Al

—

(7SR Market Update - August 16, 2022

20
Crypto Leaderboard
Rank Name Ticker Price 24h 7d 30d 24h Vol Sm MC Sm 1-Year Chart
1 Bitcoin BTC $23,976 -1% 1% 15% 26,271 458,782 M
2 Ethereum ETH $1,890 -1% 6% 41% 14,800 228,095 M
3 Tether uSDT $1.00 0% 0% 0% 49,414 67605 7\
4 USD Coin USDC $1.00 0% 0% 0% 6,319 53,527 ""“’V\/“*"‘/\N
5 BNB BNB $316 -1% -3% 27% 1,014 51,615 M
6  Cardano ADA $0.56 0% 4% 24% 696 18,863 T~
7  Ripple XRP $0.38 1% 1% 9% 1,012 18441 S
8 Binance BUSD $1.00 0% 0% 0% 5,465 17,961 --\/v~w»\m/\/\rvv
9 Solana SOL $43.54 -1% 3% 13% 1,017 15,188 M
10  Dogecoin DOGE $0.09 15% 25% 38% 1,524 11,574 SN~
24h 7 Days 30 Days 90 Days 365 Days
DOGE 15% CEL 46% CEL 235% CEL 250% GALA 270%
CHz 9% CHZ 38% ETC 114% ETC 107% SAND 103%
GMT 7% SHIB 29% CHz 97% LDO 92% SHIB 75%
FIL 4% NEXO 26% FLOW 71% QNT 81% LEO 72%
LEO -3% HNT -12% HNT -8% EGLD -33% AMP -86%
LDO -5% MKR -13% DFI -9% BIT -37% ICP -87%
BIT -10% APE -14% AR -10% AMP -38% FLOW -88%
CEL -16% BIT -33% T0SET -12% DFI -67% FIL -88%
Category Performance
Category 1d 7d 30d 90d 365d Ecosystem 1d 7d 30d 90d 365d
Meme 6% 21% 60% 24% 124% Gnosis Chain -1% 7% 30% 6% -63%
Gaming 0% 6% 25% -6% 53% Polkadot 0% 7% 26% 9% -69%
CEXs 2% 6% 21% 1% -7% Polygon 0% 6% 25% 18% -53%
NFTs 1% 4% 37% 5% -31% BSC 0% 4% 36% 22% -63%
Smart Contract  -1% 4% 28% 3% -59% Cosmos 1% 3% 24% -6% -69%
Dist. Computing -1% 3% 18% 3% -76% Solana -1% 3% 14% -9% -73%
loT 0% 3% 18% 8% -49% Avalanche -1% 2% 29% 10% -60%
DAOs -1% 2% 20% 12% -72% Terra 0% 2% 5% -11% -97%
DeFi 1% 1% 25% 4% /3% 70% 1-Year BTC Dominance
DEX / B&L 1% 1% 22% 8% 71% || 50% }_\_A\ e
Privacy 1% -1% 26% -1% -66% 30%
Total Value Locked, LTM, $b Top TVL By Protocol, $Sbh DefiPulse Index, LTM
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Trading Volume

Aggregate Volumes by Product, $b Top Derivatives Exchanges, Sm and bps Top Spot Exchanges, $m
1d | 7d | 30d | o/ |[Exchange  [1dVol | 0/l | Mkr | Tkr | Exchange |Score| 1d Vol
Spot 32 257 1,040 n/a |[Binance 49,603 21,507 2.0 4.0 ||Binance 9.9 14,385
Perpetuals 64 528 2,070 22 ||BTCEX 38,086 4,377 20 5.0 [|Coinbase 82 1,912
Futures 1 5 19 2 FTX 4795 3806 20 7.0 |[FTX 8.0 1,622
Options 0 0 0 0 OKX 13902 4,632 20 50 |[|Kraken 7.6 487
20 Day Volume - Top 100 Tokens, $h Top Volume, 1d, Sm Top Volume, %20d Avg || Low Volume, %20d Avg
uUSDT 48,423 DOGE 267% 10SET 25%
BTC 28,081 CHZ 260% BTG 29%
ETH 16,438 SHIB 201% THETA 45%
usbC 6,404 CEL 198% STX 45%
BUSD 5,333 GMT 194% XCN 46%
Global Equity Markets* SPX vs. BTC, Last 12 Months
Us [usGrwh| UK |Germany| Japan | HK 80,000 = SPX(RHS) == BTC (LHS) 8,000
1D 0% 1% 0% 0% 1% 0% 60,000 6,000
7D 4% 4% 1% 2% 4% 0% 40,000 4,000
90D 9% 14% -2% -7% 1% 1% 20,000 2,000
365D -4% -10% -7% -32% -17% -19% 0 0
10-Year Treasury Yields Commodities & FX
Us | Brazil | UK |Germany| japan | HK WTI | Gas | Gold |[EUR/USD | USD/JPY
Last 2.82% 11.90% 2.09% 0.95% 0.17% 2.61% Last 89 9.2 1,791 1.01 134.5
1d Chg | +0.029 0 +0.0720 +0.0580 -0.001 -0.054 ||1d % Chg -0.58% +5.85% -0.42% -0.12% +0.91%

Crypto News

Major Brazilian broker XP opens crypto trading platform - The Block
Bitcoin miner Greenidge Generation ‘pauses’ Texas expansion plans. reports $107.9 million in second-quarter net losses - The Bl(

Starkware launches recursive proofs in bid to boost Layer 2 scaling - The Block
Aave says on-chain wallet address censorship would require DAO consensus - The Block

The EU is on the verge of creating a new AML regulator that will oversee crypto - The Block

Investment firm Dragonfly acquires crypto hedge fund MetaStable Capital - The Block

Tornado Cash developer arrest sparks fears of global crypto enforcement - The Block

Binance receives in-principle approval to operate in Kazakhstan - The Block
Bitcoin miners hodl 27% less BTC after 3 months of major selling - Cointelegraph

Crypto lender HodInaut seeks judicial management to avoid forced liquidation - Cointelegraph

Australian Securities Exchange takes step towards tokenized asset trading - Cointelegraph
Justin Bieber, Paris Hilton among 19 celebs called out for shilling NFTs - Cointelegraph

BitGo to sue Galaxy Digital for $100M over dropped acquisition - Cointelegraph

Coin Center may challenge US Treasury’s sanctions on Tornado Cash in court - Cointelegraph

Fed to issue long-awaited guidelines for granting master accounts to crypto banks - Cointelegraph

Canadian regulatory council creates new preregistration filing for crypto platforms - Cointelegraph

Only 50 or so profiles out of 7.000 Binance employees on LinkedIn are real, says CZ - Cointelegraph
|



https://www.theblock.co/post/163649/major-brazilian-broker-xp-opens-crypto-trading-platform?utm_source=rss&utm_medium=rss
https://www.theblock.co/post/163653/bitcoin-miner-greenidge-generation-pauses-texas-expansion-plans-reports-107-9-million-in-second-quarter-net-losses?utm_source=rss&utm_medium=rss
https://www.theblock.co/post/163601/starkware-launches-recursive-proofs-in-bid-to-boost-layer-2-scaling?utm_source=rss&utm_medium=rss
https://www.theblock.co/post/163586/aave-says-on-chain-wallet-address-censorship-will-require-dao-consensus?utm_source=rss&utm_medium=rss
https://www.theblock.co/post/163556/the-eu-is-on-the-verge-of-creating-a-new-aml-regulator-that-will-oversee-crypto?utm_source=rss&utm_medium=rss
https://www.theblock.co/post/163560/investment-firm-dragonfly-acquires-crypto-hedge-fund-metastable-capital?utm_source=rss&utm_medium=rss
https://www.theblock.co/post/163415/tornado-cash-developer-arrest-sparks-fears-of-global-crypto-enforcement?utm_source=rss&utm_medium=rss
https://www.theblock.co/post/163524/binance-receives-in-principle-approval-to-operate-in-kazakhstan?utm_source=rss&utm_medium=rss
https://cointelegraph.com/news/bitcoin-miners-hodl-27-less-btc-after-3-months-of-major-selling
https://cointelegraph.com/news/crypto-lender-hodlnaut-seeks-judicial-management-to-avoid-forced-liquidation
https://cointelegraph.com/news/australian-securities-exchange-takes-step-towards-tokenized-asset-trading
https://cointelegraph.com/news/19-celebrities-called-out-by-consumer-watchdog-group-for-shilling-nfts
https://cointelegraph.com/news/bitgo-to-sue-galaxy-digital-for-100m-over-dropped-acquisition
https://cointelegraph.com/news/coin-center-may-challenge-us-treasury-s-sanctions-on-tornado-cash-in-court
https://cointelegraph.com/news/fed-to-issue-long-awaited-guidelines-for-granting-master-accounts-to-crypto-banks
https://cointelegraph.com/news/canadian-regulatory-council-creates-new-preregistration-filing-for-crypto-platforms
https://cointelegraph.com/news/only-50-or-so-profiles-out-of-7-000-binance-employees-on-linkedin-are-real-says-cz
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Crypto Options

BTC ATM Implied Vol, Tm | ETH ATM Implied Vo, Tm | BTC 25d Skew, Tm
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1wk ATM Vol Min: 57.0%, Max: 84.1%, Avg: 70.9%, Last: 63.2% 1wk 25D skew Min: -3%
%, Max: 78.0%, Avg: 70.6%, Last: 65.6% 1mth 25D skew Min:
Avg: 71.7%, Last: 68.0% 3mth 25D skew Min: 3
6mth ATM Vol Min: 69.3%, Max: 77.0%, Avg: 72.9%, Last: 69.9% 6mth ATM Vol Mm 89'& Max: 111%, Avg: 96%, Last: 9! 6mth 25D skew Min: 3%, Max: 15%, Avg: 7%, Last: 5%
ETH 25d Skew, 1m | BTC Put/Call Ratios, 3m | ETH Put/Call Ratios, 3m
30% 0.78 4 0.64 32
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20%4 072 3 048 24
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g s g s
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-10%
24 )i 1Aug 8 Aug 16 Aug osal o
1wk 25D skew Min: -8%, Max: 9%, Avg: 3%, Last: 5% Jun Jul-
1mth 25D skew Min: Max: 14%, Avg: 4%, Last: 5% - h -
3mth 25D skew Min: -8%, Max: 15%, Avg: 3%, Last: 3 = Open Interest Min: 0.55, Max: 0.75, Avg: 0.68, Last: 0.58 = Open Interest Min: 0.24, Max: 0.54, Avg: 0.37, Last: 027
6mth 25D skew Min: -8%, Max: 21%, Avg: 2%, Last: 2% Volume Min: 0.45, Max: 2.33, Avg: 1.05, Last 0.74 Volume Min: 0.16, Max: 3.07, Avg: 0.79, Last: 0.41
pto Futures
BTC Aggregate Open Interest, 1y || ETH Aggregate Open Interest, 1y || BTC Annlzd Rolling 3m Basis, Tm
$30b $15b 9% $27k

6% $24k
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0% $18k
18 Jul
Binance Min: 1.44'
BItMEX Min: 0.84%,
FTX Min: 1.51%, Max: 4.54%, Avg: 2.

15 Aug

$0

21 29 21 - ‘OKEx Min: 1.45%, Max: 4.2
Jan-22 Apr-22 Apr-22 -22
Oct-21 an-2. Apr-2 u Oct-21 Jar Apr Jul-2 Deribit Min: 1.44%, Max
o Bybit CME Huobi Kraken o BiMEX e CoinFlex Bitfinex e Binance Huobi e BMEX e OKEx o Bybit CME"* Min: 1.26%, Max: 4.6 WVE:
e Binance FTX o OKEx @ Deribit Bitfinex o Deribit CME Kraken FTX CoinFlex — BTC Spot Index Min: $20.74k, Max: $24.92k, Avg: ‘23 12k Last: $23.90k

ETH Annlzd Rolling 3m Basis, Tm || BTC Perp Swaps Funding, 1Tm || ETH Perp Swaps Funding, Tm
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-12% -0.025%
Deribit Min: -7.9! J
BItMEX Min: -8.76%
OKEX Min: -9.27%, Max: 1.84%, Avg: -1.65%, Last: -5.80% -0.05% . -0.05%
FTX Min: -8.63%, Max: 2.41%, Avg: -1.61%, Last: -4.43% } 25 1l » - 15 Aue 18.Jul 25 10l . -
Huobi Min: %, Max: -22%, Avg: NaN.00% : 2 Jul A 8 Aug 5Aug 8 Ju 25Ju Aug 8Aug
Binance Min: -9.61%, Max: 2.38%, Avg: -1.95%, Last: -5.64% BItMEX Avg: 0.0055% — OKEx Avg: -0.0012% — Deribit Avg: 0.0017% FTXAvg:0.0004%  — Bybit Avg: 0.0100% Binance Avg: 0.0052%
CME* Min: -6.97%, Max: 3.21%, 1.00%, Last: -4.63% Kraken Avg: -0.002: FTX Avg: 0.0002% Bitfinex Avg: 0.0067% Bitfinex Avg: 0.0056% Kraken Avg: -0.0098% OKEx Avg: 0.0000%

— ETH Spot Index Min: $1.24k, Max: $2.02k, Avg: $1.66k, Last: $1.89k Binance Avg: 0.0062% — Bybit Avg: 0.0100% Huobi Avg: 0.0012% Huobi Avg: -0.0032% — BItMEX Avg: 0.0627% — Deribit Avg: -0.0019%
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About GSR

GSR is a global leader in digital asset trading, market making, OTC derivatives, and investments. We operate in
a culture of excellence and leverage our first-rate reputation, deep relationships and proprietary trading
technology to move swiftly and capitalize on market opportunities.

GSR's experienced team brings together decades of institutional trading expertise, while our industry-leading
proprietary technology stack anchors everything we do.

Our main service areas are: market making; proprietary and algorithmic trading; client execution; structured
products; risk management solutions; and portfolio investments.

For more information or if we can help with anything, please see gsr.io or contact us at gsr@gsr.io.

Required Disclosures

*Based on price returns for the following ETFs: VOO, QQQ, EWU, EWG, EWJ, and EWH.

This material is a product of the GSR Sales and Trading Department. It is not a product of a Research
Department, not a research report, and not subject to all of the independence and disclosure standards
applicable to research reports prepared pursuant to FINRA or CFTC research rules. This material is not
independent of the Firm's proprietary interests, which may conflict with your interests. The Firm trades
instruments discussed in this material for its own account. The author may have consulted with the Firm's
traders and other personnel, who may have already traded based on the views expressed in this material, may
trade contrary to the views expressed in this material, and may have positions in other instruments discussed
herein. This material is intended only for institutional investors. Solely for purposes of the CFTC's rules and to
the extent this material discusses derivatives, this material is a solicitation for entering into a derivatives
transaction and should not be considered to be a derivatives research report.

This material is provided solely for informational purposes, is intended for your use only and does not
constitute an offer or commitment, a solicitation of an offer or comment (except as noted for CFTC purposes),
or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms
shown or otherwise), or to provide investment services in any state or country where such an offer or
solicitation or provision would be illegal.

Information is based on sources considered to be reliable, but not guaranteed to be accurate or complete. Any
opinions or estimates expressed herein reflect a judgment made as of the date of publication, and are subject
to change without notice. Trading and investing in digital assets involves significant risks including price
volatility and illiquidity and may not be suitable for all investors. GSR will not be liable whatsoever for any
direct or consequential loss arising from the use of this Information. Copyright of this Information belongs to
GSR. Neither this Information nor any copy thereof may be taken or rented or redistributed, directly or
indirectly, without prior written permission of GSR. Not a solicitation to U.S. Entities or individuals for
securities in any form. If you are such an entity, you must close this page.
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