CAR:Actual ~ S5DCON Index

Last 5d -3.8%

Last 10d 6.3%

Last 15d -9.8%

Last 20d -14.8%

Last 25d -17.4%
[ Recent wtd Daily -0.70% |

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual ~ SSPERSX Index
Last 5d 1.7%
Last 10d -1.2%
Last 15d 0.2%
Last 20d 13%
Last 25d 2.5%
[ Recent wtd Daily 0.08% |

Recent "CAR" trend signal:
Alpha Marking-Time

S&P 500 DIV CON SVC IX

CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 PRNSL PDTS INDEX
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——Poly. (S&P 500 DIV CON SVC IX CAR: Actual)

CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 HEALTH CARE TECH
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—— Poly. (S&P 500 PRNSL PDTS INDEX CAR: Actual)

CAR: Actual (09/30/16 - 02/19/17)

CAR:Actual  SSHCTEX Index .
Last 5d 7.3% S&P 500 INDEX: Cumulative Abnormal Return
Last 10d 26% 15y
tast 153 3.7:4, 0% |
ast 20 4.9% 59
Last 25d 6.0% o
[ Recent Wtd Daily 0.49% | 5; ~
Recent "CAR" trend signal: -10% +
Alpha Acceleration -15% 4
-20% -
-25% -
-30% -
-35%
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== S&P 500 HEALTH CARE TECH CAR: Actual —— Poly. (S&P 500 HEALTH CARE TECH CAR: Actual)
S&P 500 DISTRIBUTORS IDX CAR: Actual (09/30/16 - 02/19/17)
CAR:Actual  S5DISTX Index .
Last 5d -03% S&P 500 INDEX: Cumulative Abnormal Return
Last 10d -0.6% 0%
Last 15d 0.2%
o -2% -
Last 20d 3.1%
Last 25d 2.1% -4% -
[ Recent wtd Daily 0.07%] % |

Recent "CAR" trend signal:
Alpha Marking-Time/Failure

CAR: Actual S5TEXA Index

Last 5d -0.4%

Last 10d 3.9%

Last 15d -1.1%

Last 20d -2.6%

Last 25d -2.0%
[ Recent wtd Daily 0.00% |

Recent "CAR" trend signal:
Alpha Marking-Time
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=== S&P 500 DISTRIBUTORS IDX CAR: Actual

S&P 500 TXTL & APPRL IDX
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—— Poly. (S&P 500 DISTRIBUTORS IDX CAR: Actual)

CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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CAR: Actual S5PRSV Index

Last 5d -0.2%

Last 10d 0.9%

Last 15d 3.2%

Last 20d 1.9%

Last 25d 0.2%
[ Recent wtd Daily 0.07%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR: Actual S5BUILX Index

Last 5d -1.5%

Last 10d -2.4%

Last 15d -3.9%

Last 20d 2.9%

Last 25d -4.1%

[ Recent wtd Daily -0.22%]

Recent "CAR" trend signal:

Alpha Failure
CAR: Actual S50ILG Index
Last 5d -4.0%
Last 10d -5.6%
Last 15d -6.6%
Last 20d -8.4%
Last 25d -8.8%
[ Recent wtd Daily 0.51%]

Recent "CAR" trend signal:
Alpha Failure

CAR: Actual S5BIOTX Index

Last 5d 1.6%

Last 10d -0.5%

Last 15d 1.9%

Last 20d 0.6%

Last 25d -1.4%

[ Recent wtd Daily 0.07%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR: Actual S5REITS Index

Last 5d -0.8%

Last 10d -0.6%

Last 15d 0.3%

Last 20d -1.5%

Last 25d -1.0%

[ Recent wtd Daily 0.07%]

Recent "CAR" trend signal:
Alpha Marking-Time

S&P 500 Profsnl Services CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return

4%
2% -
0% N
2%
%
%
8%
-10% -
-12%
-14% -
-16% -
-18%
o o o o o o o o o o o o o A A A o) A A A
PN\ N ST AP AN A A AP LS A A A\ G\ SIS AR P\ G\ N P\
R I R S S R I R S S A
== S&P 500 Profsnl Services CAR: Actual Poly. (S&P 500 Profsnl Services CAR: Actual)
S&P 500 BLDG PRODUCTS IX CAR: Actual (09/30/16 - 02/19/17)
S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 BLDG PRODUCTS IX CAR: Actual Poly. (S&P 500 BLDG PRODUCTS IX CAR: Actual)
S&P 500 OIL GAS C FUEL CAR: Actual (09/30/16 - 02/19/17)
S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 OIL GAS C FUEL CAR: Actual —— Poly. (S&P 500 OIL GAS C FUEL CAR: Actual)
S&P 500 BIOTECHNOLOGY IX CAR: Actual (09/30/16 - 02/19/17)
S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 BIOTECHNOLOGY IX CAR: Actual —— Poly. (S&P 500 BIOTECHNOLOGY IX CAR: Actual)
S&P 500 REITS INDEX CAR: Actual (09/30/16 - 02/19/17)
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S&P 500 INDEX: Cumulative Abnormal Return
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=== S&P 500 REITS INDEX CAR: Actual

Poly. (S&P 500 REITS INDEX CAR: Actual)
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