CAR: Actual S5AIRLX Index

Last 5d 1.4%

Last 10d 3.3%

Last 15d 0.6%

Last 20d -0.8%

Last 25d -0.6%

[ Recent wtd Daily 0.12%]

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

CAR: Actual S5CBNK Index

Last 5d 1.8%

Last 10d 0.4%

Last 15d 0.8%

Last 20d 2.6%

Last 25d 0.9%

[ Recent wtd Daily 0.12%]

Recent "CAR" trend signal:
Alpha Moderation

CAR: Actual S5TRADX Index

Last 5d -1.7%

Last 10d -1.5%

Last 15d 3.1%

Last 20d 0.1%

Last 25d 5.3%

[ Recent wtd Daily -0.10% |

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

CAR: Actual ~ S5MDREX Index

Last 5d 2.7%

Last 10d 9.5%

Last 15d 11.6%

Last 20d 11.9%

Last 25d 9.7%

[ Recent wtd Daily 0.65% |

Recent "CAR" trend signal:
Alpha Moderation

CAR: Actual S5CFINX Index

Last 5d 0.5%

Last 10d -0.5%

Last 15d -0.3%

Last 20d -1.0%

Last 25d -1.8%

[ Recent wtd Daily -0.02%]

Recent "CAR" trend signal:
Alpha Marking-Time

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

S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 AIRLINES INDEX CAR: Actual Poly. (S&P 500 AIRLINES INDEX CAR: Actual)
S&P 500 BANKS INDEX CAR: Actual (09/30/16 - 02/19/17)
S&P 500 INDEX: Cumulative Abnormal Return
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= S&P 500 BANKS INDEX CAR: Actual —— Poly. (S&P 500 BANKS INDEX CAR: Actual)
S&P 500 TRAD COS&DIS IDX CAR: Actual (09/30/16 - 02/19/17)
S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 TRAD COS&DIS IDX CAR: Actual Poly. (S&P 500 TRAD COS&DIS IDX CAR: Actual)
S&P 500 RL EST MGMT DEV CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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= S&P 500 RL EST MGMT DEV CAR: Actual —— Poly. (S&P 500 RL EST MGMT DEV CAR: Actual)
S&P 500 CONS FIN INDEX CAR: Actual (09/30/16 - 02/19/17)
S&P 500 INDEX: Cumulative Abnormal Return
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= S&P 500 CONS FIN INDEX CAR: Actual —— Poly. (S&P 500 CONS FIN INDEX CAR: Actual)
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CAR:Actual ~ S5ROAD Index

Last 5d -0.2%

Last 10d -0.7%

Last 15d -1.8%

Last 20d 0.4%

Last 25d 5.9%
[ Recent wtd Daily 0.01%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ S5CAPM Index

Last 5d 0.9%

Last 10d 0.5%

Last 15d 12%

Last 20d 0.8%

Last 25d -1.0%
[ Recent wtd Daily 0.06% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ SSAEROX Index

Last 5d 0.7%

Last 10d 2.3%

Last 15d 2.0%

Last 20d 2.0%

Last 25d 2.6%
[ Recent wtd Daily 0.14% |

Recent "CAR" trend signal:

Alpha Moderation
CAR: Actual S5DVFS Index
Last 5d 1.4%
Last 10d 0.6%
Last 15d 0.2%
Last 20d 1.9%
Last 25d 11%
[ Recent wtd Daily 0.10% |

Recent "CAR" trend signal:

|Alpha Acceleration
CAR: Actual ~ SS5MEDAX Index
Last 5d -0.9%
Last 10d -2.1%
Last 15d -2.1%
Last 20d -0.5%
Last 25d 1.2%
[ Recent wtd Daily -0.10% |

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

S&P 500 ROAD & RAIL INDX CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 ROAD & RAIL INDX CAR: Actual —— Poly. (S&P 500 ROAD & RAIL INDX CAR: Actual)

S&P 500 CAPITAL MRKT IDX CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 CAPITAL MRKT IDX CAR: Actual —— Poly. (S&P 500 CAPITAL MRKT IDX CAR: Actual)

S&P 500 AERO & DEFNS IDX CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 AERO & DEFNS IDX CAR: Actual

Poly. (S&P 500 AERO & DEFNS IDX CAR: Actual)

S&P 500 DIV FIN SVC INDX CAR: Actual (09/30/16 - 02/19/17)

S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 DIV FIN SVC INDX CAR: Actual

Poly. (S&P 500 DIV FIN SVC INDX CAR: Actual)

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

S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 MEDIA INDEX CAR: Actual —— Poly. (S&P 500 MEDIA INDEX CAR: Actual)
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