CAR:Actual ~ S5TRADX Index

Last 5d 4.2%

Last 10d 1.8%

Last 15d 1.9%

Last 20d 2.8%

Last 25d 11%
[ Recent wtd Daily 0.27%]

Recent "CAR" trend signal:

|Alpha Acceleration
CAR: Actual S5ENRE Index
Last 5d 1.9%
Last 10d -3.2%
Last 15d -4.2%
Last 20d -3.2%
Last 25d -4.9%
[ Recent wtd Daily 0.11%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ S5CSTEX Index

Last 5d 4.5%

Last 10d 2.3%

Last 15d -0.1%

Last 20d 3.2%

Last 25d 2.9%
[ Recent wtd Daily 0.28% |

Recent "CAR" trend signal:

Alpha Moderation
CAR: Actual S5DIVT Index
Last 5d -0.7%
Last 10d -3.5%
Last 15d -3.5%
Last 20d 3.1%
Last 25d -1.6%
[ Recent wtd Daily 0.19% |

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual ~ S5COMM Index
Last 5d -1.6%
Last 10d -0.4%
Last 15d 0.1%
Last 20d -1.6%
Last 25d -0.8%
[ Recent wtd Daily -0.09% |

Recent "CAR" trend signal:
Alpha Marking-Time

S&P 500 TRAD COS&DIS IDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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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 ENGY EQM & SV IX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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=—=S&P 500 ENGY EQM & SV IX CAR: Actual ——Poly. (S&P 500 ENGY EQM & SV IX CAR: Actual)

S&P 500 CONST & ENG INDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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e S&P 500 CONST & ENG INDX CAR: Actual —— Poly. (S&P 500 CONST & ENG INDX CAR: Actual)

S&P 500 DIV TELE SVC IDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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e S&P 500 DIV TELE SVC IDX CAR: Actual ——Poly. (S&P 500 DIV TELE SVC IDX CAR: Actual)

S&P 500 COMM EQPM INDEX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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== S&P 500 COMM EQPM INDEX CAR: Actual

Poly. (S&P 500 COMM EQPM INDEX CAR: Actual)
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CAR:Actual ~ SSMETL Index

Last 5d 0.3%

Last 10d 3.6%

Last 15d -3.3%

Last 20d 0.8%

Last 25d -0.9%
[ Recent wtd Daily 0.04% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR: Actual S50ILG Index

Last 5d 1.3%

Last 10d -1.5%

Last 15d -0.8%

Last 20d 1.9%

Last 25d -1.7%
[ Recent wtd Daily 0.02% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ SSMRET Index

Last 5d 4.0%

Last 10d 12%

Last 15d -4.6%

Last 20d 5.7%

Last 25d -3.1%
[ Recent wtd Daily 0.04% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ S5AUTO Index

Last 5d 2.2%

Last 10d 11%

Last 15d 17%

Last 20d 11%

Last 25d 4.5%
[ Recent wtd Daily 0.18% |

Recent "CAR" trend signal:

Alpha Moderation
CAR:Actual  S5IPPEX Index
Last 5d -1.9%
Last 10d -2.8%
Last 15d -1.4%
Last 20d -2.4%
Last 25d -1.8%
[ Recent wtd Daily 0.19% |

Recent "CAR" trend signal:
Alpha Failure

S&P 500 METALS & MNG IDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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e S&P 500 METALS & MNG IDX CAR: Actual —— Poly. (S&P 500 METALS & MNG IDX CAR: Actual)

S&P 500 OIL GAS C FUEL CAR: Actual (03/31/17 - 06/30/17)

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 MULTILINE RET IX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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=== S&P 500 MULTILINE RET IX CAR: Actual

Poly. (S&P 500 MULTILINE RET IX CAR: Actual)

S&P 500 AUTOMOBILES INDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (03/31/17 - 06/30/17)
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e S&P 500 AUTOMOBILES INDX CAR: Actual —— Poly. (S&P 500 AUTOMOBILES INDX CAR: Actual)

S&P 500 IndP&RElectProd

S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 IndP&RElectProd CAR: Actual —— Poly. (S&P 500 IndP&RElectProd CAR: Actual)
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