CAR: Actual S5DCON Index

Last 5d -0.6%

Last 10d 3.7%

Last 15d 17.3%

Last 20d 14.9%

Last 25d 17.3%

[ Recent wtd Daily 0.57%]

Recent "CAR" trend signal:
Alpha Moderation

CAR: Actual S5HCTEX Index

Last 5d -2.2%

Last 10d 11%

Last 15d 0.7%

Last 20d -0.7%

Last 25d 1.9%

[ Recent wtd Daily -0.05%|

Recent "CAR" trend signal:
Alpha Marking-Time

CAR: Actual S5AIRLX Index

Last 5d 1.4%

Last 10d 2.7%

Last 15d 13%

Last 20d 1.9%

Last 25d 1.9%

[ Recent wtd Daily 0.16% |

Recent "CAR" trend signal:
Alpha Acceleration

CAR: Actual S5LSTSX Index

Last 5d -0.8%

Last 10d 0.8%

Last 15d 0.4%

Last 20d -0.9%

Last 25d 0.9%

[ Recent wtd Daily 0.01%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR: Actual S5PERSX Index

Last 5d -0.8%

Last 10d -1.2%

Last 15d 0.1%

Last 20d -0.1%

Last 25d 15%

[ Recent wtd Daily -0.04% |

Recent "CAR" trend signal:
Alpha Marking-Time
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S&P 500 PRNSL PDTS INDEX
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CAR: Actual (03/31/17 - 06/30/17)

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

CAR: Actual (03/31/17 - 06/30/17)

S&P 500 INDEX: Cumulative Abnormal Return

=== S&P 500 HEALTH CARE TECH CAR: Actual
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—— Poly. (S&P 500 HEALTH CARE TECH CAR: Actual)

CAR: Actual (03/31/17 - 06/30/17)

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

CAR: Actual (03/31/17 - 06/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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==S&P 500 LifeSciToolSvc CAR: Actual

04/14/17

06/09/17  06/16/17 06/23/17 06/30/17

Poly. (S&P 500 LifeSciToolSvc CAR: Actual)

CAR: Actual (03/31/17 - 06/30/17)

S&P 500 INDEX: Cumulative Abnormal Return

SN

=== S&P 500 PRNSL PDTS INDEX CAR: Actual

04/14/17
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—— Poly. (S&P 500 PRNSL PDTS INDEX CAR: Actual)
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CAR: Actual S5HCEQ Index

Last 5d -0.5%

Last 10d 13%

Last 15d 1.8%

Last 20d 1.8%

Last 25d 3.4%
[ Recent wtd Daily 0.08% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ SSHCPS Index

Last 5d 0.2%

Last 10d 2.2%

Last 15d 2.8%

Last 20d 3.3%

Last 25d 3.8%
[ Recent wtd Daily 0.15%

Recent "CAR" trend signal:

Alpha Moderation
CAR:Actual ~ SSHOTRX Index
Last 5d -1.3%
Last 10d -1.0%
Last 15d -1.2%
Last 20d -3.9%
Last 25d -1.9%
[ Recent wtd Daily -0.14% |

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual ~ S5CONP Index
Last 5d 0.4%
Last 10d 1.0%
Last 15d 2.9%
Last 20d 3.7%
Last 25d 4.4%
[ Recent wtd Daily 0.15%

Recent "CAR" trend signal: |

Alpha Moderation
CAR:Actual ~ S5ROAD Index
Last 5d 2.7%
Last 10d 0.8%
Last 15d 17%
Last 20d 0.3%
Last 25d 1.0%
[ Recent wtd Daily 0.16% |

Recent "CAR" trend signal:
Alpha Moderation

S&P 500 HC EQM & SUP IDX

CAR: Actual (03/31/17 - 06/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 HC PVDRS SVC IDX

==—=S&P 500 HC EQM & SUP IDX CAR: Actual

Poly. (S&P 500 HC EQM & SUP IDX CAR: Actual)

CAR: Actual (03/31/17 - 06/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 HTL RST & LEI IX

== S&P 500 HC PVDRS SVC IDX CAR: Actual —— Poly. (S&P 500 HC PVDRS SVC IDX CAR: Actual)

CAR: Actual (03/31/17 - 06/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 CONT & PKG INDEX
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e S&P 500 HTL RST & LEI IX CAR: Actual

Poly. (S&P 500 HTL RST & LEI IX CAR: Actual)

CAR: Actual (03/31/17 - 06/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 ROAD & RAIL INDX

== S&P 500 CONT & PKG INDEX CAR: Actual

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

CAR: Actual (03/31/17 - 06/30/17)

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)
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