CAR: Actual  SSENRSX Index

Last 5d 2.4%

Last 10d 12%

Last 15d 13%

Last 20d 0.1%

Last 25d 1.5%

| Recent Wtd Daily 0.15% |

Recent "CAR" trend signal:

\Alpha
CAR: Actual SSTELSX Index
Last 5d 8.3%
Last 10d 7.9%
Last 15d 6.7%
Last 20d 3.9%
Last 25d 3.2%
| Recent Wtd Daily 0.64% |

Recent "CAR" trend signal:
\Alpha i

CAR: Actual S5AUCO Index

S&P 500 ENERGY INDEX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)
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= S&P 500 ENERGY INDEX CAR: Actual ——Poly. (S&P 500 ENERGY INDEX CAR: Actual)

S&P 500 TELECOMM SVCS IX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)
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== S&P 500 TELECOMM SVCS IX CAR: Actual —— Poly. (S&P 500 TELECOMM SVCS IX CAR: Actual)

S&P 500 AUTO & COMP IDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)

Last 5d -0.4%
Last 10d -3.9% 6%
Last 15d -3.2% 2%
Last 20d -1.8%
2%
Last 25d 0.7% % ™
| Recent Wtd Daily -0.15% | o
2%
Recent "CAR" trend signal: -4%
|Alpha Marking-Time/Failure 6%
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CAR: Actual  S5BANKX Index

Last 5d 0.8%

Last 10d -0.2%

Last 15d -3.7%

Last 20d -2.4%

Last 25d 3.6%

| Recent Wtd Daily -0.02% |

Recent "CAR" trend signal:
\Alpha Marking-Time

CAR: Actual S5TRAN Index

Last 5d -2.5%

Last 10d -6.9%

Last 15d -8.1%

Last 20d -7.3%

Last 25d -5.4%

| Recent Wtd Daily -0.46% |

Recent "CAR" trend signal:
\Alpha Failure

CAR: Actual S5FDSR Index

Last 5d 3.4%

Last 10d 3.0%

Last 15d 4.2%

Last 20d 1.0%

Last 25d 3.5%

| Recent Wtd Daily 0.29% |

Recent "CAR" trend signal:
\Alpha i

= S&P 500 AUTO & COMP IDX CAR: Actual ——Poly. (S&P 500 AUTO & COMP IDX CAR: Actual)

S&P 500 BANKS INDEX CAR: Actual (12/31/16 - 07/31/17)

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 TRANSPTN INDEX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)
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= S&P 500 TRANSPTN INDEX CAR: Actual —— Poly. (S&P 500 TRANSPTN INDEX CAR: Actual)

S&P 500 FOOD/STPL RETAIL

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)
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= S&P 500 FOOD/STPL RETAIL CAR: Actual ——Poly. (S&P 500 FOOD/STPL RETAIL CAR: Actual)
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CAR: Actual S5DIVF Index

Last 5d 0.9%

Last 10d 0.8%

Last 15d -0.6%

Last 20d 0.3%

Last 25d 3.0%
| Recent Wtd Daily 0.07% |

Recent "CAR" trend signal:

\Alpha Marking-Time

CAR: Actual S5REAL Index

Last 5d 0.5%

Last 10d 0.6%

Last 15d 2.1%

Last 20d -0.4%

Last 25d -0.9%
| Recent Wtd Daily 0.05% |

Recent "CAR" trend signal:

\Alpha Marking-Time

CAR: Actual S5CPGS Index

Last 5d 0.2%

Last 10d -1.1%

Last 15d -1.4%

Last 20d -0.7%

Last 25d -0.4%
| Recent Wtd Daily -0.04% |

Recent "CAR" trend signal:

\Alpha Marking-Time

CAR: Actual  S5COMS Index
Last 5d 0.7%
Last 10d 2.3%
Last 15d 2.4%
Last 20d 2.3%
Last 25d 2.3%
| Recent Wtd Daily 0.15% |

Recent "CAR" trend signal:

\Alpha Moderation
CAR: Actual ~ SSMATRX Index
Last 5d -11%
Last 10d -1.9%
Last 15d -1.7%
Last 20d -0.7%
Last 25d -0.2%
| Recent Wtd Daily -0.11% |

Recent "CAR" trend signal:

\Alpha Failure
CAR: Actual  S5CODU Index
Last 5d -0.3%
Last 10d -0.5%
Last 15d -2.4%
Last 20d -2.6%
Last 25d 2.3%
| Recent Wtd Daily -0.06% |

Recent "CAR" trend signal:

\Alpha Marking-Time

S&P 500 DIV FINANCIAL IX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)
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=== S&P 500 DIV FINANCIAL IX CAR: Actual —— Poly. (S&P 500 DIV FINANCIAL IX CAR: Actual)

S&P 500 REAL ESTATE INDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)

01/03/17 02/03/17 03/03/17 04/03/17 05/03/17 06/03/17 07/03/17

= S&P 500 REAL ESTATE INDX CAR: Actual ——Poly. (S&P 500 REAL ESTATE INDX CAR: Actual)

S&P 500 CAPITAL GDS IDX

S&P 500 INDEX: Cumulative Abnormal Return
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CAR: Actual (12/31/16 - 07/31/17)
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= S&P 500 CAPITAL GDS IDX CAR: Actual —— Poly. (S&P 500 CAPITAL GDS IDX CAR: Actual)

S&P 500 Comm & Prof Serv

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)
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= S&P 500 Comm & Prof Serv CAR: Actual ——Poly. (S&P 500 Comm & Prof Serv CAR: Actual)

S&P 500 MATERIALS INDEX CAR: Actual (12/31/16 - 07/31/17)

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

S&P 500 CON DUR&AP INDEX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (12/31/16 - 07/31/17)

o A AL~ ,

-4%
01/03/17 02/03/17 03/03/17 04/03/17 05/03/17 06/03/17 07/03/17

=S5&P 500 CON DUR&AP INDEX CAR: Actual —— Poly. (S&P 500 CON DUR&AP INDEX CAR: Actual)
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