CAR: Actual S5LEIS Index

Last 5d 2.5%

Last 10d 0.5%

Last 15d 0.9%

Last 20d -3.5%

Last 25d -2.6%
[ Recent wtd Daily 0.07%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ S5DCON Index

Last 5d -1.5%

Last 10d 1.8%

Last 15d -0.1%

Last 20d 2.3%

Last 25d -15.9%
[ Recent wtd Daily -0.18% |

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

CAR:Actual ~ SSAIRLX Index

Last 5d 0.3%

Last 10d 0.6%

Last 15d 1.4%

Last 20d 11%

Last 25d 2.4%
[ Recent wtd Daily 0.07%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ S5TOBAX Index

Last 5d -0.6%

Last 10d 2.3%

Last 15d -3.8%

Last 20d -4.2%

Last 25d -3.9%
[ Recent wtd Daily 0.19% |

Recent "CAR" trend signal: |

Alpha Failure
CAR:Actual  S5CSTMX Index
Last 5d 2.2%
Last 10d 3.7%
Last 15d -4.8%
Last 20d -4.1%
Last 25d 0.3%
[ Recent wtd Daily 0.06% |

Recent "CAR" trend signal:
Alpha Marking-Time

S&P 500 Leisure Products CAR: Actual (06/30/17 - 09/29/17)

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

S&P 500 DIV CON SVC IX CAR: Actual (06/30/17 - 09/29/17)

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

S&P 500 AIRLINES INDEX CAR: Actual (06/30/17 - 09/29/17)

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 TOBACCO INDEX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (06/30/17 - 09/29/17)
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== S&P 500 TOBACCO INDEX CAR: Actual ——Poly. (S&P 500 TOBACCO INDEX CAR: Actual)

S&P 500 CONST MATRL INDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (06/30/17 - 09/29/17)
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o= S&P 500 CONST MATRL INDX CAR: Actual —— Poly. (S&P 500 CONST MATRL INDX CAR: Actual)

o
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CAR: Actual S5TEXA Index

Last 5d -1.5%

Last 10d 3.2%

Last 15d -2.8%

Last 20d -2.5%

Last 25d -5.0%
[ Recent wtd Daily -0.23% |

Recent "CAR" trend signal:

Alpha Failure
CAR: Actual S5PRSV Index
Last 5d -2.1%
Last 10d 2.1%
Last 15d -4.9%
Last 20d -7.6%
Last 25d -8.1%
[ Recent wtd Daily -0.25%]

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual ~ S5HODU Index
Last 5d 3.1%
Last 10d 13%
Last 15d -0.6%
Last 20d 2.1%
Last 25d 2.2%
[ Recent wtd Daily 0.10% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ SS5FDPR Index
Last 5d 0.9%

Last 10d 3.2%

Last 15d -3.5%

Last 20d -0.9%

Last 25d -4.7%
[ Recent wtd Daily -0.12%]

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

CAR:Actual  S5INDCX Index
Last 5d -2.1%

Last 10d -0.1%

Last 15d -0.2%

Last 20d -1.0%

Last 25d -1.2%
[ Recent wtd Daily 0.11%]

Recent "CAR" trend signal:
Alpha Failure

S&P 500 TXTL & APPRL IDX CAR: Actual (06/30/17 - 09/29/17)

S&P 500 INDEX: Cumulative Abnormal Return
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o= S&P 500 TXTL & APPRL IDX CAR: Actual

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

S&P 500 Profsnl Services CAR: Actual (06/30/17 - 09/29/17)

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

Poly. (S&P 500 Profsnl Services CAR: Actual)

S&P 500 HHOLD DURABLE IX CAR: Actual (06/30/17 - 09/29/17)

S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 HHOLD DURABLE IX CAR: Actual —— Poly. (S&P 500 HHOLD DURABLE IX CAR: Actual)

S&P 500 FOOD PDTS INDEX CAR: Actual (06/30/17 - 09/29/17)

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

S&P 500 IND CONGLM INDEX CAR: Actual (06/30/17 - 09/29/17)

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