CAR: Actual S5SFTW Index

Last 5d 0.0%

Last 10d -1.2%

Last 15d 0.6%

Last 20d 0.5%

Last 25d -2.8%

[ Recent wtd Daily -0.06%

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

CAR: Actual S5TECH Index

Last 5d -2.0%

Last 10d 2.1%

Last 15d -1.3%

Last 20d -1.9%

Last 25d 5.1%

[ Recent wtd Daily -0.20%

Recent "CAR" trend signal:
|Alpha Failure

CAR: Actual S5HOTR Index

Last 5d 0.3%

Last 10d 0.6%

Last 15d -1.3%

Last 20d 0.1%

Last 25d 0.4%

[ Recent wtd Daily -0.02%

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

CAR: Actual S5HCES Index

Last 5d 0.0%

Last 10d 0.2%

Last 15d 0.5%

Last 20d 2.3%

Last 25d 0.8%

[ Recent wtd Daily -0.04%

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

CAR: Actual ~ S5SSEQX Index

Last 5d -0.9%

Last 10d 13%

Last 15d 0.4%

Last 20d -2.4%

Last 25d -8.5%

[ Recent wtd Daily -0.11%]

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

CAR: Actual SSRETL Index

S&P 500 SFTW & SVCS INDX CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 SFTW & SVCS INDX CAR: Actual ——Poly. (S&P 500 SFTW & SVCS INDX CAR: Actual)

S&P 500 TECH HW & EQP IX CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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= S&P 500 TECH HW & EQP IX CAR: Actual ——Poly. (S&P 500 TECH HW & EQP IX CAR: Actual)

S&P 500 CONS SRV IDX CAR: Actual (12/30/16 - 12/30/17)

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

S&P 500 HC EQUIP&SVC IDX CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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=== S5&P 500 HC EQUIP&SVC IDX CAR: Actual —— Poly. (S&P 500 HC EQUIP&SVC IDX CAR: Actual)

S&P 500 SEMI & SEMI EQP CAR: Actual (12/30/16 - 12/30/17)

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

S&P 500 RETAILING INDEX CAR: Actual (12/30/16 - 12/30/17)

Last 5 0.6% S&P 500 INDEX: Cumulative Abnormal Return
Last 10d 1.0%
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= S&P 500 RETAILING INDEX CAR: Actual ——Poly. (S&P 500 RETAILING INDEX CAR: Actual)
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CAR: Actual ~ SSMATRX Index

Last 5d 0.9%

Last 10d 1.9%

Last 15d 0.6%

Last 20d 0.7%

Last 25d 0.4%

[ Recent wtd Daily 0.05% |

Recent "CAR" trend signal:

|Alpha Marking-Time

CAR: Actual S5TRAN Index

Last 5d 0.5%

Last 10d 1.4%

Last 15d 0.8%

Last 20d 2.3%

Last 25d 7.1%

[ Recent wtd Daily 0.14% |

Recent "CAR" trend signal:

|Alpha Moderation
CAR: Actual S5HOUS Index
Last 5d 0.7%
Last 10d 0.9%
Last 15d 1.3%
Last 20d 2.2%
Last 25d 2.6%
[ Recent wtd Daily 0.11%]

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

CAR: Actual ~ SSUTILX Index
Last 5d 0.7%
Last 10d -4.5%
Last 15d -5.5%
Last 20d -7.0%
Last 25d -6.7%
[ Recent wtd Daily -0.26% |

Recent "CAR" trend signal:

|Alpha Failure
CAR: Actual S5CPGS Index
Last 5d 0.7%
Last 10d 1.1%
Last 15d 0.5%
Last 20d 0.2%
Last 25d 1.5%
[ Recent wtd Daily 0.07%]

Recent "CAR" trend signal:

|Alpha Marking-Time

CAR: Actual S5FDSR Index
Last 5d -0.2%
Last 10d 1.2%
Last 15d 0.9%
Last 20d -0.3%
Last 25d 2.4%
[ Recent wtd Daily 0.04%

Recent "CAR" trend signal:

|Alpha Marking-Time

S&P 500 MATERIALS INDEX
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CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 TRANSPTN INDEX
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S&P 500 HH & PR PDTS IDX
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S&P 500 UTILITIES INDEX
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w=S&P 500 MATERIALS INDEX CAR: Actual ——Poly. (S&P 500 MATERIALS INDEX CAR: Actual)

CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return

> o

== S&P 500 TRANSPTN INDEX CAR: Actual ——Poly. (S&P 500 TRANSPTN INDEX CAR: Actual)

CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return

==—S&P 500 HH & PR PDTS IDX CAR: Actual —— Poly. (S&P 500 HH & PR PDTS IDX CAR: Actual)

CAR: Actual (12/30/16 - 12/30/17)

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

CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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S&P 500 FOOD/STPL RETAIL

-10%

-12%

= S&P 500 CAPITAL GDS IDX CAR: Actual —— Poly. (S&P 500 CAPITAL GDS IDX CAR: Actual)

CAR: Actual (12/30/16 - 12/30/17)

S&P 500 INDEX: Cumulative Abnormal Return
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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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