CAR: Actual S5INCR Index

Last 5d -5.0%

Last 10d 3.2%

Last 15d -1.8%

Last 20d 0.4%

Last 25d 3.4%
[ Recent wtd Daily -0.26% |

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

CAR:Actual ~ S5COMM Index

Last 5d -0.4%

Last 10d -0.6%

Last 15d 1.0%

Last 20d -0.3%

Last 25d 2.6%
[ Recent wtd Daily 0.00% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ SSPERSX Index

Last 5d 3.0%

Last 10d 5.9%

Last 15d 4.7%

Last 20d 6.4%

Last 25d 4.4%
[ Recent wtd Daily 0.40% |

Recent "CAR" trend signal: |

Alpha Acceleration
CAR: Actual ~ S5MDREX Index
Last 5d 1.7%
Last 10d 6.8%
Last 15d 7.1%
Last 20d 4.2%
Last 25d 9.5%
[ Recent wtd Daily 0.42%]

Recent "CAR" trend signal:

S&P 500 INT & CTG RET IX CAR: Actual (12/29/17 - 03/29/18)

S&P 500 INDEX: Cumulative Abnormal Return
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=== S&P 500 INT & CTG RET IX CAR: Actual ——Poly. (S&P 500 INT & CTG RET IX CAR: Actual)

S&P 500 COMM EQPM INDEX CAR: Actual (12/29/17 - 03/29/18)

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

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

S&P 500 PRNSL PDTS INDEX CAR: Actual (12/29/17 - 03/29/18)

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

S&P 500 RL EST MGMT DEV CAR: Actual (12/29/17 - 03/29/18)

S&P 500 INDEX: Cumulative Abnormal Return
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o= S&P 500 RL EST MGMT DEV CAR: Actual —— Poly. (S&P 500 RL EST MGMT DEV CAR: Actual)
S&P 500 SOFTWARE INDEX CAR: Actual (12/29/17 - 03/29/18)
CAR: Actual S5S50FT Index .
Last 5d 0.4% S&P 500 INDEX: Cumulative Abnormal Return
Last 10d -0.1% 129
Last 15d -0.5%
Last 20d 0.3% 10% -
Last 25d 2.5%
[ Recent Wtd Daily 0.03%] = &
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e S&P 500 SOFTWARE INDEX CAR: Actual —— Poly. (S&P 500 SOFTWARE INDEX CAR: Actual)
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CAR: Actual S5AEROX Index

Last 5d 2.5%

Last 10d 3.6%

Last 15d 0.6%

Last 20d -0.4%

Last 25d -1.8%

[ Recent wtd Daily 0.16% |

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

CAR: Actual S5SSEQ Index

Last 5d -1.9%

Last 10d -0.2%

Last 15d 13%

Last 20d 2.5%

Last 25d 5.4%

[ Recent Wtd Daily 0.01%]

Recent "CAR" trend signal:
Alpha Marking-Time

CAR: Actual S5IPPEX Index

Last 5d 2.7%

Last 10d 7.6%

Last 15d 8.7%

Last 20d 10.3%

Last 25d 18.0%

[ Recent wtd Daily 0.62% |

Recent "CAR" trend signal:
Alpha Moderation

CAR: Actual S5TRADX Index

Last 5d -1.4%

Last 10d 12%

Last 15d 2.1%

Last 20d 5.3%

Last 25d 4.9%

[ Recent wtd Daily 0.09% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR: Actual S5TEXA Index

Last 5d 2.9%

Last 10d 4.3%

Last 15d 5.4%

Last 20d 2.2%

Last 25d 1.6%

[ Recent wtd Daily 0.31%]

Recent "CAR" trend signal:
/Alpha Acceleration

S&P 500 AERO & DEFNS IDX
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CAR: Actual (12/29/17 - 03/29/18)

S&P 500 INDEX: Cumulative Abnormal Return
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== S&P 500 AERO & DEFNS IDX CAR: Actual

S&P 500 SEMI & SEMI EQUP
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Poly. (S&P 500 AERO & DEFNS IDX CAR: Actual)

CAR: Actual (12/29/17 - 03/29/18)

S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 SEMI & SEMI EQUP CAR: Actual

S&P 500 IndP&RElectProd
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Poly. (S&P 500 SEMI & SEMI EQUP CAR: Actual)

CAR: Actual (12/29/17 - 03/29/18)

S&P 500 INDEX: Cumulative Abnormal Return

===S&P 500 IndP&RElectProd CAR: Actual

S&P 500 TRAD COS&DIS IDX
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—— Poly. (S&P 500 IndP&RElectProd CAR: Actual)

CAR: Actual (12/29/17 - 03/29/18)

S&P 500 INDEX: Cumulative Abnormal Return

== S&P 500 TRAD COS&DIS IDX CAR: Actual

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

CAR: Actual (12/29/17 - 03/29/18)

S&P 500 INDEX: Cumulative Abnormal Return
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e S&P 500 TXTL & APPRL IDX CAR: Actual
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Poly. (S&P 500 TXTL & APPRL IDX CAR: Actual)
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