CAR:Actual  S5CSTMX Index

Last 5d -3.9%

Last 10d -3.2%

Last 15d -4.7%

Last 20d -6.0%

Last 25d -7.0%
[ Recent wtd Daily -0.40% |

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual ~ SSMETL Index
Last 5d -2.7%
Last 10d 0.6%
Last 15d 0.2%
Last 20d -1.4%
Last 25d -3.6%
[ Recent wtd Daily -0.14% |

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

CAR:Actual ~ SSAUTO Index

Last 5d -4.4%

Last 10d 2.3%

Last 15d -1.8%

Last 20d 5.7%

Last 25d -6.0%
[ Recent wtd Daily -0.35%|

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual ~ S5HODU Index
Last 5d -3.8%
Last 10d -5.8%
Last 15d 6.2%
Last 20d 7.2%
Last 25d -8.5%
[ Recent wtd Daily -0.49% |

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual  S5MDREX Index
Last 5d -2.4%
Last 10d 6.2%
Last 15d -5.5%
Last 20d -9.0%
Last 25d -10.0%
[ Recent wtd Daily -0.46% |

Recent "CAR" trend signal:
Alpha Failure

S&P 500 CONST MATRL INDX CAR: Actual (06/29/18 - 09/28/18)

S&P 500 INDEX: Cumulative Abnormal Return
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o= S&P 500 CONST MATRL INDX CAR: Actual —— Poly. (S&P 500 CONST MATRL INDX CAR: Actual)

S&P 500 METALS & MNG IDX CAR: Actual (06/29/18 - 09/28/18)

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

S&P 500 AUTOMOBILES INDX CAR: Actual (06/29/18 - 09/28/18)

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

S&P 500 HHOLD DURABLE IX CAR: Actual (06/29/18 - 09/28/18)

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 RL EST MGMT DEV CAR: Actual (06/29/18 - 09/28/18)

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)

o
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CAR:Actual ~ SSAUTC Index

Last 5d -5.7%

Last 10d 3.7%

Last 15d 2.9%

Last 20d -5.2%

Last 25d -6.9%
[ Recent wtd Daily -0.45% |

Recent "CAR" trend signal:

Alpha Failure
CAR:Actual ~ SSENRE Index
Last 5d 0.6%
Last 10d 12%
Last 15d 2.9%
Last 20d -3.6%
Last 25d -4.5%
[ Recent wtd Daily 0.02% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ S5CAPM Index

Last 5d -4.0%

Last 10d 3.7%

Last 15d -4.7%

Last 20d -4.3%

Last 25d -4.8%

[ Recent wtd Daily -0.38% |

Recent "CAR" trend signal:

Alpha Failure
CAR: Actual S5SSEQ Index
Last 5d 1.3%
Last 10d 0.8%
Last 15d -0.3%
Last 20d -1.3%
Last 25d -0.7%
[ Recent wtd Daily 0.04% |

Recent "CAR" trend signal:
Alpha Marking-Time

CAR:Actual ~ S5CONP Index

Last 5d -4.9%

Last 10d -4.3%

Last 15d 2.7%

Last 20d -1.4%

Last 25d -1.7%

[ Recent wtd Daily -0.35%|

Recent "CAR" trend signal:
Alpha Failure

S&P 500 AUTO COMP INDEX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (06/29/18 - 09/28/18)
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e S&P 500 AUTO COMP INDEX CAR: Actual

Poly. (S&P 500 AUTO COMP INDEX CAR: Actual)

S&P 500 ENGY EQM & SV IX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (06/29/18 - 09/28/18)
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==—S&P 500 ENGY EQM & SV IX CAR: Actual ——Poly. (S&P 500 ENGY EQM & SV IX CAR: Actual)

S&P 500 CAPITAL MRKT IDX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (06/29/18 - 09/28/18)
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== S&P 500 CAPITAL MRKT IDX CAR: Actual —— Poly. (S&P 500 CAPITAL MRKT IDX CAR: Actual)

S&P 500 SEMI & SEMI EQUP

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (06/29/18 - 09/28/18)
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e S&P 500 SEMI & SEMI EQUP CAR: Actual

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

S&P 500 CONT & PKG INDEX

S&P 500 INDEX: Cumulative Abnormal Return

CAR: Actual (06/29/18 - 09/28/18)
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== S&P 500 CONT & PKG INDEX CAR: Actual

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