Return in Percent

Total Trading Returns of Strategies in IBB

—— IBB

—— |BB
400 A Signal: Buy and go long

New Signal: 1.0

300 - Total Return: 342.03%

200 Current Price: 141.55

100 A
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Return in Percent

Total Trading Returns of Strategies in IYT

— IYT
— IYT
500 - Signal:/ Sell and go short
New|Signal: -1.0
400 - Total Return: 568.40%
3001 Current Price: 74.72
200 A
100 A
0 .
2005 2010 2015 2020

Date



Return in Percent

Total Trading Returns of Strategies in XLB

600 1 —— XLB

— XLB
Signal: Buy and|go long

500 A

New Signal:|1.0
Total Return: 577.57%
400 A

300 1 Current Price: 94.78

200 A

100 -
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Date



Return in Percent

Total Trading Returns of Strategies in XLC

— XLC
—— Spec. WMean I
200 A Signal: Buy and go long
New Signal: 1.0
Total Return: 223.87%
150 A
Current Price: 98.40
100 A
50 A
0 |
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Return in Percent

Total Trading Returns of Strategies in XLE

— XLE

400 4 New Signal:-1.0
Total Return: 513.53%

300 A

Current Price: 95!53

Signal: Buy and go long
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Return in Percent

350

Total Trading Returns of Strategies in XLF

300 A

250 77 New Signali 1.0
Total Return: 330.75%

200 A

150 A

100 A

50 A

—-50 -1

Current Price: 51.34

—— XLF

— XLF
Signal: Buy and go long

2000
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Return in Percent

Total Trading Returns of Strategies in XLI

700 A

600 A

500 A

400 -

300 A

200 A

— XLl
— XLl

Signal: Sell and . go short

New Signal: -1.0
Total Return: 679.62%

Current Price: 143.99

2000 2005 2010 2015 2020

Date




Return in Percent

Total Trading Returns of Strategies in XLK

— XLK
— XLK
600 A
New Signal:-1.0
Total Return: 741.25%
400 A

Current Price: 233.73

Signal: Sell and|go short
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Return in Percent

Total Trading Returns of Strategies in XLP

— XLP
— XLP i
400 - Signal: Buy and|go long
New Signal: 1.0
Total Return; 460.70%
300 A

Current Price: 83.22

2000 2005 2010 2015 2020
Date



Return in Percent

Total Trading Returns of Strategies in XLRE

500 1 — XLRE
—— Spec. Exponent |
Signal: Sell and/go |short

4007 New|Signal: -1.0

Total Return: 481.02%
300 A

Current Price: 45.00
200 A
100 A

0 -
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Return in Percent

Total Trading Returns of Strategies in XLU

600 A
— XLU
) — XLU
500 - Signal: Buy and|/go long
New Signal: 1.0
400 - Total Return: 575./74%
300 A
Current Price: 82.93
200 A
100 A
0 .
2000 2005 2010 2015 2020

Date



Return in Percent

Total Trading Returns of Strategies in XLV

700 4+ —— XLV

— XLV
Signal: Buy and|go long
600

New Signal: 1.0
500 4 Total Return: 654.59%

400 A
Current Price: 147.41
300 A
200 A
100 ~
0 -
2000 2005 2010 2015 2020

Date



Return in Percent

Total Trading Returns of Strategies in XLY

— XLY
— XLY
800 - Signal: Sell and.go short
New Signal:-1.0
Total Return; 910.35%
600 -
Current Price: 222.30
400 A
200 A
0 .
2000 2005 2010 2015 2020

Date



