Stop = None Stop = 0.5% Stop = 1.0% Stop = 1.5% Stop = 2.0% Stop = 2.5% Stop = 3.0% Stop = 3.5%

S&P 500 (SPX) S&P 500
(SPX)
Assumes all trades are taken at
the close of Buy &
ecose(f Hold
regular trading
[Pointchg. | Pet.chg. | [ Pomtchg. | pet.Chg. | [ PoimtChe. | Pt Chg. | | oint Che. | Pot. che. | ["Point chg. | ot che. |

Monthly:

01/05/2015 01/30/2015
02/02/2015 02/27/2015
03/02/2015 03/31/2015
04/01/2015 04/30/2015
05/01/2015 05/29/2015
06/01/2015 06/30/2015
07/01/2015 07/31/2015
08/03/2015 08/31/2015
09/01/2015 09/30/2015
10/01/2015 10/30/2015
11/02/2015 11/30/2015
12/01/2015 12/31/2015
01/05/2015 - 12/31/2015

Monthly:

01/04/2016 01/29/2016 .
02/01/2016 02/29/2016 X
03/01/2016 03/31/2016 8
04/01/2016 04/29/2016 b
05/02/2016 05/31/2016 0
06/01/2016 06/30/2016 b
07/01/2016 07/29/2016 d
08/01/2016 08/29/2016 b
09/01/2016 09/30/2016 B
10/03/2016 10/31/2016 8
11/01/2016 11/30/2016 g
12/01/2016 12/30/2016

01/04/2016 - 12/30/2016

Monthly:

01/03/2017 01/31/2017 }
02/01/2017 02/28/2017 .
03/01/2017 03/31/2017 !
04/03/2017 04/18/2017 !
05/01/2017 05/31/2017 .
06/01/2017 06/30/2017 !
07/03/2017 07/31/2017 J
08/01/2017 08/31/2017 !
09/01/2017 09/29/2017 !
10/02/2017 10/31/2017 .
11/01/2017 11/30/2017 .
12/01/2017 12/29/2017 J
01/03/2017 - 12/29/2017

Monthly:

01/03/2018 01/31/2018
02/01/2018 02/28/2018
03/01/2018 03/29/2018
04/02/2018 04/27/2018
05/01/2018 05/31/2018
06/01/2018 06/29/2018
07/02/2018 07/31/2018
08/01/2018 08/30/2018
09/04/2018 09/28/2018
10/01/2018 10/31/2018
11/01/2018 11/30/2018
12/03/2018 12/31/2018
01/03/2018 - 12/31/2018

Monthly:
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Stop = None

point Chg. | Pct.Chg. | | PointChg. | Pct.Chg. | | Pointchg. | Pct.Chg. | | PointcChg. | Pct.Chg. | | PointChg. | Pct. Che. Point Chg. | Pct. Chg. Point Chg. | Pct. Chg. Point Chg. | Pct. Chg. |

-45 -1.2%

S&P 500 (SPX) S&P 500
(SPX)
Assumes all trades are taken at
the close of B
Hold
regular trading
Pct. Chg.
02/01/2019 - 02/28/2019 3.0%
03/01/2019 03/29/2019 1.8%
04/01/2019 04/30/2019 3.9%
05/02/2019 05/31/2019 -5.9%
06/03/2019 06/28/2019 6.9%
07/01/2019 07/31/2019 1.3%
08/01/2019 08/30/2019 -1.8%
09/03/2019 09/30/2019 1.7%
10/01/2019 10/31/2019 2.0%
11/01/2019 11/29/2019 3.4%
12/02/2019 12/31/2019 2.9%
01/02/2019 12/31/2019 28.9%
Monthly:
01/02/2020 01/31/2020 -0.2%
02/03/2020 02/28/2020 -8.4%
03/02/2020 03/31/2020 -12.5%
04/01/2020 04/30/2020 12.7%
05/01/2020 05/29/2020 4.5%
06/01/2020 06/30/2020 1.8%
07/01/2020 07/31/2020 5.5%
08/03/2020 08/31/2020 7.0%
09/01/2020 09/30/2020 -3.9%
10/01/2020 10/30/2020 -2.8%
11/02/2020 11/30/2020 10.8%
12/01/2020 12/31/2020 3.7%
01/02/2020 12/31/2020 16.3%
Monthly:
01/04/2021 01/29/2021 -1.1%
02/01/2021 02/26/2021 2.6%
03/01/2021 03/31/2021 4.2%
04/01/2021 04/30/2021 5.2%
05/03/2021 05/28/2021 0.5%
06/01/2021 06/30/2021 2.2%
07/01/2021 07/30/2021 2.3%
08/02/2021 08/06/2021 0.9%
01/04/2021 08/06/2021 18.1%
Avg. Annual Returns ('21 Partial) 12.1%

ABC Class Live Trades Started 5/17/2021

# of Stop-Outs

58 35 19 9 7 3

# of Re-Entries
Win Rate %

Win % on Longs
Win % on Shorts
Avg. Win

Avg. Loss

Avg. Long Win
Avg. Long Loss
Avg. Short Win
Avg. Short Loss
Number of Trades
Trades per Month

N/A 162
N/A 114 38 21 10 5 3 1
73% 71% 74% 74% 74% 74% 74% 74%
76% 74% 77% 77% 77% 77% 77% 77%
70% 67% 70% 70% 70% 70% 70% 70%
83 pts. 79 pts. 81 pts. 82 pts. 82 pts. 82 pts. 82 pts. 82 pts.
-17 pts. -12 pts. -14 pts. -15 pts. -14 pts. -15 pts. -16 pts. -16 pts.
103 pts. 97 pts. 99 pts. 101 pts. 101 pts. 102 pts. 102 pts. 102 pts.
-19 pts. -9 pts. -13 pts. -13 pts. -13 pts. -14 pts. -15 pts. -15 pts.
58 pts. 58 pts. 58 pts. 58 pts. 58 pts. 58 pts. 58 pts. 58 pts.
-16 pts. -15 pts. -15 pts. -16 pts. -16 pts. -16 pts. -16 pts. -16 pts.
268 268 268 268 268 268 268 268
3.4 34 34 34 34 34 34 34




Stop = 0.5% Stop = 1.0% Stop = 1.5% Stop = 2.0% Stop = 2.5% Stop = 3.0% Stop = 3.5%

——

Assumes all trades are taken at
the close of
regular trading

Buy &
Hold

[Point che._|_pctChg._| [ Point chg. | Pct-Che._| | Pointchg. | et che._| | Poimt Ch. ] Por. che._| Point che. [“Point che. | _Pct-Che._|
Avg. Long Trade 7.8 days 7.8 days 7.8 days 7.8 days 7.8 days 7.8 days 7.8 days
Avg. Short Trade 4.4 days 4.4 days 4.4 days 4.4 days 4.4 days 4.4 days 4.4 days
Max Drawdown 12.4% 10.5% 10.7% 10.2%

Weekly:
01/03/2018 01/05/2018
01/08/2018 01/12/2018
01/16/2018 01/19/2018
01/22/2018 01/26/2018
01/29/2018 02/02/2018
02/05/2018 02/09/2018
02/12/2018 02/16/2018
02/20/2018 02/23/2018
02/26/2018 03/02/2018
03/05/2018 03/09/2018
03/12/2018 03/16/2018
03/19/2018 03/23/2018
03/26/2018 03/29/2018
04/02/2018 04/06/2018
04/09/2018 04/13/2018
04/16/2018 04/20/2018
04/23/2018 04/27/2018
04/30/2018 05/04/2018
05/07/2018 05/11/2018
05/14/2018 05/18/2018
05/21/2018 05/25/2018
05/29/2018 06/01/2018
06/04/2018 06/08/2018
06/11/2018 06/15/2018
06/18/2018 06/22/2018
06/25/2018 06/29/2018
07/02/2018 07/06/2018
07/09/2018 07/13/2018
07/16/2018 07/20/2018
07/23/2018 07/27/2018
07/30/2018 - 08/03/2018
08/06/2018 08/10/2018
08/13/2018 08/17/2018
08/20/2018 08/24/2018
08/27/2018 08/31/2018
09/04/2018 09/07/2018
09/10/2018 09/14/2018
09/17/2018 09/21/2018
09/24/2018 09/28/2018
10/01/2018 10/05/2018
10/08/2018 10/12/2018
10/15/2018 10/19/2018
10/22/2018 10/26/2018
10/29/2018 11/02/2018
11/05/2018 11/09/2018
11/12/2018 11/16/2018
11/19/2018 11/23/2018
11/26/2018 11/30/2018
12/03/2018 12/07/2018
12/10/2018 12/14/2018
12/17/2018 12/21/2018
12/24/2018 12/28/2018
01/03/2018 - 12/31/2018
Weekly:




Stop = None Stop = 0.5% Stop = 1.0% Stop = 1.5% Stop = 2.0% Stop = 2.5% Stop = 3.0% Stop = 3.5%

——

Assumes all trades are taken at
the close of
regular trading

Buy &
Hold

= I e e | e e | e e [Fom e | et a_
12/31/2018 01/04/2019
01/07/2019 01/11/2019
01/14/2019 01/18/2019 !
01/22/2019 - 01/25/2019 ! | o | o3% || 9 | o03% || o | o3 || o | o3 [| o | 03 || o | o03% || 9 | -03% || o | -03% |
01/28/2019 02/01/2019
02/04/2019 02/08/2019 !
02/11/2019 - 02/15/2019 : | 68 | -25% | | 68 | -2s% || 68 | -25% || 68 | -2s% || 68 | -25% |
02/19/2019 02/22/2019 !
02/25/2019 - 03/01/2019 ! [ 2 | o || 2 ]| -01x% | | 2 | o || 2 | o01% || 2 ] o0 J| 2 | o0 || 2 | -01% |
03/04/2019 03/08/2019
03/11/2019 03/15/2019 ;
03/18/2019 - 03/22/2019 !
03/25/2019 03/29/2019
04/01/2019 04/05/2019
04/08/2019 04/12/2019
04/15/2019 04/18/2019
04/22/2019 04/26/2019
04/29/2019 05/03/2019
05/06/2019 05/10/2019
05/13/2019 05/17/2019
05/20/2019 05/24/2019 .
05/28/2019 05/31/2019 J N
06/03/2019 06/07/2019
06/10/2019 06/14/2019
06/17/2019 06/21/2019 .
06/24/2019 06/28/2019 !
07/01/2019 07/05/2019
07/08/2019 07/12/2019
07/15/2019 07/19/2019 .
07/22/2019 07/26/2019 . | a9 |
07/29/2019 - 08/02/2019 X
08/05/2019 08/09/2019 ! N
08/12/2019 08/16/2019
08/19/2019 08/23/2019
08/26/2019 08/30/2019
09/03/2019 09/06/2019
09/09/2019 09/13/2019
09/16/2019 09/20/2019
09/23/2019 09/27/2019
09/30/2019 10/04/2019
10/07/2019 10/11/2019
10/14/2019 10/18/2019
10/21/2019 10/25/2019
10/28/2019 11/01/2019
11/04/2019 11/08/2019
11/11/2019 11/15/2019
11/18/2019 11/22/2019
11/25/2019 11/29/2019
12/02/2019 12/06/2019
12/09/2019 12/13/2019
12/16/2019 12/20/2019
12/23/2019 12/27/2019
01/02/2019 - 12/31/2019

Weekly:

12/30/2019 01/03/2020 ;
01/06/2020 01/10/2020 !
01/13/2020 01/17/2020 J
01/21/2020 01/24/2020 d
01/27/2020 01/31/2020 .
02/03/2020 02/07/2020 .




Stop = None Stop = 0.5% Stop = 1.0% Stop = 1.5% Stop = 2.0% Stop = 2.5% Stop = 3.0% Stop = 3.5%

——

Assumes all trades are taken at
the close of
regular trading

Buy &
Hold

| Pct. Chg. | | PointChg. | Pct.chg. | | PointChg. | Pct.chg. | | PointcChg. | Pct.chg. | | PointcChg. | Pct.chg. | | Point Che. Pct. Chg. Point Chg. Pct. Chg. Point Chg. | Pct. Chg. | | PointcChg. | Pct. Cheg. |

02/10/2020 02/14/2020
02/18/2020 02/21/2020
02/24/2020 02/28/2020
03/02/2020 03/06/2020

03/09/2020 03/13/2020

03/16/2020 - 03/20/2020

03/30/2020 - 04/03/2020 -3.3% -155 -6.1% -109 -4.4% 79 -3.3% -79 -3.3% -79 -3.3% -79 -3.3% -79 -3.3%
04/06/2020 -  04/09/2020

04/13/2020 - 04/17/2020

04/27/2020 - 05/01/2020 -9 -0.4% -9 -0.4% -9 -0.4% -9 -0.4% -9 -0.4%
05/04/2020 - 05/08/2020

05/11/2020 - 05/15/2020 | 99 | sax || o9 | sax || 99 | 3ax || 99 | 3a% [| 99 | 3ax || 99 | -3a% || e | -34% |
05/18/2020 - 05/22/2020

05/26/2020 05/29/2020

06/01/2020 - 06/05/2020

06/08/2020 - 06/12/2020

06/15/2020 - 06/19/2020 -0.9% 25 -0.9% 25 -0.9% -45 1.5%

06/22/2020 - 06/26/2020 -4.5%
06/29/2020 - 07/02/2020

07/06/2020 - 07/10/2020

07/13/2020 - 07/17/2020

07/20/2020 - 07/24/2020
07/27/2020 - 07/31/2020

08/03/2020 - 08/07/2020

08/10/2020 - 08/14/2020

08/17/2020 - 08/21/2020

08/24/2020 - 08/28/2020

08/31/2020 - 09/04/2020 | 25 | -08% |
09/08/2020 - 09/11/2020

09/14/2020 - 09/18/2020

09/21/2020 - 09/25/2020
09/28/2020 10/02/2020

10/05/2020 10/09/2020

10/12/2020 10/16/2020

10/19/2020 10/23/2020 E

10/26/2020 10/30/2020

11/02/2020 11/06/2020

11/09/2020 11/13/2020

11/16/2020 - 11/20/2020

11/23/2020 11/27/2020

11/30/2020 12/04/2020

12/07/2020 - 12/11/2020

12/14/2020 12/18/2020

12/21/2020 12/24/2020

12/28/2020 12/31/2020

01/02/2020 - 12/31/2020

Weekly:

01/04/2021 - 01/08/2021

01/11/2021 - 01/15/2021

01/19/2021 - 01/22/2021

01/25/2021 - 01/29/2021

02/01/2021 - 02/05/2021

02/08/2021 - 02/12/2021

02/16/2021 - 02/19/2021

02/22/2021 - 02/26/2021

03/01/2021 - 03/05/2021

03/08/2021 - 03/12/2021

03/15/2021 - 03/19/2021




Stop = None

S&P 500 (SPX) S&P 500

(SPX)
Assumes all trades are taken at
the close of B
Hold
regular trading

Pct. Chg.
03/22/2021 - 03/26/2021 1.6%
03/29/2021 - 04/01/2021 1.1%
04/05/2021 - 04/09/2021 2.7%
04/12/2021 - 04/16/2021 1.4%
04/19/2021 - 04/23/2021 -0.1%
04/26/2021 - 04/30/2021 0.0%
05/03/2021 - 05/07/2021 1.2%
05/10/2021 - 05/14/2021 -1.4%
05/17/2021 - 05/21/2021 -0.4%
05/24/2021 - 05/28/2021 1.2%
06/01/2021 - 06/04/2021 0.6%
06/07/2021 - 06/11/2021 0.4%
06/14/2021 - 06/18/2021 -1.9%
06/21/2021 - 06/25/2021 2.7%
06/28/2021 - 07/02/2021 1.7%

07/06/2021 - 07/09/2021 o4% || s | 8% || 66 | -15% |

07/12/2021 - 07/16/2021 -1.0%
07/19/2021 - 07/23/2021 2.0%
07/26/2021 - 07/30/2021 -0.4%
08/02/2021 - 08/06/2021 0.9%
01/04/2021 - 08/06/2021 18.1%




