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Risk Table

Period 7/31/2008 through 9/2/2022
(Hover mouse for full strategy name.)

SP500[{'Q5Tr
Std Dev 20.74] 45.16
Down Std Dev| 17.45) 34.80
Ulcer Index 3.26) 0.59
MaxDD Peaks|-48.17}-50.62
MaxDD Entry |-46.62/-12.67
Beta (SP500) | 1.00} 0.10

El Click here to View the Definitions


https://timertrac.com/
https://www.timertrac.com/Signup/Subscriber/Default.aspx

Performance Table

Period 7/31/2008 through 9/2/2022
(Hover mouse for full stategy name.)

SP500['Q5Tr
AR/Std Dev 0.41| 0.57
AR/Down SD | 0.49| 0.73
AR/MaxDD Pk| 0.18| 0.50
Alpha 1.00] 7.80
Sharpe Ratio 0] 0.56

El Click here to View the Definitions

Correlation Table

Period 7/31/2008 through 9/2/2022
(Hover mouse for full strategy name.)

SP500|'Q5Tr
SP500| 1.00] 0.10
'Q5Tr | 0.10f 1.00

El Click here to View the Definitions

Return Table

Period 7/31/2008 through 9/2/2022
(Hover mouse for full strategy name.)

|SP500 'Q5Tr

Monthly Returns
Jul 2008/ 0.00  0.00
Aug 2008 1.22  1.81
Sep 2008/ -9.08]  0.80
Oct 2008-16.94  20.73
Nov 2008 -7.48| 17.11
Dec 2008/ 0.78  7.60
Jan2009| -8.57]  2.89
Feb 2009-10.99| -21.83
Mar 2009 8.53] -4.01
Apr2009| 9.40| 26.41
May 2009| 5.30]  5.90
Jun2009| 0.03 573
Jul 2009 7.42]  9.94)
Aug 2009 3.35  2.45
Sep2009 3.58] 11.41
Oct2009| -1.98 -6.40
Nov2009| 574  2.70
Dec 2009 1.77| 10.50
Jan 2010 -3.69] -12.90




Feb2010] 2.86] 15.22
Mar 2010, 5.87] 11.16
Apr2010 1.47|  4.08
May 2010| -8.19]  -5.02
Jun 2010 -5.39| -22.68
Jul 2010 6.87  5.61
Aug 2010 -4.74]  7.27
Sep 2010 8.74 27.37
Oct2010| 3.69] 12.64
Nov 2010, 0.39] -0.69
Dec2010| 5.88|  9.57
Jan2011] 2.27| 5.50
Feb2011| 2.85 -0.86
Mar2011] 0.23] -6.18
Apr2011] 2.85  5.42
May 2011| -1.35 -8.86
Jun2011| -1.83] -2.36
Jul2011] 215 2.95
Aug 2011| -5.68] -11.72
Sep 2011 -7.17| 11.42
oct2011| 10.78]  7.26
Nov 2011/ -0.51] -6.01
Dec2011| 0.85  8.41
Jan2012] 4.35 3.01
Feb2012] 4.07] 13.06
Mar2012] 3.13] 10.05
Apr2012, -0.75 -2.66
May 2012| -6.26| -15.78
Jun2012] 3.96] -3.40
Jul2012| 1.26] -5.43
Aug2012| 1.98  9.89
Sep2012) 242 1.72
Oct2012] -1.98 -8.20
Nov2012| 0.29] 11.58
Dec2012| 0.71| -7.90
Jan2013| 5.05| -4.40
Feb2013] 1.10, -1.28
Mar 2013 3.60  5.72
Apr2013| 1.81 -3.93
May 2013 2.08] -0.73
Jun2013| -1.50[ -9.13
Jul2013] 4.95 12.74
Aug 2013] -3.13]  0.46
Sep2013 2.97| -5.48
Oct2013| 4.46 9.82
Nov2013| 2.80 6.85
Dec2013| 2.36] 5.82
Jan2014] -3.56 -4.11
Feb2014 432 6.37
Mar 2014 0.69] -4.19
Apr2014 062 -6.81
May 2014 2.11]  8.97
Jun2014] 1.90/ 6.02
Jul2014| -1.51]  1.99
Aua 2014 2761 10 16




~

Sep 2014/ -1.55] -1.81
oct2014) 232 -3.21
Nov2014| 2.46 9.05
Dec 2014 -0.42] -4.97
Jan2015 -3.100 -7.68
Feb 2015 549 14.71
Mar 2015 -1.74) -5.00
Apr2015 0.85 3.49
May 2015 1.05 -0.86
Jun 2015 -2.10] -7.04)
Jul2015] 1.97 -1.97
Aug 2015 -6.26] -30.57
Sep 2015/ -2.64] -0.13
Oct2015 8.30] -8.32
Nov2015 0.05 0.77
Dec 2015 -1.75 -3.48
Jan2016 -5.07  4.33
Feb 2016 -0.41] 32.06
Mar2016] 6.60] 13.60
Apr2016] 027 -6.51
May 2016 1.53] 5.93
Jun2016 0.09] -2.35
Jul2016] 3.56) 14.44
Aug2016| -0.12  -0.56
Sep2016/ -0.12]  0.08
0ct2016] -1.94] -3.21
Nov2016] 3.42 -8.97
Dec 2016 1.82] -7.99
Jan2017] 1.79] 10.43
Feb2017| 372 8.65
Mar2017, -0.04]  3.76
Apr2017| 0.91] 527
May 2017| 1.16] 0.45
Jun2017| 048 -5.27
Jul2017] 1.94 812
Aug2017| 006 0.73
Sep2017] 1.93 1.3
0ct2017, 222 12.44
Nov2017 281 3.75
Dec2017 0.99] 0.67
Jan2018 562 17.62
Feb2018| -3.90] -8.33
Mar2018] -2.69] -2.21
Apr2018] 027 -0.21
May 2018 2.16] 11.18
Jun2018 048  2.54
Jul2018] 3.60]  6.59
Aug2018| 3.03] 11.80
Sep2018 0.43| -0.99
0ct2018| -6.94 -26.95
Nov 2018 1.79] 40.59
Dec 2018 -9.18] 32.76
Jan2019 7.87] 14.65
Feb2019 2.98  4.67
Mar 2019l 179 014




Apr2019, 3.93] 14.06

May 2019| -6.57| -27.75

Jun 2019 6.89] -6.74

Jul2019] 1.31 8.00

Aug 2019| -1.81) -11.44

Sep2019| 1.72]  1.14]

Oct 2019 2.04) -1.28

Nov 2019| 3.40 9.04

Dec 2019] 2.86] -0.05

Jan 2020 -0.16 6.55

Feb 2020| -8.41| 10.20

Mar 2020| -12.52 9.91

Apr 2020, 12.69] 16.24

May 2020 4.53| 15.65

Jun 2020 1.84 1.68

Jul 2020 5.51| 23.21

Aug 2020; 7.01| 22.93

Sep 2020| -3.93| -12.12

Oct 2020| -2.77 4.39

Nov 2020| 10.76] -12.51

Dec 2020 3.71 2.70

Jan 2021| -1.11| 12.88

Feb 2021 2.61f -17.10

Mar 2021 4.24] -4.42

Apr2021| 524 -4.09

May 2021| 0.55 -2.83

Jun 2021 2.22) 11.04

Jul 2021 2.27 5.40

Aug2021] 2.90  8.36

Sep 2021 -4.76] -11.41

Oct 2021 6.92 5.20

Nov 2021| -0.83 1.81

Dec 2021 4.36 -0.21

Jan 2022 -5.26| 12.20

Feb2022| -3.14| -13.20

Mar 2022 3.58] -25.50

Apr2022 -8.80]  4.09

May 2022| 0.01| -2.53

Jun 2022 -8.39] 26.32

Jul 2022| 9.11 2.14

Aug 2022 -1.76 2.49

Sep 2022) 2.49 0.00

Average| 0.80 2.48

Best Month| 12.69| 40.59

Worst Month| -16.94] -30.57

Quarterly Return

3rd Q 2008 -7.97 2.62

4th Q 2008 -22.56| 52.13

1st Q 2009|-11.67| -22.79

2nd Q 2009 15.23] 41.53

3rd Q 2009 14.98 25.49

4th Q 2009 5.48 6.22

1stQ 2010 4.88 11.56

2nd Q 2010| -11.86] -23.56

Ard O 2010! 10 71/ 44 29




4th Q 2010 10.21| 22.56
1stQ2011| 542 -1.87
2nd Q2011 -0.39] -6.19
3rd Q 2011)-14.33 1.27
4th Q2011 11.16 9.29
1stQ 2012 11.99] 28.16
2nd Q 2012| -3.28| -20.81
3rd Q2012 5.76 5.70
4th Q2012 -1.00f -5.66
1stQ2013| 10.02f -0.23
2nd Q2013| 2.37] -13.33
3rd Q2013 4.69 7.05
4th Q2013] 9.92| 24.18
1stQ 2014, 1.30f -2.26
2nd Q 2014 4.70 7.66
3rd Q2014 0.61] 10.33
4th Q 2014 4.39 0.31
1stQ 2015 0.44 0.60
2nd Q 2015 -0.23| -4.62
3rd Q 2015| -6.94| -32.02
4th Q 2015, 6.45| -10.82
1stQ 2016, 0.78| 56.51
2nd Q2016 1.90f -3.30
3rd Q2016] 3.30] 13.88
4th Q 2016 3.26 -18.94
1stQ 2017, 5.54| 24.49
2nd Q 2017| 2.56 0.17
3rd Q2017 3.96] 10.14
4th Q2017 6.13] 17.43
1stQ 2018| -1.23 5.45
2nd Q 2018 2.93| 13.76
3rd Q2018 7.19] 17.98
4th Q 2018 -13.98| 36.33
1stQ 2019 13.07| 20.18
2nd Q2019| 3.79| -23.15
3rd Q2019 1.19] -3.26
4th Q 2019, 8.54 7.60
1stQ 2020/ -20.00f 29.05
2nd Q 2020| 19.95| 36.69
3rd Q 2020, 8.47| 33.10
4th Q 2020, 11.69| -6.21
1stQ 2021 5.77| -10.55
2nd Q 2021 8.17 3.48
3rd Q2021 0.23 1.18
4th Q 2021| 10.65 6.87
1stQ 2022 -4.95| -27.45
2nd Q 2022|-16.45| 28.15
3rd Q2022 7.19 4.68
Average| 2.46 7.56
Best Quarter| 19.95] 56.51
Worst Quarter| -22.56] -32.02
Annual Returns
Part Year 2008 -28.73| 56.12
Year 2009| 23.45| 45.65

Year 2010

12 78

50 79




Apply Timing Strategies

Year 2011| -0.00 1.89
Year 2012 13.41 1.20
Year 2013| 29.60f 14.95
Year 2014| 11.39] 16.45
Year 2015| -0.73| -41.83
Year 2016 9.54| 39.71
Year 2017| 19.42] 61.30
Year 2018 -6.25| 92.95
Year 2019| 28.88) -3.86
Year 2020| 16.26] 120.22
Year 2021 26.89 0.08
YTD 2022/ -14.87| -2.67
Total Returns
Total Return|220.13|2,368.85
Ann Return| 8.60]  25.54

E Click here to View the Definitions

Q5TrackerST (/Private/Research/Signalinfo.asp?SigName=Q5°

ETE: Rydex Nasdaq 100 2x Strategy (RYVY

ETF Short:

Rydex Inverse Nasdaq 100 2x Strateg

MMF: Cash with no interest
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Frequently Asked Questions

What is this really showing me?

The strategy above moves between the specified set of "asset classes (/public/assetclasses.asp)". The trade
signals indicate a percentage allocation for each asset class (such as Equity: 60%, MMF: 40%). Each "trade"
is actually given as a change in the percentages (or "allocations"). The graph shows you the performance of
each strategy based on the securities you've selected to represent the strategy's asset classes, as if you had

been invested as such. In effect, the strategy is "applied” to the securities.

Why does the graph use percentages?

The graph shows the performance in terms of percentages so that you can do direct comparisons between
multiple strategies and indices. Showing the performance in percentages is only the default; If you would
prefer to see a dollar amount, select "Growth of $10,000" from the chart parameter "Show Performance As"

What about transaction fees, management fees, or other fees?


https://www.timertrac.com/public/assetclasses.asp

This graph does not take into consideration any transaction fees that might be associated with trading. In
addition, the graph does not consider costs for the strategy or management fees if you were to hire a
separate advisor to manage your account using this system. Transaction fees, subscription fees, or
management fees would lower the returns shown above.

Where can | see information about the strategies?

Each of the strategies listed in the "Apply Timing Strategy" above actually links to a page that gives more
information about the strategy and its developer, as well as an option to view the actual historical trades. On
the left side of this page there are also links to the graphing, information, and historical trade pages.

Which web browser should | use?

(We are currently working on fully updating to Chrome) We highly recommend using Internet Explorer 5.0 or
greater and the "ActiveX Control" output option. If you are using Netscape, for the richest experience, we
suggest using the Netscape plugin, which can be downloaded from here (/CfxDownload/NpCfxIE.htm). If

neither of these work for you, the next best thing is the PNG image option, and finally, the JPEG image option.



https://www.timertrac.com/CfxDownload/NpCfxIE.htm

