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Data- Driven Insights, Better Outcomes Filters: DTE 127 (12/31/2024)

Symbol Mgg;"p CESF;rVSth CET(;)O = CE(E;;S;D Y B 2019 2020 2021 2022 2023 @ YTD Relt'\lj'm %Of:ér\]’veek Doe’g’$r§fta 153"

Average 3.4% 78.5% 46.2% 9.8% 87% 64% (7.7%) 7.1%  13.5% 3.4% 97.9% 103 13.1%
SPY $0 3.7% 80.0% 100.0% 11.8% 7.6% 6.4% (8.8%) 88%  18.1% 3.1% 99.3% 1.00 9.7%
XLF $0 7.2% 80.0% 80.0% -- 15%  (1.6%) 11.1% 18.7% 2.8% 99.6% 1.21 10.6%
XLK $0 5.4% 80.0% 60.0% - 6.6% 11.1% -- 15.1%  2.4% 93.0% 116 19.9%
XLI $0 5.3% 80.0% 40.0% 10.6% 13.9% 15% (0.7%) 7.9%  13.6% 25% 99.6% 115 11.9%
XLB $0 5.1% 80.0% 60.0% 11.4% 142% 6.8% (3.7%) 6.2%  9.2% 2.3% 99.6% 093  116%
RSP $0 5.0% 80.0% 60.0% 11.9% - 5.1% - 7.7%  10.7% 3.0% 99.6% 110 11.8%
XLV $0 46% | 100.0% 40.0% 136% 6.1% 45% 3.7% 3.0%  142% 3.9% 99.8% 0.26 8.7%
XLE $0 4.4% 80.0% 40.0% 6.8% 6.1% - 44% (34%) 88% (L1%)  92.1% 160  15.7%
QQQ $0 3.3% 80.0% 60.0% - 75% 6.8% - 13.4%  16.2% 2.8% 94.5% 1.05 15.9%
XLP $0 1.8% 80.0% 40.0% 43% 41% 7.8% (23%) 0%  147% 52%  100.0% 039  10.8%
XLRE  $0 1.6% 60.0% 40.0% (0.7%) 2.1% 115% 102%  85% 6.7% 99.5% 112 14.3%
XLY $0 1.4% 80.0% 40.0% 6.6% 6.9% 13.5% 9.8%  4.6%  2.4% 96.0% 124  145%
XLU $0 0.1%) | 80.0% 20.0% 3.9% 6.8% 4.4% 03%  19.9% 6.7% 99.6% 110  16.5%
XLC $0 ©05%) | 60.0% 20.0% 10.3% 5.1% -- 113%  208% 4.9% 99.8% 1.04 8.5%
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