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US Quality Strategy FY2017 data

YTD strategy performance vs benchmark Portfolio indicators
Hedged period = US Quality strategy = S&P 500 Index
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List of recommendations for 2017
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US Growth Strategy FY2017 data

YTD strategy performance vs benchmark Portfolio indicators
Hedged period = US Growth strategy = S&P 500 index
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List of recommendations for 2017

January-
April
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Ticker | Return

uerr. 98.4%
KRO 46.7%
BLD 43.8%
MTOR 43.4%
by 31.6%
KBH . 30.3%
G 28.6%
BOBE . 25.4%
AMWD . 22.1%
BBY . 21.4%
TMHC 19.9%
o 19.6%
GLW 18.9%
TMUS 17.0%
BURL 16.7%
MIz 15.4%
PLCE 13.7%
ow 13.4%
e 12.9%
TSE 12.0%
TPC 10.2%
Lo 9.1%
oK . 7:4%
ICE 6.7%
ENS 6.4%
mRE 3.2%
BSL 2.5%
PWR 1.7%
SANM 1.6%
FDP 1.1%

May-
July

Ticker | Return

BA 31.2%
BCO 27.3%
WETF . 25.0%
LB 21.1%
c«c 18.2%
OMF . 14.7%
BBY . 12.6%
IR 12.6%
BERY . 12.2%
Wo . 12.0%
IcE 10.8%
FOE 7.4%
WRK 7.2%
EVR 6.6%
ERL 6.6%
e 5.5%
MIZ 4.6%
BLD 3.1%
GLw 1.0%
BC -0.2%
MTOR -3.0%
SANM_ -3.8%
GEF -4.3%
APOG -4.4%
ASGN -4.9%
BURL -12.0%
DY -14.3%
FOP -16.0%
HRG -17.2%
FL -39.0%

August-
October

Ticker | Return

STMP_ . 51.5%
TREX 45.5%
ON 42.6%
BRKS 40.0%
PGP . 39.5%
TROX . 36.6%
AMAT . 27.4%
BLD . 25.0%
SAFM 14.4%
FOXF 10.7%
Wo . 9.2%
PNM 8.9%
LPLA 8.4%
WX 8.2%
B 8.2%
ANVI 6.0%
EVR 1.8%
BIX 1.6%
NCLH 1.2%
Ice -0.9%
LK -2.8%
TMUS -3.1%
BBY . -4.0%
VEEV . -4.4%
WMo 4.6%
BKH . -6.3%
CRUS -8.9%
PLAY -22.4%
FL -36.3%
ODP -47.2%

November-
December

Ticker | Return

XPO . 32.1%
ROST 26.4%
BBY . 22.3%
DHI . 15.5%
ar. 14.4%
CAA 14.3%
EVR . 12.4%
BFAM 8.9%
GIN 7.6%
IceE 6.7%
ASGN 5.0%
WK 4.7%
LEA 0.6%
PGP 0.6%
ADBE 0.0%
b -0.1%
MDXG -0.6%
RHT . -0.6%
Two -0.8%
KFY -1.1%
ON -1.8%
B -2.0%
X -3.4%
NCLH -4.5%
MU 7.2%
CRUS -7.4%
AMAT -9.4%
LRCX -11.7%
KMX -14.6%
EIX -20.9%
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US Dividend Growth Strategy FY2017 data

YTD strategy performance vs benchmark Portfolio indicators
Hedged period Dividend growth strategy S&P 500 Index
130 " Sharpe | Sortino | Standard Downside
) R ff‘,',’!‘,,?f'??f'i,‘!‘,,,,‘? ,,,,, ratio | ratio | deviation (5) | risk (dd)
125 US Dividend strategy 25.23% 6.73% 0.93 2.21 3.22 8.68% 5.98%
120 S&P Index 19.38% 2.73 3.72 6.74% 4.94%
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j Churchill Downs
Kohl's
F HP
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M Papa John's International -4.6%
] Valero Energy Corporation -5.4%
3 Carter's -5.8%
Willis Towers Watson -6.5%
A Cogent Communications Holdings -7.2%
S Penske Automotive Group -8.0%
0 Hanesbrands -8.9%
N 4.9% Tractor Supply Company -18.3%
D 0.9% Lear -23.7%
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List of recommendations for 2017
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January-
April

Ticker Return

HPQ 26.8%
WYN 26.8%
AVGO . 24.9%
L 24.8%
MIN 22.5%
poL . 22.4%
W 16.4%
LSRR 16.0%
MAR 14.2%
EL 13.9%
o 12.7%
AMGN . 11.7%
CE 10.5%
UNH 9.3%
NXST 9.0%
SBUX 8.2%
TLe 8.0%
EMN 6.0%
WRK 5.5%
mMsLooo 3.7%
WX 2.8%
LAD -1.3%
SNA -2.2%
HUBB -3.1%
BGS 4.1%
vio -5.4%
™Mb -5.5%
PAG -8.0%
Tsco -18.3%
LEA -46.1%

May-July

Ticker Return

NVDA 55.8%

BA 31.2%
EXPE . 17.0%
CHDN 12.1%
as. 11.4%
CE 10.5%
INTU 9.6%
WYN 9.5%
Tme. 9.5%
GIL 7.5%
WRK 7.2%
AMGN 6.9%
RCL 6.1%
s 4.4%
LEA 3.9%
L 3.4%
FBHS 3.0%
bPZ 2.8%
TXRH 0.9%
™Mb -0.3%
R -1.0%
TSN -1.4%
HD -4.2%
WHR . -4.2%
FOXA “4.7%
DNKN -5.1%
CRL -5.8%
ccor -7.2%
POOL -9.6%
SBUX -10.1%

August-
October

Ticker Return

ABBV . 29.1%
NVDA 27.3%
NSP . 25.7%
ROK . 21.7%
Us 21.1%
LEA 18.5%
LFUs 16.0%
MGA 14.4%
POOL 11.7%
CHDN 11.5%
DNKN 11.4%
INTU 10.1%
RCL 9.5%
EMN 9.2%
WEN 8.8%
BA 6.4%
ws 2.9%
NTAP 2.3%
as 2.1%
SBUX 1.6%
GIL 1.6%
MSL -0.2%
HBL -1.8%
bpz . -1.9%
DOX 3.1%
TWX -4.0%
PZZA -4.6%
FOXA -10.1%
Tme -11.6%
EXPE -20.3%

November-
December

Ticker Return

FOXA 32.0%

KSS 29.9%
MEOH . 24.2%
NSP 20.5%
STLD 15.9%
BA 14.3%
CHDN 11.6%
Lo 9.0%
ABBV 7.2%
GIL 5.6%
sk 5.2%
DGX 5.0%
CMD 4.9%
INTU 4.5%
AGCO 4.2%
MGA 3.9%
rme .. 3.8%
FBHS 3.6%
IEX 2.9%
osK -0.7%
AMGN -0.8%
A -1.6%
ROK -2.2%
AVGO -2.7%
ATVI -3.3%
RCL -3.6%
LFUs -5.3%
PoL -5.6%
WLTW -6.5%
HBI -7.1%
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