
Control Data
Begin Row 8 8 8 8 8 8 8 8
End Row 4959 4959 4127 3334 3334 3334 3334 3319

Risk/Return Summary SPY MDY RSP SH SPY:SH RSP:SH SSO SSO:SDS
Start Date 01/02/2000 01/02/2000 04/30/2003 06/20/2006 06/20/2006 06/20/2006 06/20/2006 07/12/2006
End Date 09/06/2019 09/06/2019 09/10/2019 09/06/2019 09/06/2019 09/06/2019 09/06/2019 09/06/2019

Buy/Hold Actual Annual Rate of Return 5.40% 8.47% 10.32% -10.70% 8.64% 8.67% 11.20% 11.22%
Buy/Hold Actual Annual RoR Std. Dev. 24.0737% 24.6464% 17.1006% 10.6888% 9.8723% 9.7818% 18.0141% 23.0280%

0.10 0.22 0.43 -1.28 0.57 0.58 0.45 0.36
Buy/Hold Actual Variance 0.0145% 0.0182% 0.0151% 0.0144% 0.0146% 0.0172% 0.0553% 0.0555%
Buy/Hold Actual Covariance (x:SPY) 0.0145% 0.0150% -0.0007% -0.0144% 0.0146% 0.0154% 0.0282% 0.0283%
Buy/Hold Actual BETA (x:SPY) 1.0000 1.2091 -21.6001 -1.0030 1.0000 1.1144 1.9613 1.9610
Buy/Hold Best-Fit Intercept 2.10875692 0.15857032 -0.06791769 23.4752252 -1.3416549 -2.08813134 -6.41208653 -6.56156275
Buy/Hold Best-Fit Slope 0.00018097 0.00024489 0.00024936 -0.00035917 0.00026559 0.00028462 0.0003865 0.00038995
Buy/Hold Best-Fit Annual Rate of Return 6.61% 8.94% 9.10% -13.11% 9.69% 10.39% 14.11% 14.23%

0.76810471 0.91854669 0.86477399 0.9198237 0.83019791 0.84286375 0.65101752 0.65446521
Buy/Hold Best-Fit Standard Deviation 20.72% 13.84% 15.43% 15.44% 17.00% 16.72% 44.14% 44.39%
Buy/Hold Best-Fit Mean -2.11% -1.07% -1.34% -1.12% -1.41% -1.43% -8.12% -8.11%
Buy/Hold Best-Fit Correlation Co-efficient 0.92487061 0.97471009 0.96544882 0.88555012 0.96000031 0.96552307 0.93252266 0.9335053
Buy/Hold Maximum DrawDown 55.20% 55.33% 59.93% 85.82% 55.20% 59.93% 84.32% 84.32%

ANNH Actual Annual Rate of Return 9.98% 15.07% 18.11% 6.08% 22.02% 23.87% 29.34% 40.60%
ANNH Actual Annual RoR Std. Dev. 11.5221% 7.9680% 11.1881% 5.8391% 8.4538% 10.8909% 9.7142% 9.4462%

0.61 1.51 1.35 0.53 2.25 1.92 2.71 3.98
ANNH Actual Variance 0.0065% 0.0090% 0.0073% 0.0061% 0.0138% 0.0157% 0.0237% 0.0538%
ANNH Actual Covariance (x:SPY) 0.0066% 0.0072% -0.0002% -0.0056% -0.0021% -0.0014% 0.0119% -0.0039%
ANNH Actual BETA (x:SPY) 0.9861 1.2595 -46.7728 -1.0783 -6.4677 -11.0505 1.9840 -13.6592
ANNH Best-Fit Intercept -5.03838999 -9.2021175 -10.1159801 4.45982621 -14.255908 -16.4566909 -23.9892405 -33.5345297
ANNH Best-Fit Slope 0.00036841 0.0004923 0.00051396 0.00012956 0.00060807 0.00066642 0.00085193 0.00110875
ANNH Best-Fit Annual Rate of Return 13.45% 17.97% 18.76% 4.73% 22.19% 24.32% 31.10% 40.47%

0.93155896 0.98166015 0.98182057 0.54841675 0.95733765 0.93715771 0.98643716 0.9609555
ANNH:Best-Fit Standard Deviation 24.30% 14.32% 11.81% 15.94% 18.19% 24.49% 13.13% 32.63%
ANNH:Best-Fit Mean -2.35% -0.99% -0.72% -1.31% -1.61% -2.91% -0.93% -4.91%
ANNH:Best-Fit Correlation Co-efficient 0.9923561 0.99273895 0.98902461 0.72728463 0.98765855 0.97941851 0.99451566 0.98655834
ANNH Actual Maximum DrawDown 46.27% 22.11% 10.88% 14.85% 18.48% 20.33% 26.80% 36.86%
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