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Absolute MemeRtumaliming Signal,
August 2015
| VFINX_ | BIL

Aug 2014 176.45 45.73
Aug 2015 177.07 45.68
12-month return 0.004 -0.001
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FundX Timing Signal,, August 2015
| VFINX

Aug 2014  176.45
Feb 2015  187.12
May 2015  188.26
Jul 2015 188.46
Aug 2015  177.07




StormGuard® Stanadarc
August 201/S

The signeiNSiHENEBUIENEXPORERZ]
moving :nguge PIRtENGRNVAELUIFISION the
S&P 500 CANIEICNREIVIHERESHIUSEaRShIfL.
Th da]J\/ signal S ava]lable, for free

The s , 3il, 2015.

The echnrrJen,J.JzurJ [SRLO rJoLJ Jw,
during SEptEMBELR

Timing,

10



Each Timing AlgeritimrEmphasizes a
Different INmeENIGHZON

— FundX
— DEMAS0
- = Absolute Momentum

200 150 100
Market Days from Present




Allocating; Between Bonds and
US Large Caps;mi952=2016

onthly: Allocatio

55 ycars | chcr | sharpe | Maxdd

Unmanaged
Large Caps 10.7 48 51

Absolute
Momentum 11.5 65 30

StormGuard®
Standard 11.6 63 30

FundX 12.1 68 23
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The algorithms behave dififerently. The
black andigreendinesidawiapart in the
yathe 1990s.

—Absolute Momentum
—StormGuard Std
—FundX
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Absolute Momentum

Underperio Eriorms

—StormGuard Std. vs. Absolute Momentum
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FundX Outperiierms and then

UnderperWuard@)

—FundX vs StormGuard Std
----RS=1.0
-= RS=12

Relative Strength, log scale
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Level3 Portiolio:
High return; RighEsk

*CAGR was reduced by 0:4Y6:t0 rerlscr EXPENSES!

BNY-Mellon Benchmark 8.2 62 33

Russell Mid Cap Value* 11.2 61 57

Equal Weight Wilshire 5000* 14.4 64 59

Real Estate (FRESX) 11.1 50 71

AAIll Shadow Stocks** 16.0 76 63




Level3 Portfolio
Bonds reduce themisks .mJ b I return

*CAGR was reduced by 0:4Y6 oM el ECHEXPENISES! 199532018

Russell Mid Cap Value* 11.2
40% bonds 9.2 72 37

Equal Weight Wilshire 5000*  14.4 64 59
40% bonds 11.8 74 39

Real Estate (FRESX) 11.1 50 71
40% bonds 9.5 59 48

AAIll Shadow Stocks** 16.0 76 63
40% bonds 12.2 86 42




Level3 Portielies, Composite timing
reduces the riskWhIIEIpIeserving the return

*CAGR was reduced by 0:4Y5 oM e ECHEXENSES 199352018

Russell Mid Cap Value* 11.2
40% bonds 9.2 72 37
Composite timing 12.3 87 21

Equal Weight Wilshire 5000* 14.4 64 59

40% bonds 11.8 74 39
Composite timing 14.5 80 29

Real Estate (FRESX) 11.1 50 71
40% bonds 9.5 59 48
Composite timing 12.1 73 32

AAIl Shadow Stocks** 16.0 76 63
40% bonds 12.2 86 42
Composite timing 16.5 96 26




Allocation; Signals;August 2015
| VFINX_ | HAINX _

Aug 2014 176.45 65.82
Aug 2015 177.07 59.87
Price Ratio 1.004
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Allocation Signals; August 2015
HAINX

Aug 2014 176.45 65.82
Feb 2015 187.12 64.66
188.26 67.25
188.46 65.09
177.07 59.87

FURGXESISHHEISTIINCIRIER BNSERGEANGE 1.2
Month EWIISIOINYSENHNOIEIINISIOCKS.

US' STOCKSHEOMNERCISESTIONI r)fs‘\/ [GUISIY-
—oreign ~r\)ckg, 3) 9, ‘ 7199, 37/67.25 +

The FundX indicater fiax

S stocks.
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SectorSurier@rAllecation Signals
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BNY-Mellon Benchmark : 56
Relative Momentum : 91
Monthly DEMAG : 01

38

_arger ShiahpPENEHORSiclERtEWa oW

o Weak infllEncElGiRtiENalloEatIOnralgorithm

Source: Monthly: Allocation January:2017:xIsb
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It is the portfolio
which IS/ IRneYatiVeEs
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Lower thENISKIO];
using themwrend
algorithm with
composite allocation:

An Innovative
Strategy for Higher

I Returns with Lower Risk

GARY ANTONACCI
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Relative Strengths Nellead FundX
“Core” versus B onrBENchmark

Relative Strength. log scale

— CL3 vs Mellon Benchmark

Jun-80  Jun-85 Jun-90  Jun-95  Jun-00 Jun-05  Jun-10 Jun-15




Relative Strengths Nellead FundX
"Core” vs. therSimplyAGreat! Portfolio.

——— CL3 vs SIMPLE comp timing & allocation
— CL3 vs Mellon Benchmark

Relative Strength. log scale

Jun-80  Jun-85  Jun-90  Jun-95 Jun-00  Jun-05 Jun-10  Jun-15




Absolute FundX | StormGuard®
Momentum | Timing Standard

/1 74




Poor TimingiHas: Stalled Recent
Growth RelaiVereMenchmark

Relative Strength vs. Mellon Benchmark
Composite Allocation

—Simply Great!

----2010- 2016
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Timer Performanees; Variable!

Fraction of S-yearetliiSiEstUREISUZ0IvENchmark.

mAbsMom
mSG-std
mFundX
mComposite
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Absolute Mementiim Only
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Relative Strength vs. Mellon Benchmark
Composite Allocation
—1:1:1 Composite timing = =======
——AbsMom timing
----2010- 2016
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Remove StormGuard® Standard,
Add Delta Inyvestment:s VISI

Relative Strength vs. Mellon Benchmark
Composite Allocation

—1:1:1 Composite timing
——AbsMom, FundX, MSI
----2010- 2016
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Dec-73 Dec-78 Dec-83 Dec-88 Dec-93 Dec-98 Dec-03 Dec-08 Dec-13 Dec-18

1974-2016 CAGR Post 2008

Composite Allocation and Timing 16.5 88%
AbsMom, FundX and MSI Timing 17.9 106 15 91% 9.5




“Increase; Retlif Redluc

Source: Monthly: Allocations.xISb= CAGRNOrADIVIGENURATSIOGIALSHIHEXTEU IGE J DY AN OIEXPENSESAMNE]IEs| ey Income: VWINX

15902015 cror

Simply Great! portfolio 13.4

Return is lower because the backtest interval i1s different




“Increase; Retlif Redluc

Source: Monthly: Allocations.xISb= CAGRNOrADIVIGENURATSIOGIALSHIHEXTEU IGE J YA SN OTIEXPENSES AV E![ESIEYAIncome: VWINX

15902015 cror

Simply Great! portfolio 13.4

S&P 500°® 9.3




“Increase; RetlimReduce Risk”

Source: Monthly Allocations.xISbr CAGRIGIADIVIGENEMSIOG A SN UEXTEUNGEU MY YN OTIEXPENSES A E![ES|ey Income: VWINX

1990-2016 Sharpe | MaxPain

Simply Great! portfolio
S&P 500®
BNY-Mellon Benchmark
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“Increase; Retlii Redl

Source: Monthly: Allocations.xISbECAGRIOIADIVIHENHMGSLOCIASHNEEXN EGNGCEL IYAELSHOEXDENSESAWEI Es|eyIncome s VWINX

15902015 cror

Simply Great! portfolio 13.4
BNY-Mellon Benchmark 8.2

Wellington, 33% bonds 9.4




"Increase RetlfReauce Risk”

Source: Monthly: Allocations.xIsbr CAGRNGrDIVIGERHMATISIOGIaLSHNGEEXAEU NGEH VA EY N OrREXDENSeS AV El [esley Income: VIWINX

15902015 cror

Simply Great! portfolio 13.4

BNY-Mellon Benchmark 8.2 62 33
Wellington 9.4 70 33
Wellesley Income 8.6 90 19

Sharpe ratios similar; Simply Great! 50% more volatile.




"Increase RetlfReauce Risk”

Source: Monthly: Allocations.xIsbr CAGRNGrDIVIGERHMATISIOGIaLSHNGEEXAEU NGEH VA EY N OrREXDENSeS AV El [esley Income: VIWINX

15902015 cror

Simply Great! portfolio 13.4

BNY-Mellon Benchmark 8.2
Wellington 9.4
Wellesley Income 8.6

S&P 500® Div. Aristocrats® 11.4




“Increase ReturReduce Risk”

Source: Monthly Allocations. XISt CAGRIGIADIVIUENEMSIOGAISHNUEXTEUNGE J DY GIIEXDENSES W EllesieyAncome: VIVINX

15902015 cror

Simply Great! portfolio 13.4

BNY-Mellon Benchmark 8.2
Wellington 9.4
Wellesley Income 8.6

S&P 500® Div. Aristocrats® 11.4

Shadow Stocks, 1993-16
with composite timing 16.5




"Increase RetlfReauce Risk”

Source: Monthly: Allocations.xIsbr CAGRNGrDIVIGERHMATISIOGIaLSHNGEEXAEU NGEH VA EY N OrREXDENSeS AV El [esley Income: VIWINX

15902015 cror

Simply Great! portfolio 13.4

BNY-Mellon Benchmark 8.2
Wellington 9.4
Wellesley Income 8.6

S&P 500® Div. Aristocrats® 11.4

Shadow Stocks, 1993-16
with composite timing 16.5

28 US funds, composite
timing and allocation, top6 18.8




Summary. anaiREcemImendations
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* The Simply GreatiNpertelieNs easily
Managed; iesiigeiaNewWiaaweown, and
shou d [ r)rJ\/Jje variorrnzines ¢zlinlstiels
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