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471 ETF: Legg Mason International Low Volatility High Dividend ETF(EAI: 2016.07.27)
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3. NTAYE ETF

xOl 8/5
Legg Mason International Low Volatility High Dividend ETF
- TR USD (pt)
ETF Description: Loy o
LVHI= ﬂ’-‘.‘i‘ 7' ﬁ I:I'I Aol.(l:ll % I'IIQI)QE ‘%xl' Legg Mason International Low Volatility High Dividend ETF ()
Ax-| o] E4 o4 A o| kl =o' = QS International Low Volatility High Dividend Hedged Index (<)
e H HO U WE (S04, U o
BI7t4- 0 EHEL) 7| Solf Pl uiSgF ™. 35
HE2 2t 7|1 A ME{H 2.5%, 25% 0|1t 2 o+ -
= AbXFQIX}: 2016-07-27 2o |
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= 714:24.81$ (B2 71 7|&
= AUM: $2.99M %5 |
.. L 1,500
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Xt=: ETF.COM, O|HIAEEXIZH 2| MX|HH

TOP Holdings TOP Asset Allocation

5 HIES Aerd HIS

ASTRAZENECA PLC 3.02% =4 98.52%
TOYOTA MOTOR CORP 2.84%, g A 7|ERRRL 1.40%
GLAXOSMITHKLINE PLC 2.711%] =7 0.08%

BAYERISCHE MOTOREN WERKE AG 2.69% - -

TELSTRA CORP LTD 2.67% - -

RED ELECTRICA CORPORACION SA 2.67% - -

SWEDBANK AB A SHARES 2.61% - -

DAIMLER AG REGISTERED SHARES 2.59% - -

CANON INC 2.57% - -

BASF SE 2.57% - -
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3. MASS ETF
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3D Printing ETF
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TOP Holdings TOP Asset Allocation

Eer HIES Ay HIS
ORGANOVO HOLDINGS INC 5.73% =4 99.57%
GROUPE GORGE 5.32% =l 0.22%
HP INC 5.04%, g A 7|ERRRL 0.21%
EXONE CO/THE 5.01% - -
SLM SOLUTIONS GROUP AG 4.97% - -
VOXELJET AG-ADR 4.94%] - -
3D SYSTEMS CORP 4.91% - -
K2M GROUP HOLDINGS INC 4.79% - -
STRATASYS LTD 4.23% - -
ARCAM AB 3.97% - -
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3. MASS ETF

7|1EY: 8/5
2 NFAE ETF
s AR} ETF 0|2 Ticker d& 734 AUM  HIEAHZFF HHE 3zarzycs ER

7/28/2016 |Legg Mason International Low Volatility High Dividend ETF  |LVHI Bats $2.99M $26.31K 0.40% 0.23%| 41z opA(Ex US)
7/27/2016 |WBI Tactical Rotation Shares WBIR NYSE Arca $14.80M $2.58M 1.43% 0.20% | =2 &=t
7/27/2016 |Direxion Daily European Financials Bull 2X Shares EUFL NYSE Arca $2.57M - 0.94% - | MZIRY 28F
7/27/2016 |Direxion Daily Gold Miners Index Bear 1X Shares MELT NYSE Arca 2.35M - 0.47% - |22 3 27y
7/19/2016 |3D Printing ETF PRNT Bats 4,08M|  $158.84K 0.66% 0.43% |22 Bazax|
7/14/2016 |Cambria Emerging Shareholder Yield ETF EYLD Bats - $207.86K 0.69% 0.58%| EM Otz
7/13/2016 |FlexShares STOXX US ESG Impact Index Fund ESG Nasdaq - $10.1K 0.32% 0.12%| US O3t
7/13/2016 |FlexShares Stoxx Global ESG Impact Index Fund (ESGG) |ESGG Nasdaq - $27.14K 0.42% 0.17%| 224 013l
7/14/2016 |PowerShares DWA Momentum & Low Volatility Rotation Portfolio |[DWLV Nasdagq - $157.3K 0.52% 0.13%| =24 O3
7/14/2016 |VanEck Vectors EM Investment Grade + BB Rated USD Sovereign Bond ETF ||GEM NYSE Arca - $54.55K 0.40% 0.19%| EM Op3
7/14/2016 |VelocityShares VIX Tail Risk ETN BSWN NYSE Arca - - 2.30% 0.36% | 8% AT E
7/14/2016 |VelocityShares VIX Variable Long/Short ETN LSVX NYSE Arca - - 2.30% 0.85%| 2% AT =
7/14/2016 |VelocityShares VIX Short Volatility Hedged ETN XIVH NYSE Arca - - 2.30% 0.75% | 8% AT E
7/13/2016 |Credit Suisse X-Links Monthly Pay 2xLeveraged Mortgage REIT ETN |REML NYSE Arca - - 1.30% - US 27]X]
7/12/2016 |Global X Conscious Companies ETF KRMA Nasdaq - $1.82M 0.43% 0.30%| US Otz
7/06/2016 |AdvisorShares Cornerstone Small Cap ETF SCAP NYSE Arca $2.98M $21.71K 0.90% 0.30%| US A=
6/28/2016 |iShares MSCI EAFE ESG Select ETF ESGD Nasdag $5.46M|  $14.39K 0.40% 0.19%| DM(Ex =0)) ot
6/28/2016 |iShares MSCI EM ESG Select ETF ESGE Nasdagq $5.46M $4.19K 0.45% 0.18%| EM O
6/28/2016 |Guggenheim S&P 100 Equal Weight ETF OEW NYSE Arca $2.67M|  $102.95K 0.40% 0.27%| US X[
6/28/2016 |AccuShares S&P GSCI Crude Oil Excess Return Up Shares |OILU Nasdaq $2.17M - 0.29% - 3RE Y
6/28/2016 |AccuShares S&P GSCI Crude Oil Excess Return Down Shares |OILD Nasdagq $2.79M - 0.29% -|3RE Y
6/28/2016 |Deutsche X-trackers Russell 2000 Comprehensive Factor ETF |DESC NYSE Arca $2.72M $5.93K 0.30% 0.17%| US A=7H
6/27/2016 |SPDR S&P Internet ETF XWEB NYSE Arca $5.72M|  $139.51K 0.35% 0.22%| US QIE{H
6/28/2016 |SPDR S&P Technology Hardware ETF XTH NYSE Arca $5.63M|  $919.59 0.35% 0.22%|US 7|&%H|
6/28/2016 |RBC S&P 500 Trend Allocator PR Index ETN TALL NYSE Arca - $3.14K 0.85% 0.35%| US 2tX|HY
6/16/2016 |iShares iBoxx $ High Yield ex Qil & Gas Corporate Bond ETF [HYXE Nasdagq $10.18M $16.16K 0.50% 0.21%|US 5t0|Y=
6/16/2016 |iShares Fallen Angels USD Bond ETF FALN Nasdaq $10.31M $46.12K 0.35% 0.31%|US 8t0|¥ =
6/15/2016 |Direxion Daily High Yield Bear 2X Shares HYDD NYSE Arca $5.81M - 0.82% -|US slojYE
6/15/2016 |RiverFront Dynamic Emerging Markets ETF RFEM Nasdaq $5.44M $27.09K 0.95% 0.18%| EM OpA
6/15/2016 |iShares MSCI China A ETF CNYA Bats - $22.42K 0.65% 0.19%| &= Ol
6/14/2016 |RiverFront Dynamic Unconstrained Income ETF RFUN NYSE Arca $5.13M $19.36K 0.51% 0.40% |22 2zcom
6/14/2016 |RiverFront Dynamic Core Income ETF RFCI NYSE Arca $2.52M $32.88K 0.51% 0.37% |22 22c0m
6/13/2016 |Columbia Sustainable U.S. Equity Income ETF ESGS NYSE Arca $5.15M $11.13K 0.35% 0.20%| US Ot
6/13/2016 |Columbia Sustainable Global Equity Income ETF ESGW NYSE Arca $5.04M $1.16K 0.40% 0.32%| DM 0Otz
6/13/2016 |Columbia Sustainable International Equity Income ETF ESGN NYSE Arca $4.88M $4.12K 0.45% 0.34%| DM Ot3(Ex US)
6/09/2016 |Health and Fitness ETF FITS Nadaq $2.62M $12.76K 0.50% 0.25%| 224 2812715
6/09/2016 |Long-term Care ETF OLD Nadaq $2.68M $70.44K 0.50% 0.24% | 224 @230
6/09/2016 |Organics ETF ORG Nadag $2.56M $61.35K 0.50% 0.79%| 224 @230
6/09/2016 |Obesity ETF SLIM Nadaq $2.6M $43.44K 0.50% 0.68% |22 #A3 o
6/09/2016 |Aptus Behavioral Momentum ETF BEMO Bats $16.72M - 0.79% - Mot =2m
6/08/2016 |Direxion Daily S&P 500 Bear 1X Shares SPDN NYSE Arca $44.65M - 0.47% -| US kx|
6/07/2016 |RiverFront Dynamic US Flex—Cap ETF RFFC NYSE Arca $5.19M $36.69K 0.52% 0.21%| US O3
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4. SSHXI ETF

7|1EY: 8/5
ZlZ WX ETF
HX| YK} ETF 0|12 Ticker AUM =5 HZ
2016-04-11 [Highland HFR Global ETF HHFR $2.76M A -
2016-04-11 |Highland HFR Event-Driven ETF DRVN $2.48M A=< -
2016-04-29 |Horizons Korea KOSPI ETF HKOR $1.63M gt=3 O -
2016-03-29 DB Commodity Long ETN DPU $394.8K XX H2E0H -
2016—04-18 |Global X GF China Bond ETF CHNB $18.29M Z=2 -
2016-05-20 |Direxion Daily MSCI Europe Currency Hedged Bull 2X Shares |HEGE $1.53M TR oA -
2016-05-20 |Direxion Daily MSCI Japan Currency Hedged Bull 2X Shares |HEGJ $1.15M UE ANH -
2016-05-18 |ProShares CDS North American HY Credit ETF TYTE $1.96M 07| sto|eE -
2016-05-23 |C—Tracks - Citi Volatility Index Total Return ETN CvoL $2.2M HEd -
2016-06-10 |Credit Suisse X-Links Merger Arbitrage Liquid Index ETN  |CSMA $4.7M CHAIE Xt -
2016-06-09 |Barclays OFI SteelPath Midstream MLP ETN OSMS $0.6M MLPs -
2016-08-23 |iShares Enhanced U.S. Large-Cap ETF IELG $69.29M US 2tX|1 -
2016-08-23 |iShares Enhanced International Large-Cap ETF [EIL $64.75M DM 2tX|Z(Ex US) -
2016-08-23 |iShares Enhanced International Small-Cap ETF IEIS $18.67M DM AZ=(Ex US -
2016-08-23 |iShares Enhanced U.S. Small-Cap ETF IESM $25.17M us 2=y -
2016-08-23 |iShares MSCI Emerging Markets Latin America ETF EEML $9.14M 2HEl Ol -
2016-08-23 |iShares MSCI Emerging Markets Horizon ETF EMHZ $2.87M EM O3 -
2016-08-23 |iShares International Inflation-Linked Bond ETF ITIP $25.97M| S2H(Ex US) 271915 -
2016-08-23 |iShares Global Inflation-Linked Bond ETF GTIP $14.95M S2Y S7IHS -
2016-08-23 |iShares Baa — Ba Rated Corporate Bond ETF QLTB $36.59M us 71 -
2016-08-23 |iShares B — Ca Rated Corporate Bond ETF QLTC $11.23M US 50|12 -
2016-08-01 |Calamos Focus Growth ETF CFGE $26.92M US CHE M & -
2016-07-15 |Direxion Daily Total Market Bear 1x Shares TOTS $2.63M HXIXH AlZE -
2016-07-15 |Falah Russell-IdealRatings U.S. Large Cap FIA $1.30M US 2tX|1 -
2016-08-18 |UBS AG FI Enhanced Big Cap Growth ETN FBG $162.21M USEHA|Y Ma -
2016-08-16 |Etracs Wells Fargo MLP Ex-Energy ETN FMLP $17.77M US Ot -
2016-08-16 |Etracs Wells Fargo MLP Index ETN MLPW $9.37M US MLPs -
2016—08—16 |Etracs Monthly Pay 2XLeveraged Dow Jones International Real Estate ETN |RWXL $13.24M :ELE‘:'E"(EX US) g|= -
2016-08-16 |Etracs Diversified High Income ETN DVHI $24.16M Target Outcome -
2016-08-18 |Etracs ISE Exclusively Homebuilders ETN HOMX $25.09M US FEHd -
2016-08-18 |Etracs Daily Long—Short VIX ETN XVIX $13.91M| ADYEC E/:HEM -
2016-08-18 |Etracs S&P 500 Gold Hedged Index ETN SPGH $24.56M Target Outcome -
2016-08-18 |Etracs S&P 500 VEQTOR Switch Index ETN VQTS $23.04M US 2tX|H -
2016-08-25 |ProShares Ultra Bloomberg Commodity ETF ucb $10.77M F= 2NN PAES -
2016-08-25 |ProShares Ultra MSCI Pacific Ex—-Japan UxJ $1.64M| MEI OFEHAIEH(Ex YE) -
2016-08-25 |ProShares Ultra Homebuilders & Supplies HBU $1.0M US FE4HM -
2016-08-25 |ProShares Ultra Investment Grade Corporate IGU $3.36M US 7IgEXNSE -
2016-08-25 |ProShares Ultra Investment Grade Corporate GDJS $395.0K =24 3 ME71Y -
2016-08-25 |ProShares UltraShort Bloomberg Commodity CMD $7.26M F=2NoN IPAES -
2016-08-25 |ProShares UltraShort MSCI Pacific ex-Japan JPX $955.81K| %I OFEHA|EH(Ex L&) -
2016-08-25 |ProShares UltraShort Homebuilders & Supplies HBZ $755.5K US =Eiid -
2016-08-25 |ProShares Short Investment Grade Corporate IGS $2.57M US 7|8 EXSE -

Atz: ETF.COM, O|HIAEEASH 2| A X[ ME
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Top 10 Creations & Redemptions

Top 10 Creations Top 10 Redemptions

Ticker Fund Name Net Flows Rank | Ticker Fund Name Net Flows
FLAG WeatherStorm Forensic Accounting Long-Short ETF 33.07% 1 MCRO IQ Hedge Macro Tracker ETF -33.31%
EXZ Materials AlphaDEX Fund 20.26% 2 DBKQ | db X-trackers MSCI South Korea Hedged Equity Fund -17.80%
XOP SPDR S&P Oil & Gas Exploration & Production ETF 12.65% 3 SPHD S&P 500 High Dividend Portfolio -17.45%
DBB DB Base Metals Fund 12.12% 4 XRT SPDR S&P Retail ETF -14.69%
DVYE iShares Emerging Markets Dividend ETF 10.19% 5 FXE |CurrencyShares Euro Currency Trust -12.77%
FXY CurrencyShares Japanese Yen Trust 9.74% 6 SOXX | PHLX SOX Semiconductor Sector Index Fund -8.06%
XBI SPDR S&P Biotech ETF 8.56% 7 IYE iShares U.S. Energy ETF -7.98%
SOYB Soybean Fund 8.01% 8 VGLT |Long-Term Government Bond Index Fund -7.88%
GBB GBP/USD Exchange Rate ETN 7.93% 9 IDU iShares U.S. Utilities ETF -7.87%
Uso United States Oil Fund 6.59% 10 XME SPDR S&P Metals & Mining ETF —7.16%
At=: Bloomberg, O|HIAEEASH 2| MXHH
F=Q X4HE Fund Flow 3=0| (08/05 7| &)
mn
(6 mn) —— Equity(Z}) Bond() (6 mn)
140,000 r 60,000
120,000 -
r 50,000
100,000 AV
80,000 1 el S 0000
60,000 -
+ 30,000
40,000 /\,« \/
20,000 A < + 20,000
0 ‘ PL“LA/\\VA
v L 10,000
-20,000 + /f"'
-40,000 - L0
15/01 15/02  15/03 15/04 15/05 15/06 15/07 15/08 15/09 15/10 15/11 15/12 16/01 16/02  16/03 16/04 16/05
mn
(8 mn) Commodities(Z}) Currency() {8 mn)
25,000 + r 800
20,000 + r 600
r 400
15,000 -
+ 200
10,000 -
FO
5,000 -
F =200
0 - -400
-5,000 - L -600
15/01 15/02  15/03 15/04  15/05 15/06  15/07 15/08 15/09 15/10 15/11 15/12 16/01 16/02  16/03 16/04  16/05
(8 mo) REITS(Z) Alternatives(2) {8 mn)
10,000 - r 1,800
F
8,000 - B0
F 1,400
6,000 - F 1,200
4,000 - 1,000
r 800
2,000 - r 600
0 T T T - 400
M L 200
-2,000 A
’ FO
-4,000 - L =200
15/01 15/02  15/03 15/04 15/05 15/06 15/07 15/08 15/09 15/10 15/11 15/12 16/01 16/02  16/03 16/04 16/05

Xl=: Bloomberg, O|HIAEEXSH 2[MXHIE



CBEST® 2016-08-08(2)

Ol HIAEEXISH

6. eBEST ETF Univers Fund Flow

Fund Flow(%AUM)

Netfow | Aum | azzt 161 628 164 78 1644 8%
$mn) | ($mn) | (BAUM) | 2016 | 2016 | 2016 | 2016 | 2016 | 2016 | 2016 | 2016 | 2016
uFE | BF | %F | aF | 8F | 29F | NF | 34F | 2F
Equity 23,503.69 | 1,445,310 163 023 031] 033 -043] 040 092 048] 043] 008
Bond 38423 | 167,484 | 0.3 042 045 046  1.03| 061 -056| -045| 045| 033
rosoy | Commodities 776.80 | 68,437 1.14 099 113 181 181 265 08| 011| -0.04| 191
Currency 57.71 2,529 2.28 149 029 030 714 -0.99 0.86| 491 -176| -1.60
REITS O57.77 | 62,069 154 041 049| 018 003| -005 046 087 010| 0.1
Alternatives 80.60 | 6,747 1.19 134 228 1.09|  1.00| 050 056 | 020 044| 149

Xt=: Bloomberg, O[HIAEEXISH Z[AX[MEH

Fund Flow(%AUM)

VIR Netfow | Aum | 452 GEEE 1 7] 1641 &3
@mn) | @mm) | (AUM) | 2076 | 2016 | 2016 | 2016 | 2016 | 2016 | 2016 | 2016 | 2016
wr | mx | 6% | ux | w% | 2% | %5 | 3F | 23
DMX| K| 574.74 144,526 0.40 1.00 0.1 0.84 0.26 0.25 0.1 -0.14 0.14 0.27
20 1693360 | 895676  1.89 011| 060| -006| 03| o079| 05| 005 068| 009
DM DM S8 -828.73 25,074 -3.31 -1.19 -0.61 1.61 -0.27 —4.49 -3.56 -0.10 1.04 -0.69
DM OFAJO} a640| 25806 -165|  -138| -029| -196| -099| -161| -020| 147| 09| -179
DM A 16,253.31 | 1,091,082 1.49 0.16 0.49 0.05 -0.28 0.53 0.79 0.06 0.58 0.06
EMRISIXI+ 68111 | 52| 1% 143 049| 163 018 046| 872 159, 169 066
SSOIA|0t 83.59 12,518 0.67 1.01 -1.65 0.12 -0.10 -0.40 0.19 0.23 0.28 -0.06
oy EHOMDL 21924 0018 217 14| 009 107 —020| 04|  1s2| o024| 05| 003
S0 -0.57 4721 -0.01 0.35 -1.77 0.73 -1.98 -0.91 0.08 -0.16 -0.03 0.10
EM(ZIEF=71) a908| 2365|207 106| -470| -044| -024| 065 031 046, -189| -0.8
EM &7 700429 | 3369|613 139 o00| 133 002 03| 29| 123 129 048
0= 1697120 892,901 | 190 011| 061| -007| 03| 080  105| 005] 069 009
FHLtCE -37.51 2,775 -1.35 0.62 -0.08 1.57 -1.54 -2.42 |- - -0.61 -0.71
e 8975|  1995| 450 |- 008|067 -041| -300| -059|- 230|  -153
myA 0.00 308 |- - - st st- |- - - -
=9 oa758|  s4ss| 29| 113 -040| 176| -030| -442| -302| -005| 08|  0.10
ALQl -423.56 13,757 -3.08 -1.46 -0.67 1.85 -0.25 -4.60 -4.19 -0.12 1.70 -1.60
olerajof 1 579| 1238 |- 41| 203 085|  -847| -089 |- 318
=gz -0.48 23 -2.05 |- - - - - -2.05 |- - -
TIPS 43 27| 19| -0%| 088| 065 |- 101 0.80 |- 089| 014
o= -346.02 22,061 -1.57 -1.87 -0.31 -2.11 -1.05 -1.79 -0.04 1.74 -1.10 -2.00
5% | 1es|  -047 s37| 067|203 -114| -047| 098 |- 128 070
== -75.80 1,536 -4.94 |- - -0.37 |- -0.75 -1.65 -0.49 -2.66 |-
wts 3,16 55 | 057 |- 275 |- o5 l- |- . 191 -1
=7} st -9.46 3,219 -0.29 |- - -1.27 -1.10 -0.48 |- - - -0.27
532 67|  698| 018 160 298| 079 034 -049| 03| -003| -044| 002
chet 80| 232 340 0.61 |- 0.12 |- - - 151 188 -
QI LAJof 84.79 7| 105 710| 019|413 47| o8| 13| 05| 0.49
majm ~23.89 2|  661|  1934| 445 79| 5.03 |- . 053] 594
HE L 0.00 31 |- 066| -123| -022|- - - . - -
0] Alo} 0.00 314 |- _ _ 7 -l - . - -
= 50.13 60| 13.94 314 |- _ - s3] ese| 273 1| 170
og 10821 | 8054 134 134 001| 06| -056| 08| 06| 013 057 0.9
Hapa —-45.79 3,659 -1.25 0.04 -0.82 0.80 -0.07 |- -0.74 0.07 -0.54 |-
OtZ2FE|L} 0.00 |- -1.29 |- - -21.26 |- - - - -
N 1522 o1 | 456 133| -a57| 05| -650| 411 00| -098 18| 048
Z{A|Ot -60.30 2,013 -3.00 1.25 -5.49 -0.16 0.16 |- 0.36 0.54 =2.77 -1.05
otz 1123 | 319 |- _ - 050|445 . 2.96 |-

Xl=: Bloomberg, O|HIAEEXISH 2[MXHIE



CBEST®

Ol HIAEEXISH

2016-08-08(&)

Fund Flow(%AUM)

Style & Sector 16 62 1614 79 164 8%
YT L-TDUE]u [ Netflow | Aum o 4EZE
($ mn) ($mn) | (%AUM) | 2016 2016 | 2016 2016 | 2016 2016 2016 | 2016 | 2016
pIES %5 | %6F = | 8% 295 NE | T | BF
Value 4,844.81 | 237,872.99 2.04 068 089 -0.13 099 0.18 0.49 0.62| 053 0.38
Style Growth 1,746.95 | 146,380.02 1.19 -0.05| 0.06| -0.44| -1.12| 046 054| -0.67| 0.88 0.41
Cyclical 812.44 |135,177.07 0.60 055 | —0.01 051 -058| -0.29 0.87| -0.34| -0.24 0.30
Defensive -685.86 | 77,392.72 -0.89 -0.26 | -0.66 158 -0.60| 0.6 -0.36 1.03| -1.45| -0.08
Energy -105.16 | 45,297.47 -0.23 0.65| -0.84 146 -040| -0.37 033 -0.82| -0.42 0.70
Materials 767.67 | 26,817.53 2.86 204 1.92 1.20 070 075 1.56 1.00| -0.19 0.46
Industrial 452.93 | 13,223.03 3.43 074 -029| -040| -0.29| -1.50 416| -0.11| -2.65 2.09
Consumer Dis 175.91 | 15,523.46 1.13 -1.07| -147| -041| -253| -0.20 228 -1.25] 1.19| -0.99
Sectgr | COnSumer Stap -657.86 | 19,598.27 -3.36 0.33| -0.24| —0.37 0.32] 1.6 -2.25 0.82| -2.13 0.18
Health care 341.51 | 38,927.66 0.88 0.38] -0.88 222 -246| 085 0.64 136 | -1.34 0.25
Financial 50.51 | 26,413.00 0.23 -1.76| -1.2 290 | -6.69| -2.02 1.86 059 | -0.61| -153
Tech -478.92 | 34,315.57 -1.40 015 042| -039| -09| -0.55 -0.83| -0.42| 0.28| -0.42
Telecom 77.34 | 2,921.60 2.65 -178| 304 131 =015 093 513 -213| 055| -0.80
Util ~446.86 | 15,945.19 -2.80 -235| -1.28 2.48 2.82| -1.17 -1.48 107 -126| -1.12
Energy(Comdty) 237.67 | 5,440.92 437 -0.73| -0.04 0.08 076 | 0.92 -0.61| -029| 194 3.71
Meiga 50.02 |  215.53 27.38 053] -0.24 1.23| -054| 13.17 14.38 219| 0.6 8.49
e = 480.25 | 61,202.62 0.78 112 1.3 2.04 200 280 -0.88 0.13| -0.21 177
Commaodity
X2 -0.60 | 1,254.63 -0.05 337 -0.88| —043| -1.04| 216 -1.37 0.71|  0.04 0.62
Soft -0.43|  304.08 -0.14 055| 078 465| -1.03| 2.04 0.62 0.07| -062| -022
Live Stock 0.88 19.16 462 -1.25| -050| -0.54 119 0.2 0.72 102 305 -0.10
EE -32.28 | 1,084.51 -2.98 -0.03 2.22 - -204| -0.92
g2 26.42 | 266.14 9.93 1031 -0.00| -3.75 0.00| -3.87| -1825| 59.00 | -3.10| -12.68
Lk 9.67|  155.57 6.22 0.02]| 1270 | -8.64 - -3.10 9.62
mes 59.31 199.52 29.73 14.03| 12.27| 31.41| 15556 | 1.79 34.38 0.05| -3.64 0.10
AQATEY 0.00 160.97 |- - -
AgQEIZ 2Lt 0.00 22.68 |- - -
FHLCHEr 2 -759|  211.88 -3.58 1.80 -1.75 -1.77 -1.82
Currency
AIHEY 0.00 3.67 |- - -
CES=C 0.00 177.49 |- -2.16 217 - -
EM FX 1.78 50.49 3.53 0.02| -3.47 0.04 | -0.01 3.55 |- 0.01 | -0.03
2|0t 0.00 71.35 |- -6.43 - -
ol 2| 0.00 1.79 |- - -
EERSE 0.00 2259 |- - -
Carry Trade 0.40 89.97 0.44 6.86 0.00 | -0.00 0.00 0441|-
All-term Bond 1,586.33 | 81,338.54 1.95 094 055 0.67 0.89| 0.64 0.59 0.32] 0.66 0.37
=k -644.26 | 35,360.02 -1.82 -047| 0413| -1.40 2.02| 1.16 -163| -157| 027 1.14
=7|7 -31.23 | 30,722.58 -0.10 -014| 038 1.31 115|047 -0.23| -0.97| 0.30 0.81
. 71 -1,295.06 | 20,063.20 -6.45 0.2 070 171 -034| -0.27 -387| -0.79| 0415| -2.06
BIALRA 1,554.03 | 79,343.74 1.96 032  0.07 0.26 115|287 113 -0.14| 0.6 0.80
M3 -1,121.94 | 36,596.87 -3.07 142 -4.94 445 167| 3.88 3.22| -0.40| -381| -1.90
EM Bond 1,864.46 | 14,760.58 12.63 0.62] 0.44 2.38 2.61 1.18 2.98 400| 276 2.32
Q1= #|31X| Bond 216.36 | 27,482.83 0.79 -017|  0.40 0.62 0.72| 0.64 0.05 0.85| 021 -0.31
REITs 957.77 | 62,069.11 154 0.41 0.49 0.18 0.03| -0.05 0.46 0.87| 0.10 0.11
Alternatives Multi Asset 45.99 | 4,767.53 0.96 133 216 1.14 0.81] 0.18 0.33 0.16| 0.36 0.11
Alternative 34.61| 1,979.25 1.75 000 0.11] -0.06 0.19] 032 0.23 0.04| 0.08 1.39

Xt=: Bloomberg, O[HIAEEXIESH 2| MXMEH
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1. ?'S"c')" ETF Ticker| 1Q16 2Q16 3Q16 Recent 6 Weeks
Region & Country 38 4 5% 6% 78 8®l 2x  BF  NF X HF RF
Xy
EAA ACWI | -55.0 - - 67.6| -443 - 1906 - - -695 1748 -
HMH (ex US) VEU 392| 1069 00  1565| 1985 27 - 0.2 02 1981 - %7
GLOBAL  MZIAIE EFA - - - 6185 - - - - - - - -
EE VGK | -698.2| 964 3315 950 | -14415 812 0.1 1530 -230.6 8669  -191.0 812
IR EEM | 4570.8| 653.0 -3507.7 4420 41323 654 464 1223 22925 1,552 5158 65.4
OtAlok AAXJ - - 1876 - e - - - 561 T -
EMSE GUR - 181 51 126 - - - - - - - -
EM  ae ILF 7| 14 309 428 - - 60 - - - - -
MENA GAF - - - - - - - - - - - -
nzElof M - - 130 - 74 - - - - 74 - -
=27t
e DIA —2047| 806 799  307.6] -144.6  25%6.7] 209.8 270 2931 2965 2109  256.7
om | SEP0 SPY | 2916.4| 1965 -4,460.7 -4484.0| 13,3212 -2,600.1 | -5413.6 34942 50556  -53.1  2,8827 -2,609.1
LAg QOQ | 4085 | -15034 -8243 —-1,3749| 12230  7215| -14720  590.4 8315 -1011.6 12179 7215
2142000 WM 970.4| 6095 -596.2 -1,085.5| 1,496.9  314.7 773 12660 1828 -1,0044 3944 3147
@2 EWU | -1873] 947 581 195 -470 310 - - - - -0 310
28 =y EWG | -3717| 4217  -326.6 26| -4454 - 178 -2s40 2142 - 28 -
oA EWQ 190 -299 -292  -98 - - 45 - - - - -
AHQI EWP | -435| -564 -39 57| -91.0 -114 - - 813 -17 20 -4
oz  OlE EWl 54| -3  -360  -208| -1147 177 - 651 447 49 - 77
ZHOL mzen PGAL -05 - - -l 05 - - - 05 - - -
SEIPY GREK 46| 41 135 0.0 6.3 0.4 - 23 18 - 22 0.4
Mx MU EWC | 4134] 1074 147 65| -767  -20.1| 439  —-69.1 - - 74 201
2 L F EWA 202.7 8.2 232 95| 31 -123| 186 77 162 - 08 123
== FXI -206.7| -32.2 -8328  -96.8 5.1 53 102 [ - - 53
== U= EWJ | -1,2152| -15347  -8047 4207 | -1,302.0 507 | 4835 3916  -555.3  —100.1 82 -50.7
ORMOF 512 EWY | 2916 - 2967 1052 - - -348 - - - - -
chet EWT 1449 - 1896 166| 804 - - - - 7 a7 -
Mx B2 EWH | -31.1] -106 -2364 57| -875 - - -7 -%3 18 427 -
ORMOE w7tz EWS 184 527 -103  -187| 108  -7.7 -3.1 - - - 108 -7
o EPI 816] 307 1607 234 - Ny - - - - -
QI AJOF EDO | 1089| 202  -730  836| 906 40 303 - 6 5.1 - 40
=gt 2ZHIOIAIOF EWM 64.7 39.7 -21.0 -1.7 - - -5.3 - - - - -
ORMOF sy EPHE 57| -161 451 876| 155 219 - 175 - - 20 219
B2 THD 85| 25 -334  105| 567 72 - 138 2.8 109 72 72
HEY YNM -43 - a4 29 - - - - - - - -
ot=#EILt ARGT 2] 165 123 -99| -90 N T - - - - -
st EWZ 508.2|  208.1 27 07| 548 - - - 270 65 213 -
J9EM 2o} RSX 697| -759 1605 -1435| 412 211 3.1 - 37 -63 32 211
LNE] EWW | 2986| -255 2310 -1261| 3.5 50| 698  -437 06 103 19.8 5.0
=orz EZA 0.7 111 1004 -85 266 - -85 153 - - N2 -

Xt&: Bloomberg, O[HIAEEXIESH 2| MX[MIE]
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7' ?'S"c')" ETF Ticker| 1Q16 2Q16 3Q16 Recent 6 Weeks
Style & Se(:tor 38 43 58 68 78 83 PIES 28 295 30 3= =
AEH
H&(01=) OEF -117.0 -67.8  -183.7 -32.7 -25.3 -4.8 371 28.2 -0.0 -28.8 -43.3 -4.8
FY3(012) MDY 501.0 167.5 497.0 2971 352.5 8.9 197.0  -1753 455.6 -36.4 3475 8.9
Mé‘:';ET 2¥F(0|3) WM 970.4 609.5  -5%.2 -1,085.5| 1,496.9 3147 7.3 1,266.0 182.8  —1,004.4 394.4 314.7
. EM i@ IEMG 139.8 4317 597.4  1,158.6 | 1,492.5 156.4 - 198.4 8.7 - 575.4 156.4
EM A¥S DGS - - - - - - - - - - - -
e g SDY 109.7 192.9 —-473.1 334.2 235.7 471 144.6 4.4 107.4 81.7 8.6 471
DIVIDEND  EM Dividend DEM - 217 - -101 67.3 - -10.1 - - 56.1 1.2 -
UF PFF 451.2 551.4 419.4 359.0 705.4 238.1 172.9 69.4 199.5 188.0 218.5 238.1
Hasd VX VXX 732.5 520.0 2335  -303.6 815.6 589 | -108.2 149.2 163.6 329.2 139.9 58.9
IR/
e 7kx|= IWD 3222 | -2159 649.6 567.9 160.6 423.7 2.5 72.0 93.2 -52.7 79.2 423.7
74X Y 7IxIF WS 49.0 50.4 159.0 345 2119 30.5 20.6 -40.3 -76 232.4 46.0 30.5
28 7IRIF IWN -4.7 -78.5 -69.2 -49.8 258.8 66.2 75.1 - 151.8 35.5 n4 66.2
o g8 IWF -2947| 3419  -208.9 -4.5 -95.7  -163.6 -78.2 311 -144.5 -25.3 68.2  —163.6
94 58 48F IJK -23.6 65.0 -74.2 8.6 138.0 8.8 339 17.0 434 26.2 17.5 8.8
28 4EF WO -725| -146.2 0.9 55.9 85.6 -72.1 -41.6 a1 9.7 - - -72.1
USR] XLE 96.2 167.9 -54.2 83.0 | -477.3 260.4 | 1885 -72.0 -30.4  -1349 1576 260.4
Ol 4 X (up) XOP -330.0 2425 -50.9 -1.5| -352.8 203.3 309 1548 214 -170.8 -0.7 203.3
Gold Miner GDX -254.3 | -574.0 763.6 849.5 29.1 26.3 -21.2 -11.9 4.8 17.2 -20.9 26.3
AT XLB 134.0 127.4 643  -171.2 53.0 -36.3 -35 -4.9 79.0 -48.6 -44.3 -36.3
AARH(D1=) XL 97.5 227.2 -97.6  -250.5 -13.2 295.5 208  -126.0 385.3 0.0  -39.0 295.5
Z7121ZH(0|1=2) XLY 232 | -290.7 -796  -561.1 259.9 -286| -252.8 15.9 2353  -158.2 163.0 -28.6
TAHIXY XLP 59.4 | -864.8 203.4 -6.6 | —606.0 4.4 53.9 268.1 -559.7 7.4 -4331 4.4
e A O/HIO|RBIT XLV | -1,007.6 910.4  -505.4  -134.4 2251 3915 | -2398 63.7 478.9 106.9  -453.3 3915
I8F XLF -361.7 | -238.0 4829 -1,401.4| -2763 -167.0| -1,609.2  —436.7 313.9 3118 -269.6  -167.0
HI=Z2X| XLK 478.7 1028 -922.3 19.3| -530.7 -3335| -225.8 1716 -229.1 -156.9 -579  -3335
S XTL 8.3 -8.5 - - - - - - - - - -
fE2E XLU 71.0 112.4 78.8 1345 | -476.9 —44.4 166.9  -313.0  -1928 208.7 -80.0 -44.4
HEE | SMH -7 86.0 -3.3 69.5 -55.7 -75.6 102.6 -59.6 -74.6 40.7 37.7 -75.6
HHO|H|2 BB 496.7 10.9 -20.5 149.8 239.5 236.7 | -535.0 945 1215 305.3 13.7 236.7
S&P 28 KBE 12.6 -40.6 -117.3 -66.2 -76.4 -60.3 38.3 -23.2 61.1 -65.4 -11.2 -60.3
S&P X|Y2H KRE -423.2 138.8 22.9 -58.8 53.8 -76.2| -158.8 8.5 -24.5 3.8 88.7 ~76.2

Xl=: Bloomberg, O[HAEEXISH 2| MXME
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7' ?'S _.C_)._ AEJI: Ticker| 1Q16 2Q16 3Q16 Recent 6 Weeks

REIT/<=/BOND/FX 38 4 59 6% 78 88 7% = 2%x NF NE 23
REIT VNQ 670.1 791.8 4878 1,087.8 607.7 38.1 284.2 53.6 280.1 218.0 73.7 38.1
o REITs Ex US RWX -12.2 36.7 29.3 -12.3 -99.6 - -16.5 -28.4 -29.0 =211 =211 -
BEiEwY) XHB -67.0 -99.3 5.6 —206.9 -59.4 —26.9 -49.9 -57.9 -0.1 -10.6 12.7 -26.9

ES=Fals| ITB -99.0 -147.6 70.6 67.6 -50.8 -4.4 6.4 -41.7 16.1 -8.8 -23.5 4.4
AE(Aggregate) DBC 51.5 -1.3 153.3 122.8 81.8 -59.2 - 93.4 - - -11.5 -59.2

WTI uUso -598.9 -499.0 -364.7 59.9 108.5 198.0 50.2 35.4 6.1 -12.7 126.6 198.0

HAHTIA UNG 51.4 8.4 5.6 -106.4 -29.3 -13.8 -15.7 0.0 =57 23 -19.7 -13.8

= GLD 1,700.4 -599.1  2,654.6  3,380.5 374.8 981.1 836.4 1,199.0 -793.2 13.6 -210.9 981.1

2 SLV 321.9 743 -18.8 -39.2 329.8 25.3 235 161.8 1447 - 23.3 25.3

n= SUE DBA 29.1 66.2 84.7 1.8 -21.7 41 -13.0 12.7 -26.1 4.2 =41 41
T2 JJC 1.1 2.7 1.8 1.9 -0.8 0.4 -1.0 -1.4 -0.4 09 0.1 0.4

PUES== DBB 2.6 7.5 22.0 =252 62.0 22.0 - 26.4 30.2 55 - 22.0

a4 REMX - 0.8 0.7 3.4 - 0.9 - - - - - 09

ZetE PALL -2.9 0.2 -2.9 -0.1 -9.4 - - - -6.0 - -3.3 -

74| CAFE - 0.1 0.1 0.6 - - - - - - - -

S CORN 0.0 1.5 6.6 3.0 23.6 1.4 - 45 49 1.4 2.8 1.4

Total AGG 1,742.4 940.0 919.1 1,449.3 | 1,497.9 190.8 460.9 452.0 360.1 202.2 382.4 190.8

CE7| x4 BSV 496.1 32.3 2739 -564.5 -169.8 242 -72.9 - -2183 -24.3 72.8 =242

F71M IEF -219.0 -507.2 278.3 -305.2 -391.8 —451 123.9 341 112.2 -470.7 -67.4 -45.1

M 2717 TLT 222 4 -835.9 -829.8 179.3 -452 .4 -292.5 -320.8 -100.5 -295.2 13.8 -84.5 -292.5
9 JNK 1,757.2 233.6 -5549 -1,065.3 533.7 -302.0 -646.7 265.4 700.4 - 4497 -302.0
QIE0|M TIP 912.6 939.7 477 —-204.8 408.1 -115.4 93.2 152.5 46.5 151.0 46.5 -115.4

O|H% EMB 1,329.9 430.4 2452 652.6 | 1,525.5 253.6 355.3 149.8 394.4 520.8 346.1 253.6

EL| UuP 8.4 -14.6 19.0 -0.3 -19.8 -9.9 - - - - -19.8 -9.9

K2 FXE 434 —66.7 271.2 16.6 58.8 —43.2 - -10.8 -48.6 128.9 -10.7 -43.2

st FXY 12.7 -145.8 43 5.2 -14.2 14.2 18.8 -14.4 - - -4.6 14.2

S35t o2c FXB - - - 157.5 58.3 - 1235 -0.0 64.8 - -6.4 -
2let CYB -5.0 5.0 - -5.0 - - - - - - - -

O|HY S5t CEW -0.1 1.8 - -1.8 1.8 - - - 1.8 - - -
SsPH2EY 0= DBV -4.7 -41.5 9.3 18.8 - - - - - - - -

Bt TAN 3.7 9.5 1.7 8.3 - - - - - - - -

2 = PHO -8.7 8.7 -7.9 23 -6.0 - - -1.2 - -4.8 - -
S0 X| PBW -0.4 0.2 - -4 - - 2.7 - - - - -

Xl=: Bloomberg, O[HAEEXISH 2| MXME



