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VE Forecast 16 LONGS | 1.84
VE Forecast 16 SHORTS 1312
Portfolio Total | 14.96

S&P 500 3.00

Excess Gain/Loss 11.88

No Stops |

{70-30)

{60-40)

(50-50)

{40-50)

{30-70)

50/50 Allocation

] 10.45 |

12.71

| 14.96

17.22

19.47

Stopped Qut (10%/M10%) {T0-30) (B0-40) {S0-50) (40-60) {30-F0)
60/40 Allocation 11.33 1361 15.88 18.16 | 2043
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ALDW ALOMN USA PTNRS 2312 24 84 1.r2 I.44 OILS ENERGY
AXL AMER AXLE & MFG 19.98 22 14 2.16 10.81 AUTO TIRES TRUCKS
BFR BANCO FRANC-ADR 17.2 73 66 6.46 37.56 FINANCE
BIP BROOKFIELD INFR 41.11 4172 0.61 1.48 UTILITIES

INDUSTRIAL

BRSS GLOBAL B&C HLD 23.04 22 86 0.18 0.79 PRODUCTS

MULTI-SECTOR
GFF GRIFFON CORP 17.13 16.85 -0.28 -1.63 CONGLOMERATES
CONSUMER
HELE HELEN OF TROY 08.49 101,35 7 86 2.90 S v
LCI LANNETT INC 41.15 3733 3.82 9.28 MEDICAL
MIK MICHAELS COS 22 74 215 4.24 5.45 RETAIL WHOLESALE
SPR SPIRIT AEROSYS 48 55 53.3T 482 9.93 AEROSPACE
CONSUMER

STRZA STARZ-LIB CAP-A 37.04 35,1 2.84 7.49 BISRETIONLY

TMHC TAYLOR MORRISON 19.98 16.7 -3.28 16.42 CONSTRUCTION
TNK TEEKAY TANKERS 814 7.05 4.09 4339 TRANSPORTATION
TSE TRINSED SA 28.98 28 .19 0.79 2.73 BASIC MATERIALS

: COMPUTERS

TSEM TOWER SEMICOND 13.63 15.88 2.25 16.51 TECHNOLOGY

WU WESTERN UNION 19.07 1908 0.01 0.05 BUSINESS SERVICES
LONG PORTFOLIOD 1.84
GSPC S&P500 2018.94 2081.24 62.3 3.09
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AlR AAR CORP 22.29 2339 11 -4.95 AEROSPACE
ARWR ARROWHEAD RSRCH 4.9 5.41 -0.51 -10.41 MECHCAL
AT ALLEGHENY TECH 13.61 13.27 0,34 2.50 BASIC MATERIALS
CONSUMER
CKEC CARMIKE CINEMA, 23.74 21.96 1.78 7.50 DISCRETIONARY
ENCGC ENERNOC INC 8.1 4.1 -4 49.38 BUSINESS SERVICES
FTR FRONTIER COMMUN 529 4. 96 033 .24 UTILITIES
COMPUTERS
FUEL ROCKET FUEL INC 4,59 3.18 1.41 30.72 TECHNOLOGY
LFL LATAM AIRLINES 54T 5.7 -0.23 ~4.20 TRANSPORTATION
MULTEISECTOR
X LSB INDS INC 15 82 6.61 8.21 58.22 CONGLOMERATES
MCF CONTANGD OILRGS 9.03 7.85 147 12.96 OILS ENERGY
QOCN OCWEN FINL CORP 7.58 6.61 0.98 12.91 FINANCE
PRIM PRIMORIS SERVCS 194 22 -3.44 -17.73 CONSTRUCTION
SHLD SEARS HLDG CP 24.02 2044 3.58 14.90 RETAIL WHOLESALE
CONSUMER
SMAK INVENTURE FOODS B4r 6.74 2.73 2883 STAPLES
TSLA TESLA MOTORS 210,09 2218 -11.71 -5.57 ALITO TIRES TRUCKS
INDUSTRIAL
XONE EXONE COMHE 10.22 r.ar 295 28.59 PRODUCTS
SHORT PORTFOLIO 13.12
GSPC S&P500 2018.94 2081.24 62.3 3.09
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ALDW ALON USA PARTNERS 24,84 MIA 27 1% 1.64% 19.90% 8.10 Oils-Energy
AXL AMERICAN AXLE & MFG 2214 -5 5% 14.54% 1.39% 16.83% 772 | Auto-Tires-Trucks
BFR BANCO FRANGES Del Rio 23166 MIA 78.97% 1.52% 18.35% 11.21 Finance
BIP | BROOKFIELD INFRASTRUCTURE | 41.72 -4.25% 2 78% 0.89% 10.68% 11.62 Uitilities
BRAS GLOBAL BRASS AND COPFPER 2286 [ [t B53.29% 1. 50%, 18.17% 10,59 Industrial Producis
CALM CAL-MAINE FOODS 55.6 -3 5% 26.67% 1.50% 18.21% 757 | Consumer Staples
GFF GRIFFON CORP 16.85 MIA 37.10% 0.84% 10.04% NIA cﬁ:ﬁiﬁ;ﬁ
HW HEADWATERS INC 18.93 MIA 49.06% 0.96% 11.57% 16.61 Construction
HZNP | HORIZON PHARMACEUTICALS | 18.82 5.45% 45 44% 1.32% 15.98% 12.95 Medical
OUTR OUTERWALL INC 65.9 -13.36% 4.16% 1.28% 15.48% 6.88 [}EE.EST.L:JT;IW
SPR SPIRIT AEROSYSTEMS 53.37 5.24% 35.66% 1.10% 13.20% 13.78 Aefospace
TA TRAVELCENTERS .89 -3.05% 2 17% 1.15% 13 89% 6.37 Retail-Wholesale
THP TSAKOS EGY NAVG 829 17.50% 22 45% 1 66% 20.18% 5.26 Transportation
TSE TRINSEQ SA 28.19 NIA 45 (9% 1.71% 20.79% 7.99 Basic Matenals
TSEM TOWER SEMICONDUCTORS 15.88 26.16% 62.04% 1.47% 17.79% 564 AR
Technology
wu WESTERN UNION 10,08 0.97% 12.50% 1.08% 12.92% 11.43 | Business Servicas
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AAVL |AVALANCHE BIOTECHNOLOGIES| 646 NIA 7642% | -115% | -13.69% NIA Medical

AIR AAR CORP 7330 431% 1174% | -0.36% 4 28% 4441 Aerospace

CX CEMEX SA ADR 6.04 4251% | -4893% | -0.63% 7 54% NIA Construction
CZR CAESARS ENTERTAINMENT 7.43 56.20% | -39.05% 0.90% 10.80% N/A D‘};‘;‘r‘;’t‘g‘:gw
ENOC ENERNOC INC 41 1833% | 7224% | -115% | -1370% N/A | Business Services
FUEL ROCKET FUEL ING 3.18 NIA J964% | -129% | -15.34% NIA ﬂ?g::ﬁ“m‘frﬂg;d
LFL LATAM AIRLINES 57 3409% | 5328% | -108% | -12.94% NIA Transportation
LXU LSE INDS INC 6.61 7500% | -6239% | -0.68% 5.18% | 198302 cg‘ﬂﬂﬁﬁﬂﬁ
MCF CONTANGO OILAGAS 786 6891% | -7851% | -0.49% 5.88% 31.86 Oils-Energy
NAV NAVISTAR INTERNATIONAL 133 | -6460% | 6240% | -0.83% -9.04% NIA | Auto-Tires-Trucks
OCN OCWEN FINANCIAL 6.61 NIA 7194% | -098% | -11.79% NIA Finance
SHLD SEARS HLDG CP 70.44 NIA 4147% | 107% | -12.77% NIA Retail-Wholesale
SNAK INVENTURE FOODS 574 50.12% | -4909% | -089% | -1064% | 6740 | Consumer Staples
TERP TERRAFORM POWER 5.30 NIA 7052% | -096% | -1152% NIA Utilities
TROX TRONOX LTD 551 6015% | 7721% | -104% | -12.48% NIA Basic Materials
XONE EXONE CO/THE 737 NIA 70.00% NIA NIA NIA | Industrial Products
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