
Major Market Returns as of December 31, 2017
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Market Cap ($ 
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INDU DOW JONES INDUS. AVG 24,837.51        (118.29)          -0.474% 0.207% 1.924% 4.237% 10.960% 28.108% 114.202% -0.155% 6,818.28        -0.155%
SPX S&P 500 INDEX 2,687.54          (13.93)            -0.516% -0.003% 1.105% 3.067% 6.637% 21.823% 108.821% -0.276% 23,821.85      -0.276%

CCMP NASDAQ COMPOSITE INDEX 6,950.16          (46.77)            -0.668% -0.430% 0.496% 2.345% 6.573% 29.728% 144.695% -0.767% 10,918.82      0.000%
OEX S&P 100 INDEX 1,189.29          (6.14)              -0.514% -0.148% 1.403% 3.024% 6.942% 21.964% 105.713% -0.499% 15,047.87      -0.499%
NDX NASDAQ 100 STOCK INDX 6,441.42          (45.00)            -0.694% -0.717% 0.519% 2.063% 7.263% 32.992% 156.957% -1.246% 7,567.71        0.000%
NYA NYSE COMPOSITE INDEX 12,853.09        (44.25)            -0.343% 0.444% 1.602% 2.599% 5.504% 18.881% 73.402% -0.256% 28,066.93      -0.256%
XAX NYSE AMER COM 2,668.01          (6.51)              -0.243% 1.828% 2.208% -0.471% 1.454% 18.556% 31.152% -0.269% 112.71           -0.269%

LBUSTRUU U.S. Aggregate 2,046.37          2.82                0.138% 0.374% 0.459% -0.128% 0.388% 3.542% 10.804%
SPPREF S&P PREFER STOCK IX CME 793.80            0.97                0.122% -0.328% -0.575% -0.086% -1.493% 2.506% -3.368%

MXEA MSCI EAFE 2,046.37          7.48                0.367% 0.581% 1.629% 1.076% 4.294% 25.693% 49.886% -0.133%
DAX DAX INDEX 12,979.94        (62.30)            -0.478% -1.187% -0.816% -1.554% 0.692% 12.513% 69.594% -4.034% 1,447.55        
CAC CAC 40 INDEX 5,339.42          (26.86)            -0.501% -0.972% -0.915% -2.319% -0.011% 12.545% 71.858% -3.558% 1,793.99         
UKX FTSE 100 INDEX 7,622.88          64.89              0.859% 1.326% 5.028% -1.779% 5.033% 11.953% 57.278% -0.971% 1,565.05        
NKY NIKKEI 225 22,783.98        (19.04)            -0.083% -0.639% 0.297% 3.241% 11.968% 21.289% 138.764% -2.558% 3,592.99        
HSI HANG SENG INDEX 29,863.71        55.44              0.186% 1.153% 2.557% 3.398% 8.842% 41.273% 58.759% -1.113%

SHCOMP SHANGHAI SE COMPOSITE 3,296.39          10.79              0.328% 0.814% -0.302% -2.243% -1.243% 8.751% 64.168% -4.466% 5,073.92        
SZCOMP SHENZHEN SE COMPOSITE IX 1,887.34          12.00              0.640% 0.820% -0.125% -5.011% -4.465% -2.719% 124.659% -8.115% 3,600.64        

BSE500 S&P BSE 500 IDX 14,916.06        -                 0.000% 0.641% 3.516% 0.111% 10.351% 37.605% 112.459% -0.660%
IBOV BRAZIL IBOVESPA INDEX 76,072.54        3.30                0.004% 1.617% 6.157% -3.146% 2.838% 26.856% 25.317% -2.501%

Symbol Technical indicator NYSE/SPX NASDAQ Sector One Day OneWeek QTD YTD 5 YEAR
ADVN ADVANCING SECURTIES 1,852              1,667              CONS DISCRET -0.658% -0.065% 9.865% 22.976% 126.113% -0.132%
DCLN DECLINING SECURITIES 1,044              1,217              CONS STAPLES -0.043% 0.336% 6.491% 13.488% 87.112% -0.829%
UCHN UNCHANGED SECURITIES 166                 182                 ENERGY -0.392% 0.520% 6.025% -1.009% 15.048% -5.182%

1.8 Advancing 1.4 Advancing FINANCIALS -0.691% -0.101% 8.589% 22.141% 131.566% -0.426%
UVOL UP VOLUME 359                 187                 HEALTH CARE -0.722% 0.046% 1.471% 22.077% 126.151% -1.223%
DVOL DOWN VOLUME 153                 118                 INDUSTRIALS -0.288% 0.544% 6.032% 21.012% 117.162% -0.212%
VOLU TOTAL VOLUME 1,888              1,311              INFO TECH -0.608% -0.626% 9.005% 38.833% 159.441% -1.536%

2.3 Advancing 1.6 Advancing MATERIALS -0.317% 0.445% 6.931% 23.844% 78.303% -0.317%
ARMS SHORT-TERM TRADING 0.76                0.92                TELECOM SERV -0.899% 0.073% 3.608% -1.250% 45.491% -7.003%

TICK UPTICK-DOWNTICK 435                 72                  UTILITIES 0.000% 0.430% 0.207% 12.105% 81.284% -7.631%
VIX VOLATILITY INDEX 10.18              14.62              S&P 500 -0.516% -0.003% 6.637% 21.823% 108.821% -0.276%

NEW HIGHS/NEW LOWS 107/17 87/29

Symbol Commodities Current Change % Change
vs 52 Week 

High Symbol Currencies Current Change % Change
vs 52 Week 

High
CRY CRB Index 193.04            0.82                0.428% -1.692% 196.36         DXY Dollar Index 92.6020     (0.4780)         -0.514% 1.748%

USCRWTIC Oil - WTI 59.84              0.58                0.979% -0.960% 60.42           EUR Euro 1.1943       0.0062           0.522% -1.232%
GOLDS Gold 1,294.94          8.11                0.630% -4.618% 1,357.64      GBP British Pound 1.3443       0.0070           0.523% -1.567%

SILV Silver 16.86              0.08                0.462% -9.618% 18.66           JPY Japanese Yen 112.8700   (0.1800)         -0.159% 5.171%
HGA Copper 330.85            -                 0.000% -0.406% 332.20         CNY China Renminbi 6.5335       (0.0267)         -0.407% -6.182%

MBSAUBOD Aluminum #N/A Invalid Se #N/A Invalid Se #VALUE! #VALUE! #N/A Invalid S CAD Canadian Dollar 1.2570       0.0001           0.008% 4.212%
LCA Cattle, Live 122.25            (0.70)              -0.569% -7.351% 131.95         CHF Swiss Franc 0.9786       (0.0043)         -0.437% 3.874%
C A Corn 352.00            (1.25)              -0.354% -17.371% 426.00         
S A Soybeans 956.75            5.00                0.525% -8.924% 1,050.50      

W A Wheat 427.75            (0.75)              -0.175% -29.268% 604.75         
O A Oats 243.00            (2.00)              -0.816% -19.135% 300.50         
LHA Hogs 71.55              0.23                0.315% -2.387% 73.30           

Source: Bloomberg



Major Market Returns as of December 31, 2017
Source: Bloomberg

US Interest Rates 1 MTH 3 MTH 6 MTH 1 YR 2 YR 3 YR 5 YR 10 YR 30 YRR 10 YR-1 YR YIELD CURVE
Current 1.234% 1.382% 1.533% 1.738% 1.885% 1.972% 2.204% 2.406% 2.740% 0.67% FLATTENING

1 month ago 1.157% 1.284% 1.450% 1.610% 1.750% 1.850% 2.070% 2.340% 2.770% 0.73%
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S5COND CONS DISCRET 790.56            (5.23)              -0.658% -0.065% 2.409% 5.060% 9.865% 22.976% 126.113% -0.132% 3,014.20        12.7%
S5CONS CONS STAPLES 587.64            (0.25)              -0.043% 0.336% 2.214% 5.666% 6.491% 13.488% 87.112% -0.829% 2,139.12        9.0%
S5ENRS ENERGY 535.52            (2.11)              -0.392% 0.520% 4.883% 1.762% 6.025% -1.009% 15.048% -5.182% 1,410.94        5.9%

S5FINL FINANCIALS 467.19            (3.25)              -0.691% -0.101% 1.923% 3.503% 8.589% 22.141% 131.566% -0.426% 3,437.56        14.4%
S5HLTH HEALTH CARE 963.33            (7.01)              -0.722% 0.046% -0.647% 2.918% 1.471% 22.077% 126.151% -1.223% 3,249.58        13.6%
S5INDU INDUSTRIALS 639.66            (1.85)              -0.288% 0.544% 1.881% 3.861% 6.032% 21.012% 117.162% -0.212% 2,434.48        10.2%
S5INFT INFO TECH 1,112.99          (6.81)              -0.608% -0.626% 0.009% 1.150% 9.005% 38.833% 159.441% -1.536% 5,604.64        23.5%

S5MATR MATERIALS 380.15            (1.21)              -0.317% 0.445% 1.942% 0.985% 6.931% 23.844% 78.303% -0.317% 704.32           3.0%
S5TELS TELECOM SERV 167.59            (1.52)              -0.899% 0.073% 5.774% 6.034% 3.608% -1.250% 45.491% -7.003% 476.79           2.0%
S5UTIL UTILITIES 267.37            -                 0.000% 0.430% -6.141% 2.751% 0.207% 12.105% 81.284% -7.631% 670.21           2.8%

SPX S&P 500 INDEX 2,687.54          (13.93)            -0.516% -0.003% 1.105% 3.067% 6.637% 21.823% 108.821% -0.276% 23,821.85      100.0%

W5000 Wilshire5000 TMI FullCap 27,920.95        (126.78)          -0.452% 0.008% 1.094% 2.740% 5.950% 18.647% 85.904% -0.175% #VALUE! #VALUE!

MID S&P 400 MIDCAP INDEX 1,909.29          (1.99)              -0.104% 0.298% 0.218% 3.668% 6.242% 16.227% 102.018% -0.387% 1,881.01        
SPTRSG S&P SC600 Growth USA TR 1,012.62          4.70                0.466% 0.550% -0.674% 3.295% 3.897% 14.786% 115.383%

RAY RUSSELL 3000 INDEX 1,591.45          (8.68)              -0.542% 0.037% 0.992% 3.036% 6.329% 21.119% 107.008% -0.181% 29,454.42      100.0%
RAG RUSSELL 3000 GROWTH IDX 1,105.84          (6.39)              -0.574% -0.041% 0.728% 3.024% 7.606% 29.584% 121.576% -0.457% 19,196.30      65.2%
RAV RUSSELL 3000 VALUE IDX 1,622.33          (8.31)              -0.510% 0.117% 1.264% 3.048% 5.061% 13.173% 92.790% -0.217% 18,514.26      62.9%
RDG RUSSELL MIDCAP GROWTH IX 976.16            (5.82)              -0.593% 0.304% 0.539% 3.342% 6.806% 25.263% 104.568% -0.210% 4,540.94        15.4%

RIY RUSSELL 1000 INDEX 1,489.53          (7.73)              -0.516% 0.032% 1.108% 3.049% 6.580% 21.676% 108.156% -0.189% 26,972.78      91.6%
RLG RUSSELL 1000 GROWTH INDX 1,359.90          (7.53)              -0.551% -0.063% 0.778% 3.038% 7.864% 30.211% 123.153% -0.531% 17,551.35      59.6%
RLV RUSSELL 1000 VALUE INDEX 1,228.58          (5.94)              -0.481% 0.128% 1.445% 3.061% 5.309% 13.644% 93.512% -0.219% 17,005.47      57.7%
RTY RUSSELL 2000 INDEX 1,548.93          (13.42)            -0.859% 0.096% -0.408% 2.879% 3.332% 14.628% 94.568% -0.685% 2,481.64        8.4%
RUO RUSSELL 2000 GROWTH IDX 954.84            (8.18)              -0.849% 0.212% 0.115% 2.862% 4.576% 22.144% 104.031% -0.199% 1,644.95        5.6%
RUJ RUSSELL 2000 VALUE IDX 1,899.99          (16.65)            -0.869% -0.028% -0.963% 2.898% 2.038% 7.821% 85.166% -1.560% 1,508.79        5.1%

R2500 RUSSELL 2500 610.12            (4.03)              -0.657% 0.338% 0.329% 3.281% 5.226% 16.785% 96.287% -0.201% 5,436.29        18.5%
R2500G RUSSELL 2500 GROWTH 694.40            (4.95)              -0.708% 0.331% 0.270% 3.293% 6.343% 24.438% 106.190% -0.204% 3,369.13        11.4%
R2500V RUSSELL 2500 VALUE 527.52            (3.24)              -0.610% 0.345% 0.384% 3.270% 4.231% 10.327% 87.396% -0.398% 3,588.09        12.2%

CRY CRB Index 193.04            0.82                0.428% 3.186% 2.481% 0.860% 5.886% 0.703% -34.301% -1.692% #VALUE! #VALUE!
RMZ MSCI US REIT 1,159.82          (2.55)              -0.219% 1.463% -0.194% 2.687% 1.469% 5.131% 56.630% -2.892% 898.24           3.8%

SREITWU S&P/Citigroup REIT ex-US 192.48            0.82                0.429% 1.753% 3.161% 3.161% 6.673% 16.662% 35.986% 0.357% 533.70           1.8%


