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TECHNICAL INDICATORS USED FOR EACH STYLE BOX ETF

TICKER STYLE BOX TECHNICAL INDICATOR – BUY TECHNICAL INDICATOR - SELL

SPY LARGE CORE ON BALANCE VOLUME
PRICE TO 200-DAY SIMPLE MOVING 

AVERAGE

IVW LARGE GROWTH 3-MONTH MONEY FLOW INDEX 10 MONTH MONEY FLOW INDEX

IVE LARGE VALUE 10-DAY MONEY FLOW INDEX 10-DAY MONEY FLOW INDEX

RSP
LARGE EQUAL-

WEIGHT
ON BALANCE VOLUME

PRICE TO 200-DAY SIMPLE MOVING 
AVERAGE

MDY MID CORE FLARE-OUT-GROWTH RATIO 3-MONTH MONEY FLOW INDEX

IJK MID GROWTH
MOVING AVERAGE CONVERGENCE / 

DIVERGENCE
20- VERSUS 50-DAY SIMPLE MOVING 

AVERAGE

IJJ MID VALUE ONE MONTH RETURN 6-MONTH LOW PRICE

EWMC
MID EQUAL-

WEIGHT
3-MONTH RELATIVE STRENGTH INDEX 10-MONTH MONEY FLOW INDEX

IJR SMALL CORE 14-DAY STOCHASTIC
MOVING AVERAGE CONVERGENCE / 

DIVERGENCE

IJT SMALL GROWTH MCGINLEY DYNAMIC 3 MONTH MONEY FLOW INDEX

IJS SMALL VALUE 14-DAY STOCHASTIC
20- VERSUS 50-DAY SIMPLE MOVING 

AVERAGE

EWSC
SMALL EQUAL-

WEIGHT
5-DAY VOLUME ON BALANCE VOLUME

Technical Indicators 
per Style Box ETF

STRATEGY RECAP

The iQUANT.pro ETF Style Box Rotation Model utilizes an elegantly robust and unique strategy that combines style 

box rotation with monthly technical indicators.

The Model begins with a starting universe of twelve ETF market timing strategies and selects the four strategies 

furthest from their twelve-month simple moving average.  Each market timing strategy is unique to its underlying ETF 

and can take a long or cash position in any given month.  This may create a situation in which cash (or money market) 

is selected on a monthly basis.

The technical indicators for each style box ETF are listed below:
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IMPORTANT DISCLOSURES & DISCLAIMERS

iQUANT.pro (and all of its content) is for INVESTMENT PROFESSIONAL USE ONLY and is not intended for the retail
investment public.

iQUANT.pro is an Internet based publication (the “Site”) and is not affiliated with an investment advisor or
Broker/Dealer. Neither iQUANT.pro nor the Site is registered as an investment adviser with any federal or state regulatory
agency, or in any other regulatory capacity. To the extent that any portion of the Site content would need to rely upon such
an exemption, iQUANT.pro would rely upon the “publisher’s exclusion” from the definition of “investment adviser” as
provided under Section 202(a)(11) of the Investment Advisers Act of 1940 and corresponding state securities laws. To the
extent reliance on the publisher’s exemption is necessary, the Site is a bona fide publication of general and regular circulation
offering impersonalized investment models to users and/or prospective users (e.g., not tailored to the specific investment
portfolio or needs of current and/or prospective users).

The Site is limited to the dissemination of impersonal and objective investment-related information. The publication of the
Site on the Internet and the publication of any content should not be construed by any user and/or prospective user as
iQUANT.pro’s (i) solicitation to effect, or attempt to effect transactions in securities over the Internet, or (ii) provision of any
investment related advice or services tailored to any particular individual’s financial situation or investment objective(s).

Users do not receive investment advisory, investment supervisory or investment management services, nor the initial or
ongoing review or monitoring of the user’s individual investment portfolio or individual needs. Therefore, no user should
assume that his/her/its use serves as a substitute for individual personalized advice from an investment professional of the
user’s choosing. Rather, the Site is designed solely to provide impersonal investment models and systems.

The user maintains absolute discretion as to whether to follow any portion of the Site content. iQUANT.pro does not offer or
provide investment implementation services, nor does it offer or provide initial or ongoing individual personalized advice
(neither in person nor via the Internet). It remains the user’s exclusive responsibility to review and evaluate the content and
to determine whether to accept or reject any Site content. iQUANT.pro expresses no opinion as to whether any of the Site
content is appropriate for a user’s investment portfolio, strategy, financial situation, or investment objective(s).

It is the user’s exclusive responsibility to determine if any portion of the investment-related information and trading
methodologies/systems. on the Site, if any, is suitable or appropriate for his/her financial situation and/or investment
objectives, both initially and on an ongoing basis. No current or prospective user should assume that the future performance
of any specific investment, investment strategy (including the investments trading methodologies/systems discussed on the
Site) or any other Site content will be suitable or profitable for a user’s portfolio, equal historical or anticipated performance
level(s), or prove to be correct.

Different types of investments involve varying degrees of risk, and there can be no assurance that any specific investment will
either be suitable or profitable for a user or prospective user’s investment portfolio. Users do not receive investment
advisory, investment supervisory or investment management services, nor the initial or ongoing review or monitoring of the
user’s individual investment portfolio or individual needs. Therefore, no user should assume that his/her/its use serves as a
substitute for individual personalized advice from an investment professional of the user’s choosing.

ANY AND ALL INFORMATION PROVIDED BY iQUANT.PRO OR DERIVED FROM iQUANT.pro's WEBSITE IS PROVIDED “AS IS” AND
iQUANT.PRO MAKES NO WARRANTY OF ANY KIND, EXPRESS OR IMPLIED, INCLUDING, WITHOUT LIMITATION, ANY
WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE.


