S&P 500 - WEEKLY REPORT

Week Ending Friday 10" March 2017
Currency — USD

There were 3 entries and 3 Stop exits and 0 Close at market this week.
There are 31 new orders for this week.
Entries: Facebook Inc, Fortune Brands Home, United Technologies Corp

Exits: Costco Wholesale Corp, Realty Income Corp, Valero Energy Corp

The colour coding we are currently using is as follows:
Amended orders or stops - change value
Retained Orders or stops — no change

Immediate action required
Short Sell

OPEN POSITIONS:

STOPS: Code OoLD ACTION NEW
Amended

Apple Inc AAPL 132.49 Amend 135.62
Anthem Inc ANTM 159.20 Amend 159.34
Apache Corporation APA 57.34 Amend 55.84
Air Products & Chemicals APD 145.00 Amend 144.10
Borgwarner Inc BWA 39.51 Amend 40.85
Walt Disney Corp DIS 107.54 Amend 108.52
Edison International EIX 76.56 Amend 77.19
Equinix Inc EQIX 388.69 Amend 388.68
Facebook Inc FB 130.30 Amend 132.36
Fortune Brands Home FBHS 56.19 Amend = 56.56
Hess Corporation HES 55.53 Amend 54.47
Honeywell International HON 122.05 Amend 123.22
Honeywell International HON 122.05 Amend 123.22
McCormick & Co MKC 96.45 Amend 96.59
Monsanto Corp MON 110.12 Amend 112.09

Omnicrom Group OMN 87.99 Amend 87.93



Sysco Corp
Unum Group
Unum Group

Retained

American Electric Power
AES Corporation

CMS Energy Corp
Conoco Phillips Co
Fluor Corporation

FMC Technologies

Hcp Inc

Harley Davidson
Helmerich Payne

The Hershey Co

SYY
UNM
UNM

AEP
AES
CMS
COP
FLR
FTI
HCP
HOG
HP
HSY

International Business Mach IBM

Alliant Energy Corp

Nike Inc

Newscorp

PPG Industries

Royal Carribean Cruises
Southern Energy

Under Armour

United Technologies Corp

Vornado Realty Trust

WORKING ORDERS:

Name
Risk

Cancelled

Marathon Petroleum

Amended

LNT
NKE
NWS
PPG
RCL
SO
UA
UTX
VNO

Code

53.97
46.73
46.73

65.18
12.00
43.29
50.14
54.19
35.35
30.94
59.14
72.00
106.32
176.34
38.23
95.73
12.94
99.89
92.01
48.94
20.88
109.67
106.14

Amend
Amend
Amend

Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain
Retain

Direction Entry

53.74
47.28
47.28

65.18
12.00
43.29
49.58
54.19
35.78
30.94
59.14
72.00
106.32
176.34
38.23
95.73
12.94
99.89
92.01
48.94
20.88
109.67
106.14

Stop Loss Trade



Retained

Baker Hughes Inc
Conoco Phillips Co
Chevron Corporation Co
Devon Energy Group
Expedia

Halliburton Co

Hess Corporation
Harley Davidson
Helmerich & Payne
The Hershey Co

Iron Mountain
Invesco

Kohls Corporation
Level 3 Communications
Mattel Inc

Marathon Oil Corp
Navient Corp
ONEOK Inc

Phillips 66

Westrock Co

Exxon Mobil Corp

NEW ORDERS:

Autodesk Inc

Aetna Inc

Allergan Plc

Akamai Technologies
Allegion Plc

AON Plc

American Express Co
Franklin Resources
Cooper Companies
Electronic Arts
Emerson electric

EQT Corporation
General Motors

Lam Research Corp
Marriott International Inc
Mckesson Corporation

BHI
COP
CVX
DVN
EXPE
HAL
HES
HOG
HP
HSY
IRM
IVZ
KSS
LVLT
MAT
MRO
NAVI
OKE
PSX
WRK
XOM

ADSK
AET
AGN
AKAM
ALLE
AON
AXP
BEN
COO
EA
EMR
EQT
GM
LRCX
MAR
MCK

Sell
Sell
Sell
Sell
Sell
Sell
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell

Sell
Buy
Buy
Sell
Buy
Buy
Sell
Sell
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy

59.02
45.47
107.59
41.00
116.00
50.93
49.85
59.30
65.09
111.19
35.96
31.81
45.22
55.98
24.41
14.96
14.67
51.39
77.43
50.72
79.55

82.91
132.66
255.00
60.68
76.40
119.38
78.44
41.54
190.48
90.02
58.56
57.70
39.30
121.39
84.93
155.92

63.09
49.72
113.97
47.25
122.65
54.93
54.48
55.35
70.75
106.32
37.75
33.46
40.73
58.42
26.80
17.05
15.86
56.09
80.55
55.67
82.52

89.18
125.47
242.27
64.50
72.45
114.92
82.00
44.10
201.00
85.23
65.21
64.29
36.90
113.95
89.72
146.25

4.07
4.25
6.38
6.25
6.65
4.00
4.63
3.77
5.41
4.87
2.41
1.65
4.49
2.44
2.39
2.09
1.19
4.80
3.12
4.95
2.97

6.27
7.19
12.73
3.82
3.95
4.46
3.56
2.56
10.52
4.79
3.65
6.59
2.40
7.44
4.79
9.67



Motorola Solutions MSI Buy 82.19 78.42 3.77

NASDAQ Inc NDAQ Sell 69.57 72.52 2.95
NRG Energy NRG Buy 18.37 16.32 2.05
Patterson Companies PDCO Sell 43.86 46.02 2.16
Proctor & Gamble PG Sell 88.73 91.89 3.16
Schlumberger NV SLB Sell 78.52 82.69 4.17
Snap On Tools SNA Sell 165.42 177.00 11.58
S&P Global Inc SPGI Buy 133.40 128.40 5.09
Molston Coors Brewing TAP Buy 103.72 98.25 5.46
United Continental Hidg UAL Buy 78.71 73.21 4.50
Valero Energy Co VLO Sell 64.26 68.54 4.28
Weyerhauser Company WY Buy 34.81 32.97 1.84
Wyndham Worldwide WYN Sell 80.72 85.43 4.71
Xilinix Inc XLNX Sell 56.98 60.51 2101
Yahoo Inc YHOO Buy 48.30 44.64 3.66
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é Date: Friday, May 1, 2015 Open: 62.000 High: 62.170 Low: 56.380 Close: 57.585 Range: 5.790 Volume: 14,521,954 High Date: Monday, April 27, 2015 Low Date: Thursday, April 30, 2015 Position: 991 Cursor Value : 57.21



foOptuma @ & % & i o0 ?

File New Tools Settings Data Alerts Searches Help

L@mem *

2

7
+
a
#
a
=]

foOptuma @ & % % i O ?

gD+ N

i -—ox
W~ WRPC N MA N iMonth ZZ Tagets o/ BB N/ Templates # v ] MacoH @ PR #° voL

A 1Day ¥ 1Week o ARSSL X ARt 4 Hi-Ene By HL-sL WL [y] AR B asc £ TL

Aetna Inc - AET (SP500) - 1 Week Bar Chart - USD - No Layout 2" O i x

132.6600

Id 129.9300

| 1 | I'tJ 1 IJ 125.4700
‘ L

- 120.000

Hy
l Hl | H J“ H T h AET - Aetna Inc - 13-05-2016 _ 110,000

[
it i } ‘
HI [ TradeRisk - 7.19 [100.000

m =

Volume _ Yyttion

.;l..I...|.||....|....|.I‘.’I|||||||..|I|1|||||.|||..||||||.|n|.||....[..||.||I||||....,....||||||.||||.||||||I.| :

[SENCIOMItpi) A M - 8.000
2015 Mar May Jul Sep Nov 2016 Mar May Jul Sep Nov 2017 Mar May Jul Sep Nov 0957. v gl

Date: Friday, December 11, 2015 Open: 105.450 High: 106.300 Low: 102.100 Close: 104.910 Range: 4.200 Volume: 14,963,005 High Date: Friday, December 11, 2015 Low Date: Tuesday, December 8, 2015 Position: 1061 Cursor Value : 118.63
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Date: Friday, April 15, 2016 Open: 237.000 High: 237.500 Low: 212.670 Close: 217.160 Range: 24.830 Volume: 43,808,931 High Date: Monday, April 11, 2016 Low Date: Wednesday, April 13, 2016 Position: 1208 Cursor Value : 313.60



i -0 x
N WRPC A/ MA N iMonth F Tagets o BB o/ Templates # wvi || mMacoH © PR £ voL

foOptuma" = & % 4 i @ O 2

File  New Tools Settings Data Alerts Searches Help

I,
=

A 1Day ¥ 1Week o/ ARSSL X ARt #° Hi-Ent By HL-sL 2" WU ] AR Py ABC

Akamai Technologies Inc - AKAM (SP500) - 1 Week Bar Chart - USD - No Layout #° O» i @x

260+ 2002 2003. 2004 2005 2006

hEem *

' I:4 623100 15

-
T
—

AKAM - Akami Technologies

' I L 54000 ¢
r[ 1“}“ SellonStop - 60.68

Initial Stop Loss - 64.50

= o
__ -
=
&
=
=
=
T
L

Trade Risk - 382 - 48.000

Volume
u..I||......|.......Im.......l....n......|...I|.m...||:I.|II..||||I|II|||..|||||......||.|,|||.|.|||||..||l|.|.|...|.|.|u.. E
13 Bar (1.00 Multiplied) ATR

Nov 2015 Mar May Jul Friday, October 2, 2015 2016 Mar May Jul Sep Nov 2017 Mar May Jul 0.792! xv g

Date: Friday, October 2, 2015 Open: 70.070 High: 70.910 Low: 67.100 Close: 70.230 Range: 3.810 Volume: 8,104,005 High Date: Monday, September 28, 2015 Low Date: Tuesday, September 29, 2015 Position: 831 Cursor Value : 52.15
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Date: Friday, June 24, 2016 Open: 68.170 High: 69.690 Low: 65.660 Close: 65.720 Range: 4.030 Volume: 2,924,309 High Date: Wednesday, June 22, 2016 Low Date: Friday, June 24, 2016 Position: 135 Cursor Value : 59.82
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Date: Friday, January 8, 2016 Open: 90.710 High: 91.450 Low: 86.830 Close: 87.020 Range: 4.620 Volume: 7,579,121 High Date: Tuesday, January 5, 2016 Low Date: Friday, January 8, 2016 Position: 318 Cursor Value : 111.32
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Date: Friday, June 17, 2016 Open: 64.800 High: 64.890 Low: 60.380 Close: 61.860 Range: 4.510 Volume: 36,147,292 High Date: Monday, June 13, 2016 Low Date: Tuesday, June 14, 2016 Position: 1088 Cursor Value : 89.42
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Date: Friday, April 29, 2016 Open: 40.370 High: 40.620 Low: 37.110 Close: 37.340 Range: 3.510 Volume: 17,937,619 High Date: Monday, April 25, 2016 Low Date: Friday, April 29, 2016 Position: 1081 Cursor Value : 49.79
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Date: Friday, August 26, 2016 Open: 52.080 High: 52.180 Low: 50.710 Close: 50.860 Range: 1.470 Volume: 13,916,980 High Date: Monday, August 22, 2016 Low Date: Friday, August 26, 2016 Position: 1098 Cursor Value : 65.63
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Date: Friday, March 3, 2017 Open: 199.720 High: 201.830 Low: 193.910 Close: 194.460 Range: 7.920 Volume: 3,446,610 High Date: Thursday, March 2, 2017 Low Date: Friday, March 3, 2017 Position: 1125 Cursor Value : 171.89
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Date: Friday, March 3, 2017 Open: 47.23 High: 49.23 Low: 46.97 Close: 47.82 Range: 2.27 Volume: 33,385,401 High Date: Wednesday, March 1, 2017 Low Date: Monday, February 27, 2017 Position: 1125 Cursor Value : 63.13
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Date: Friday, June 17, 2016 Open: 101.500 High: 103.102 Low: 98.770 Close: 101.570 Range: 4.332 Volume: 35,286,175 High Date: Monday, June 13, 2016 Low Date: Thursday, June 16, 2016 Position: 1800 Cursor Value : 127.87

i -—ox
N wWRee N MA o/ iMonth F Tages o BB A/ Templatess # wvi ] mAacoH @ PR £ voL

foOptuma" m & % & i O ?

File  New Tools Settings Data Alerts Searches Help

A 1Dy 4* 1Week o/ ARSSL X aRisL 4 Hi-Ene B HL-st 20 WL [] AR By aBc £ T

€ oL
E n Energycurp-DVNSoO)-lWeek Bar Chart - USD - No Lay -z - x
r — -~ . 2002
w
H’}, - 70.000
1 | i uhiy k
e [ l,t |> h, H’H’HJ {l th-r }“-L DVN - Devon Energy Group |
]. ell on Sto = '
M { coe o
} l TradeRisk - 625 1 t o] 50.000
Hi [H] H EHL, L, B TWU MTH{ v
2 T — 5 lxrur trH L 42.5500
PHH 1 H l.{ - 40000 [

1“*[ ;m - 30000

+ il Lo
a Volume Million
| E 150
L AL N A A AL A AL A A AR A A A A AR i ettt e v E
13 Bar (1.00 Multiplied) AT L 5.00
4 -
L 519
g Sep Nov 2015 Mar May Jul Sep Nov 2016 Mar May Jul Sep Nov 2017 Mar May Jul 11470 xv g

Date: Friday, July 22, 2016 Open: 37.880 High: 38.910 Low: 36.780 Close: 37.750 Range: 2.130 Volume: 27,824,679 High Date: Thursday, July 21, 2016 Low Date: Wednesday, July 20, 2016 Position: 1093 Cursor Value : 68.86
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Date: Friday, October 14, 2016 Open: 84.070 High: 85.030 Low: 80.780 Close: 82.590 Range: 4.250 Volume: 12,674,787 High Date: Wednesday, October 12, 2016 Low Date: Thursday, October 13, 2016 Position: 1105 Cursor Value : 70.25
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Date: Friday, June 3, 2016 Open: 52.230 High: 52.456 Low: 51.340 Close: 52.300 Range: 1.116 Volume: 11,513,410 High Date: Tuesday, May 31, 2016 Low Date: Wednesday, June 1, 2016 Position: 1086 Cursor Value : 65.09
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Date: Friday, November 4, 2016 Open: 66.170 High: 67.100 Low: 63.230 Close: 63.340 Range: 3.870 Volume: 6,394,299 High Date: Tuesday, November 1, 2016 Low Date: Thursday, November 3, 2016 Position: 1108 Cursor Value : 86.52
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Date: Friday, October 21, 2016 Open: 121.090 High: 128.025 Low: 119.940 Close: 127.580 Range: 8.085 Volume: 14,971,756 High Date: Thursday, October 20, 2016 Low Date: Monday, October 17, 2016 Position: 587 Cursor Value : 88.48
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Date: Friday, February 24, 2017 Open: 37.600 High: 38.105 Low: 36.570 Close: 36.900 Range: 1.535 Volume: 49,891,184 High Date: Wednesday, February 22, 2017 Low Date: Friday, February 24, 2017 Position: 327 Cursor Value : 28.00
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Date: Friday, September 16, 2016 Open: 41.600 High: 42.735 Low: 40.600 Close: 41.040 Range: 2.135 Volume: 43,461,017 High Date: Monday, September 12, 2016 Low Date: Tuesday, September 13, 2016 Position: 1101 Cursor Value : 69.07
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Date: Friday, September 16, 2016 Open: 49.58 High: 50.56 Low: 45.66 Close: 46.48 Range: 4.90 Volume: 28,367,821 High Date: Monday, September 12, 2016 Low Date: Friday, September 16, 2016 Position: 875 Cursor Value : 80.82
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Date: Friday, September 2, 2016 Open: 51.40 High: 53.38 Low: 50.96 Close: 53.09 Range: 2.42 Volume: 6,516,195 High Date: Friday, September 2, 2016 Low Date: Monday, August 29, 2016 Position: 1099 Cursor Value : 65.24
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Date: Friday, July 15, 2016 Open: 66.920 High: 70.280 Low: 66.020 Close: 68.720 Range: 4.260 Volume: 8,177,350 High Date: Thursday, July 14, 2016 Low Date: Monday, july 11, 2016 Position: 1092 Cursor Value : 86.95
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Date: Friday, March 18, 2016 Open: 92.480 High: 93.255 Low: 90.550 Close: 90.980 Range: 2.705 Volume: 4,796,571 High Date: Thursday, March 17, 2016 Low Date: Friday, March 18, 2016 Position: 1075 Cursor Value : 100.10
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Date: Friday, January 27, 2017 Open: 34.540 High: 36.280 Low: 34.420 Close: 36.180 Range: 1.860 Volume: 7,100,711 High Date: Friday, January 27, 2017 Low Date: Monday, January 23, 2017 Position: 1092 Cursor Value : 40.08
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Date: Friday, September 23, 2016 Open: 30.400 High: 31.370 Low: 30.260 Close: 30.540 Range: 1.110 Volume: 14,862,498 High Date: Thursday, September 22, 2016 Low Date: Monday, September 19, 2016 Position: 487 Cursor Value : 38.08
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Date: Friday, October 28, 2016 Open: 45.210 High: 45.490 Low: 43.030 Close: 44.120 Range: 2.460 Volume: 12,897,984 High Date: Monday, October 24, 2016 Low Date: Tuesday, October 25, 2016 Position: 1107 Cursor Value : 56.29
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Date: Friday, July 15, 2016 Open: 85.470 High: 89.750 Low: 85.000 Close: 88.550 Range: 4.750 Volume: 10,615,391 High Date: Thursday, July 14, 2016 Low Date: Monday, july 11, 2016 Position: 1092 Cursor Value : 106.28
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Date: Friday, April 29, 2016 Open: 53.750 High: 56.110 Low: 51.960 Close: 52.260 Range: 4.150 Volume: 15,567,897 High Date: Thursday, April 28, 2016 Low Date: Friday, April 29, 2016 Position: 963 Cursor Value : 41.62
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Date: Friday, March 25, 2016 Open: 72.560 High: 72.850 Low: 68.370 Close: 68.640 Range: 4.480 Volume: 33,566,215 High Date: Monday, March 21, 2016 Low Date: Thursday, March 24, 2016 Position: 1076 Cursor Value : 79.57
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Date: Friday, April 15, 2016 Open: 32.330 High: 33.810 Low: 32.320 Close: 33.750 Range: 1.490 Volume: 16,106,240 High Date: Thursday, April 14, 2016 Low Date: Monday, April 11, 2016 Position: 1079 Cursor Value : 37.08
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Date: Friday, August 12, 2016 Open: 194.950 High: 196.920 Low: 193.790 Close: 195.240 Range: 3.130 Volume: 3,879,737 High Date: Tuesday, August 9, 2016 Low Date: Monday, August 8, 2016 Position: 1096 Cursor Value : 227.48
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Date: Friday, June 3, 2016 Open: 13.110 High: 13.585 Low: 12.675 Close: 13.320 Range: 0.910 Volume: 64,945,816 High Date: Tuesday, May 31, 2016 Low Date: Wednesday, June 1, 2016 Position: 1086 Cursor Value : 28.59
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Date: Friday, July 1, 2016 Open: 62.360 High: 65.180 Low: 61.190 Close: 64.770 Range: 3.990 Volume: 4,871,013 High Date: Friday, July 1, 2016 Low Date: Monday, June 27, 2016 Position: 730 Cursor Value : 55.94
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Date: Friday, February 19, 2016 Open: 42.640 High: 44.720 Low: 42.325 Close: 44.470 Range: 2.395 Volume: 3,923,895 High Date: Thursday, February 18, 2016 Low Date: Tuesday, February 16, 2016 Position: 1071 Cursor Value : 51.28

i —ox
N WRPC o/ MA N iMonth F Tagets o/ 88 N/ Templatess £ VL[] MACDH @ PR £ voL

A 1Day ¥ 1Week o/ ATRSSL % ATRISL ¢ HL-Ent B HL-sL 2" HL ] AR Py asc £ T

Procter & Gamble Co - PG (SP500) - 1 Week Bar Chart - USD - No Layout #"
E 1 1998 1999—— 1

fh@Eem*

F” e
MHM

b,

Yt
gty (MW
7 - =E O
l o

L PP T [T | I T S S i P TP B R B R R B PR | N T T T I TP S S S S | ||II’IIllrervllrv.lelllrv
13 Bar (1.00 Multiplied) ATR

m

1.000
Nov 2015 Mar May Jul Sep Nov 2016 Mar May Jul Sep Nov 2017 Mar May 0.629. xv g

ea# B+ N

Date: Friday, August 26, 2016 Open: 87.140 High: 88.500 Low: 86.560 Close: 87.580 Range: 1.940 Volume: 44,058,173 High Date: Friday, August 26, 2016 Low Date: Wednesday, August 24, 2016 Position: 1098 Cursor Value : 76.27
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Date: Friday, March 3, 2017 Open: 78.200 High: 80.030 Low: 78.000 Close: 78.340 Range: 2.030 Volume: 13,384,351 High Date: Wednesday, March 1, 2017 Low Date: Monday, February 27, 2017 Position: 252 Cursor Value : 89.07
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Date: Friday, October 7, 2016 Open: 78.820 High: 82.100 Low: 78.340 Close: 81.310 Range: 3.760 Volume: 29,090,280 High Date: Friday, October 7, 2016 Low Date: Tuesday, October 4, 2016 Position: 1104 Cursor Value : 97.23
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Date: Friday, July 22, 2016 Open: 161.740 High: 161.740 Low: 155.310 Close: 158.280 Range: 6.430 Volume: 2,938,982 High Date: Monday, July 18, 2016 Low Date: Thursday, July 21, 2016 Position: 1093 Cursor Value : 120.76
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Date: Friday, November 18, 2016 Open: 126.420 High: 126.710 Low: 120.860 Close: 121.800 Range: 5.850 Volume: 7,384,423 High Date: Monday, November 14, 2016 Low Date: Tuesday, November 15, 2016 Position: 1110 Cursor Value : 110.44
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Date: Friday, July 29, 2016 Open: 101.87 High: 103.84 Low: 89.40 Close: 102.16 Range: 14.44 Volume: 41,275,526 High Date: Friday, July 29, 2016 Low Date: Wednesday, July 27, 2016 Position: 1094 Cursor Value : 79.17
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Date: Friday, June 24, 2016 Open: 43.070 High: 45.915 Low: 41.040 Close: 41.060 Range: 4.875 Volume: 33,705,441 High Date: Thursday, June 23, 2016 Low Date: Friday, June 24, 2016 Position: 543 Cursor Value : 67.74
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Date: Friday, November 18, 2016 Open: 48.150 High: 51.140 Low: 48.110 Close: 50.270 Range: 3.030 Volume: 9,888,111 High Date: Friday, November 18, 2016 Low Date: Monday, November 14, 2016 Position: 73 Cursor Value : 60.10
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Date: Friday, October 14, 2016 Open: 67.260 High: 68.370 Low: 64.650 Close: 67.770 Range: 3.720 Volume: 6,102,704 High Date: Monday, October 10, 2016 Low Date: Thursday, October 13, 2016 Position: 532 Cursor Value : 90.96
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Date: Friday, February 10, 2017 Open: 57.790 High: 58.630 Low: 57.240 Close: 58.010 Range: 1.390 Volume: 10,477,517 High Date: Wednesday, February 8, 2017 Low Date: Friday, February 10, 2017 Position: 1122 Cursor Value : 49.59
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Date: Friday, December 2, 2016 Open: 40.850 High: 41.830 Low: 39.530 Close: 40.070 Range: 2.300 Volume: 48,779,388 High Date: Tuesday, November 29, 2016 Low Date: Thursday, December 1, 2016 Position: 1077 Cursor Value : 28.55



