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RIVERSIDE OFFICIAL LAUNCH

OPEN HOUSE
DATE: JULY 7, 2020

RIVERSIDE ANALYTICS INC
RIVERSIDE ANALYTICS INC Tim Koen’ R Eng, president

'QUANTITATIVE INVESTMENT SOLUTIONS'
tim.koen@riversideanalyticsinc.com
www.riversideanalyticsinc.com

Follow us on Social Media!
Facebook - @RiversideAnalyticsinc
Twitter - @RiversideAnalyt

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS



RIVERSIDE'’S LIVE BROADCAST
DISCLAIMER

< ALL TRADING / INVESTING COMES WITH RISK.

< THE INSIGHTS CONTAINED IN THIS PRESENTATION DO NOT CONSTITUTE ADVICE, RATHER ARE MEANT FOR
EDUCATIONAL PURPOSES FROM WHICH YOU MAY MAKE MORE EDUCATED DECISIONS TAKING INTO ACCOUNT YOUR
INDIVIDUAL RISK PROFILE AND NEEDS FOR RETURN.

< AT RIVERSIDE WE ASSESS PROBABILITIES USING SYSTEMATIC QUANTITATIVE METHODOLOGY. WE DO NOT PROVIDE
ADVICE. THERE ARE NO GUARANTEES FOR POSITIVE RETURN. ALL INVESTING/TRADING IS AT YOUR OWN RISK.

< RIVERSIDE IS ABOUT HELPING ACTIVE AND AFFLUENT INVESTORS LEARN HOW TO MAKE BETTER DECISIONS IN
FINANCIAL MARKETS.

< ALL CHARTS SHOWN IN THIS BROADCAST HAVE BEEN REFERENCED FROM STOCKCHARTS.COM, AMIBROKER OR
ESIGNAL UNLESS OTHERWISE NOTED.

Good investing is not an “event” like finding the next growth opportunity or
catching the next market turn. Rather, good investing is a disciplined process that
converts research and training into a well-tested methodology, and then makes a

habit of following that approach day after day.

John P. Hussman, Ph.D
President, Hussman Strategic Advisors

RIVERSIDE ANALYTICS INC. July 8, 2020
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TONIGHT’S AGENDA

+»» Company Background;

% 2020 Year to Date;

% A Brief Overview of Our Tools;
+ Bringing Our Data to Life;

«» Current Market Conditions;

< Product Offerings;

% Break (5min);

+» Question and Answer Period;

Tonight’s Webinar is being recorded. The recording and slide deck and will be posted on
the Riverside Website. Additional details to follow tonight’s session.

RIVERSIDE ANALYTICS INC. July 8, 2020
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COMPANY BACKGROUND

< OURTEAM
< WHERE WE ARE NOW AND WHERE WE ARE GOING
< WEBSITE DEVELOPMENT

RIVERSIDE ANALYTICS INC
QUANTITATIVE INVESTMENT SOLUTIONS

RIVERSIDE ANALYTICS INC. July 8, 2020
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WHO WE ARE
RIVERSIDE ANALYTICS INC TEAM MEMBERS

TIM KOEN, pP.Eng WAYNE YEO

President and Chief Executive Officer (CEO) Chief Information Officer (CIO)

X3

%

(4

Over 30 years of Investing Experience;

Retired Statistician, 25 years of professional software
development;

% Predictive modeling, Metrics, variance,
Project/Portfolio Management Methodology, System
Development Life Cycle, Issue/Risk Management;

7

¢

Independent Investor and Trader;

Over 13-years of Investing Experience;

Member of the Market Technicians Association (MTA);
Professional Engineer in the Province of Ontario;

X3
J
oo

%

TR
o o3
X3

%

RIVERSIDE ANALYTICS INC. July 8, 2020
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WHERE WE ARE NOW
WHERE WE ARE GOING..

THE RECENT JOURNEY

% We have been busy!! Over the past 7-months have been working around the clock on the
following;
< Building the foundation of our company;
< Website Development;
+» Tool Development;

OUR GOALS

<+ Provide Hands On, Self Directed Investors and Swing Traders with a one of a kind, systematic
approach to effectively grow and protect their hard earned capital, allowing them to reduce
time spent analysing the markets, focus on other life interests while sleeping well at night.

«» Provide top quality education and market insight to investors and traders;

THE JOURNEY YET TO COME

% Organically grow our business. We are in this for the long haul and want to do it right!

7

% Provide our members with Systematic Strategies that fully utilise our suite of tools;

7

< Incorporate Fundamental Analysis into our product suite;

RIVERSIDE ANALYTICS INC. July 8, 2020 7
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RIVERSIDE’'S WEBSITE
VARIOUS HEADINGS AND FEATURES

HOME~  GENERAL OVERVIEW~  PUBLIC BLOG  MEMBERS ONLY~>  MASTERCLASS~  SIGNUP~  CONTACT US FAQ

CURRENT SITE HEADINGS

+» Home;
++» General Overview;

53

%

Public Blog;
Members Only;
Master Class;
Sign Up;
Contact Us;
FAQ;

53

%

RIVERSIDE ANALYTICS INC.

?A QUANTITATIVE INVESTMENT SOLUTIONS

53

%

7/
L X4

X4

WELCOME TO RIVERSIDE

RS

Our goal at Riverside Analytics is to help you grow and protect your capital while helping you become a better investor.

7/
L X4

Whether you are just starting out investing or are currently a seasoned investor, Riverside Analytics Inc (Riverside) has

something for you.
We invite you to explore our website and explore WHAT WE DO AND WHAT WE OFFER.

At Riverside, we employ a systematic methodology that involves analysis over emotion. By using our systematic approach
to analyzing the markets, we are able to stack the odds in our favor whereby developing a thesis based on the Weight of
the Evidence. By assessing the Weight of the Evidence, we can develop a non biased thesis current market posture and

position ourselves accordingly based on the current facts in hand.

The website is a work in progress. We will be continuing to work on the website for the foreseeable future. Stay tuned for additional details!

RIVERSIDE ANALYTICS INC. July 8, 2020
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2020 YTD REVIEW

< THE RIDE DOWN

+ THE RIDE BACK UP

< WHERE IS THE MARKET NOW?

» WHERE IS THE MARKET HEADED?

RIVERSIDE ANALYTICS INC. July 8, 2020
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THE CALENDAR YEAR 2020
A YEAR OF TURMOIL

7~ SEarCIT TTCRET Tape

=T ICKER TAPE’

Market News Inves|

Home Market News Economy > Economic Trends
FRED &/ — tnemploymentate _— ’
B0 e 2020 Quantitative Easing: The Fed’s Fast and
Furious Action to Fight the Virus-Led Downturn
= 11:11am ET 4/17/2020 | 95 minread

1980 1595 2000 2005

https://www.montgomeryschoolsmd.org/coronavirus,

guantitative-easing-fed-relief-18025

RIVERSIDE ANALYTICS INC.

July 8, 2020 10
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THE CALENDAR YEAR 2020
THE RIDE OF THE S&P 500 LARGE CAP INDEX ($SPX)

$SPX - S&P 500 - Daily 2020-07-06 Open 3155.29, Hi 3182.59, Lo 3155.29, Close 3179.72 (1.6%)

o

RIVERSIDE ANALYTICS INC. July 8, 2020
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L.T AND LT TREASURIES
CORP BONDS

INTL. BONDS

GOLD AND SILVER

US AND CDN GOLD MINERS
EURO

US HEALTHCARE

US AND CDN TECH
NASDAQ 100

US COMMUNICATIONS
US AND CDN MATERIALS
US LARGE CAP GROWTH
ALL WORD EX US
EMERGING MARKETS

(CONSERVATIVE
PORTFOLIO
ALLOCATION)
BEAR to BULL Transition

DOW JONES LARGE CAP
S&P 500 LARGE CAP INDEX
TSX

US AND CDN INDUSTRIALS
US MID CAP GROWTH

US AND CDN CYCLICALS
US REITS

EFA MARKETS

S&P 400 MID CAP INDEX
CDN UTILITIES

EMERGING MKT BONDS

PORTFOLIO SHIELD

ALLOCATIONS THROUGH MARKET TRANSITIONS
BREADTH AND TREND BASED

N OFFENSIVE PORTFOLIO ALLOCATION

100 % ALLOCATIONS PERMITTED
Equities - Bullish Trend AND Breadth
Other Assets - Bullish Trend AND Cs. Momentum

MAX 75 % ALLOCATION (+50%)
Equities - Bullish Trend OR Breadth

Other Assets - Trend OR Cs. Momentum

N

MAX 25 % ALLOCATIONS PERMITTED
Equities - Bearish Trend AND Breadth
Other Assets - Bearish Trend AND Cs. Momentum

DEFENSIVE PORTFOLIO ALLOCATION _

July 8, 2020

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

~

MAX 50% ALLOCATION (-50%)
Equities - Bearish Trend OR Breadth

Other Assets - Trend OR Cs. Momentum

¥

(CONSERVATIVE
PORTFOLIO
ALLOCATION)
BULL to BEAR Transition

S&P 600
HIGH YIELD BONDS
US DOLLAR

ALL OTHER SECTORS NOT
LISTED AT THE LEFT SIDE OF
THE SHIELD



THE CALENDAR YEAR 2020
THE RIDE OF THE S&P 500 LARGE CAP INDEX ($SPX)

THE PRESSING QUESTION

NOW THAT THE MARKET HAS RISEN TO WHERE IT IS NOW, WHAT CAN WE
EXPECT FOR THE REMAINDER OF THE CALENDAR YEAR 2020???

RIVERSIDE ANALYTICS INC. July 8, 2020
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RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

RIVERSIDE’S PRIMARY TOOLS
< ABINARY APPROACH

< HEAT MAP

< BREADTH INDICATORS

< SEASONALITY PROFIT EXPLORER

< HISTORICAL PRICE ANALYSIS

July 8, 2020
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OUR BINARY APPROACH
DATA DEPENDENT

A BINARY GQUESTION

®,

< ABinary Question is question that has only two

possible outcomes is termed a Binary Question; {::*

«» For example: Questions which can have answer like
True/False or Yes/No are Binary Questions;

“If you take emotion - would be, could be, should be - out of it, and look at what
is, and quantify it, | think you have a big advantage over most human beings.”

John Henry of John W. Henry and Company, Inc.

RIVERSIDE ANALYTICS INC. July 8, 2020
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RIVERSIDE’'S HEAT MAP
GENERAL OVERVIEW

HEAT MAP GENERAL INFORMATION

The Heat Map is a proprietary color-coded visual tool

The Heat Map has one task;

Detect strength and weakness in the market regardless of
where the strength and weakness may lie.

Markets Analysed: S&P 1500, TSX, US ETF’s, Canadian ETF'’s

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS
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RIVERSIDE ANALYTICS INC - CDN ETF ULTIMATE ETF HEAT MAP

Symbol

ETF Main Category
ETFSubCategory|
ETFSub Category|

Preferred ETF's Only.

Z6Q-1C | 220000

Offensive

BASIC TICKER INFORMATION

Posture | Des:

B0 NASDAR 100 Equity Hedged To CAD ndes ET

GROUP ID

F Broadindex

DI¥ ()

XLB-TC | 2020.07.02

Defensive

1Shares Care Canadian Long Term Bond Inde ETF

FitedIncame

20200702

Dffensive

B Equal Weight US Health Care Hedged to CAD indes ETF

Seotar

ZPL-TC | 2020-07-02

Defensive

BIMO Lang Provineial Bond Indes ETF

FitedIncame

XG-TC | z020.07.02

{Shares L5, I3 Carporate Band Indsx ETF (CAD-Hedgd)

FitedIncame

i8hares Gald Bullion ETF

Commodiies

8 | 00 | 810 20200702
6 | 600 | 600 | WBU-TC | 20200702

Wanguard 5. Aggregate Biand Index ETF (CAD-hedged)

FitedIncame

1Shares Care S&P 500 Indes ETF

Broadinds:

1| o XUS-TC | 2020.07.02
20200702

Vanguard FTSE Emerging Markets il Cap Indez ETF

Incernatianal

XFR-TC | 20200702

1Shares Floating Fate Indes ETF

FitedInoame

VBG-TC

20200702

[EPPE 2 nguard Global e#-A1S. Aggregate Band Index ETF

CAD-hedged) | Fisedincame

20200702

Defensiv

iShares . Morgan USD Emerging Markets Bond Index ETF (CAD-H

FitedIncame

MARKET MODEL RANK

MMR_S
MMR_10
MMR_15

July 8, 2020

2020.07-02 [JAPTOR I Horizons US T-10 Year Treasu Band ETF Fisedincome 1 1654 64

2020.07.02 RIS LT v nguard FTSE Developed All Cap Ex LS. Index ETF Intenational 1 =54 &7 63

2020.07-02 [P PL U ishares SHPITSR Capped Consumer Staples Inde ETF Seotar [ 07 073 3]

2020.07-02 MO Equal W eigh Global Base Mietals Hedged to CAD ndet ETF Sectar 1 E 2353 58

2020.07.02 iShares SP LS. Mid-Cap Index ETF (CAD-Hadged) Ercadinds 1 094 -15.08 57 ss | 55 | 63 B4

2020.07-02 M0 M| EAFE Hedged 1o CAD Indes ETF Inernational | 1 [ 340 -1Los 56 Bl 52| 49| =2
XSU-TC | 202007-02 iShares LS. SmallCap Indes ETF (CAD-Hedged) Broadindes | 1 1 124 -16.34 55 58 | 55 | 56 | 57
200-TC | mznaroz MO Flow Jones Industial wsrage Hedged o CAT Index ETF Eroadinds: | 1 [ 197 1L 50 ss | 81| 60 | B
ZHY-TC | z0z007.02 110 High Vield US Corporate Band Hedged to CAD Indes ETF Fiedincome | 1 1 T.56 ) S5 | 43 | 47

1 | am 2020.07.02. B0 Equal Weight REITS Index ETF oo I 0 |55 873
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THE WEIGHT OF THE EVIDENCE

The Market Model Ranking is the “Weight of
the Evidence” indicator in the Heat Map;

This metric summarizes the various metrics of
the Heat Map, based on a top down approach
into one concise indicator;

The Market Model ranking has been
converted into a percentile ranking from O
(bearish-red) to 100 (bullish-bright green);

A reading of 50 would be considered Neutral.

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

RIVERSIDE’'S HEAT MAP
MARKET MODEL RANKING (MMR)

TICKER SYMBOL X,Y.Z
MARKET MODEL RANKING

Trend Filter (TF)

Long Term Relative Strength (LT-RS)

Price Momentum Tracking (PMT) l

Technical Rank (TR)

Market Temp Gage (MTG)

Market Model Rank (MMR)

PERCENTILE RANK

July 8, 2020



RIVERSIDE’S MARKET BREADTH

BREADTH INDICATORS

In its most basic form, Market Breadth indicators
analyze the number of stocks advancing relative to
those that are declining or the number of stocks
producing new highs vs the number of stocks producing
new lows.

We use 8 custom Market Breadth indicators, in various
time frames including;

< Advance Decline Percent;

< Volume Advance Decline Percent;

% New High, New Low Percent;

% Percentage of Stocks Above a Moving Average;

R/

Our Breadth Readings are produced in a Binary Format:
< Bullish;

< Neutral;
< Bearish;

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

GENERAL OVERVIEW

SP500 TOTAL INDEX

Weekly Price Chart Weekly Auto Support and Resistance Lines
Candles colored based on PPO Trend Strength For price levels, see right

Bullish Trend - Green Candle Coloring

Bearish Trend - Red Candle Coloring
PN |

Trend and Breadth Multi Ribbon J} H ¥

| PPO Trend Filter Ribbon
T 8 Breadth Metrics

Breadth Ribbon below shows Bullish or Bearish Breadth Signals
Bullish Breadth — >4 n Breadth Indicators
Bearish Breadth — >4 Breadth Indicators

" Neutral Breadth — = nd 4 Breadth Indicators

July 8, 2020

18



RIVERSIDE’S SEASONAL PROFIT EXPLORER (SPE)
GENERAL OVERVIEW

SEASONALITY PROFIT EXPLORER (SPE)

Seasonality is the tendency for securities to perform
better during some time periods and worse during
others.

We have developed an algorithm to analyse monthly
price data. This algorithm allows us to see the seasonal
price fluctuations for all ticker symbols within our
database.

We have been able to condense this information into a
simple spreadsheet format for Investors and Traders to
use. This information can be sorted on a monthly basis
to identify ticker symbols that have historically
performed well in the past. We believe our Seasonality
Profit Explorer is a great addition to our suite of tools
whereby illuminating the road ahead and ultimately
stacking the odd’s in our favor.

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

% POSITIVE MONTHS

July 8, 2020

RIVERSIDE SEASONALITY EXPLORATION
TSXSECTOR'S
JULY SUMMARY CHART {PAST 20-YEARS)

9%POSITIVEMONTHS 8 AVERAGE RETURN (236)

72.22

Technology  Financials Energy TSX Index Utillities Comm. Reits Materials  Industrials  Healtheare Staples

TSXSECTOR

Discretionary

£
<
z
=3
g
-
-
g
s
<
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RIVERSIDE’S HISTORICAL PRICE ANALYSIS
GENERAL OVERVIEW

Based on a current rare technical signal, what has in the past when this signal has triggered?

$SPX - S&P 500 - Daily 2020-07-06 Open 3155.29, Hi 3182.

RA

.
sar

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

, Lo 3155.29, Close 3179.72

3,400

3,300

July 8, 2020

'What happens to the S&P 500 in the past during US Presidential
Election Years from thestart of June tothe end December?

Period Analysed

1926-2020

Number of Instances.

Created by Tim Koen,

Riverside Analytics Inc

Ticker | Date/Time Fullname
- | -]
+GSPC | 1972-06-01 |S&P 500 Yahoo 109.69 0.00% -0.80% -1.30% -1.90% 2.20% 1.10%
AGSPC | 1976-06-01 |S&P 500 Yahoo 99.85 0.40% 0.30% 0.70% 1.20% 1.10% 1.60%
+GSPC | 1980-06-02 |S&P 500 Yahoo 11076 | -0.20% 1.70% 180% 2.20% 2.70% 4.80%
+GSPC | 1984-06-01 |S&P 500 Yahoo 153.24 0.70% 0.30% 1.20% 1.10% 1.30% -2.70%
AGSPC | 1988-06-01 |S&P 500 Yahoo 26669 | -0.50% 0.10% 0.10% 0.60% 1.80% 2.90%
AGSPC | 1992-06-01 |S&P 500 Yahoo 417.3 0.90% -0.60% -L00% | 0.90% | -0.90% -170%
AGSPC | 1996-06-03 |S&P 500 Yahoo 667.68 070% 1.60% 0.80% 0.80% 0.70% -0.40%
AGSPC | 2000-06-01 |S&P 500 Yahoo 144881 | 2.00% 1.30% 0.60% 160% 0.90% 2.10%
AGSPC | 2004-06-01 |S&P 500 Yahoo 11212 0.30% -0.40% 0.10% 170% 190% 1.10%
AGSPC | 2008-06-02 |S&P 500 Yahoo 1385.67 | -0.60% -0.60% 130% 180% | -L70% -1.80%
AGSPC | 2012-06-01 |S&P 500 Yahoo 127804 | 0.00% 0.60% 2.90% 2.90% 370% 5.10%
AGSPC | 2016-06-01 |S&P 500 Yahoo 2099.33 | 0.30% 0.00% 0.50% 0.60% 0.90% -1.30%
 AGSPC | 2020.06.01 &P 500 Yahoo 3044.31
No. of Cases| 23 23 23 23 23 23

P Ticker Symbol being Tested *GSPC No. Positive Cases] 12 10 15 13 13
S&P 500 in the past % Positive Cases|  52% 43% - 57% 57%
d;{zi:::::ﬁ::‘ AversgeRetum(| 037% | 057% | 087% | o73% | 050%
the;:dn?c::.:‘t::zme Analysis Period = 1928 - 2020 Median RaturnC) /LR DA% O20% O00% OTO%

Min Return(sg)|  -130% 110% | -200% | -230% | -3.50%

Max Return(%)]  3:50% 3.90%

20



BRINGING OUR DATA TO LIFE

“ HEAT MAP ANALYSIS WINDOW
<» LONG VS SHORT ETF’S - PRICE MOMENTUM TRACKING
< NEW TOOLS

RIVERSIDE ANALYTICS INC. July 8, 2020
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RA

RIVERSIDE’S HEAT MAP ANALYSIS WINDOW

GLOBAL ASSET PRICE MOMENTUM TRACKING (PMT)

TIMEFRAME

-Avg Offensive PMT Avg Defensive PMT

n X 18 1 14 12 W 2 & 4
Lookback (X-Trading Days Ago)
GLOBAL ASSET MOMENTUM TRACKING (PMT)

WEEKLY TIMEFRAME

Avg Offensive PMT Avg Defensive PMT

150 140 130 120 110 100 90 &0 70 &0 S50 40 30

Lookback (X-Trading Days Ago)

RIVERSIDE ANALYTICS INC.
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10
0
80
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&0
30
40
30
20
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S5 B8E8883838%38

=]

=)

Price Momentum Tracking (PMT)}

Price Momentum Tracking (PMT}

PRICE MOMENTUM TRACKING -

OFFENSE VS DEFENSE

HEAT MAP ANALYSIS WINDOW
GLOBAL, US AND CANADIAN HEAT MAPS

US ETF PRICE MOMENTUM TRACKING (PMT)
TIMEFRAME

Avg Offensive PMT Avg Defensive PMT

2 20 18 16 14 12 W0 & & 4

Lookback [X-Trading Days Agol

US ETF PRICE MOMENTUM TRACKING (PMT)
WEEKLY TIMEFRAME
Avg Offensive PMT Avg Defensive PMT

61

150 140 130 120 110 100 90 &0 70 &0 350 40 3

Lookback (¥-Trading Days Ago)

July 8, 2020
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o

AND WEEKLY TIMEFRAMES

=
3
Price Momentum Tracking (PMT)

BBaHB IS

S

=)

B BEB8&5838d838¢8

Price Momentum Tracking (PMT}

32

150

30

CDN ETF PRICE MOMENTUM TRACKING (PMT)
TIMEFRAME
Avg Offensive PMT Avg Defensive PMT

28 26 M 2 20 18 16 14 12 W 8 & 4 2

Lookback (¥-Trading Days Ago)

CON ETF PRICE MOMENTUM TRACKING (PMT)
WEEKLY TIMEFRAME

Avg Offensive PMT Avg Defensive PMT

37

140 130 120 110 10 %0 80 70 60 50 40 30 20 10

Lookback (X-Trading Days Ago)

0

o

588588388858

°EBESSSHEB§

Price Momentum Tracking (PMT)

Price Momentum Tracking (PMT)




LONG VS SHORT ETF'S USING PRICE MOMENTUM TRACKING (PMT)

S&P 500
LONG VS SHORT ETF'S
PRICE MOMENTUM TRACKING (PMT) - DAILY TIMEFRAME

LONG (SPY) SHORT (SH)

20 15 10

LOOKBACK (X-TRADING DAYS AGO)

NASDAG 100
LONG V5 SHORT ETF'S
PRICE MOMENTUM TRACKING (PMT) - DAILY TIMEFRAME

LONG (QQQ) SHORT [PSQ)

0 15 10
LOOKBACK (X-TRADING DAYS AGO)

?A RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS
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OFFENSE VS DEFENSE

RIVERSIDE HEAT MAP - OFFENSE VS DEFENSE - LONG VS SHORT ETF's

PRICE MOMENTUM TRACKING (PMT)

PRICE MOMENTUM TRACKING (PMT)

&

Global He at Map
Price Momentum Tracking (PMT) - Daily (Short Term) Sentiment

S&P 400
LONG V5 SHORT ETF'S
PRICE MOMENTUM TRACKING (PMT) - DAILY TIMEFRAME

LONG (LH) SHORT (MYY)

20 15 10
LOOKBACK [ X-TRADING DAYS AGO)

EFA MARKETS
LONG V5 SHORT ETF'S
PRICE MOMENTUM TRACKING (PMT) - DAILY TIMEFRAME

LONG (EFA) SHORT (EFZ)

0 15 10

LOOKBACK [X-TRADING DAYS AGO)

July 8, 2020

PRICE MOMENTUM TRACKING (PMT)

PRICE MOMENTUM TRACKING [PMT)

&

BEP 800
LONG V5 SHORT ETF'S
PRICE MOMENTUM TRACKING (PMT) - DAILY TIMEFRAME

LONG {LIR) SHORT (SBB)

20 15 10
LOOKBACK (X-TRADING DAYS AGO)

EMERGING MARKETE
LONG V5 SHORT ETF'S
PRICE MOMENTUM TRACKING (PMT) - DAILY TIMEFRAME

LONG (EEM) SHORT (EUM)

94

20 15 10

LOOKBACK [X-TRADING DAYS AGO)

PRICE MOMENTUM TRACKING (PMT)

PRICE MOMENTUM TRACKING [PMT)




“BEST” STOCKS - PERFORMANCE TREE’S
S&P 1500 AND TSX INDEX’S

RIVERSIDE'S BEST STOCKS PERFORMANCE TREE

TSK INDEX
(xic-1c)

LARGE CAPS MID CAPS SMALLCAPS
{xiu-Tc) (XMD-TC) (XCS-TC)
STHSK-TC STHSC-TE
Momentum Sectors 54 57 aﬁ Value Sectors
Technology Materials Staples N Industrials - Financials Reit's Energy e
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“BEST” STOCKS - PERFORMANCE TREE’S
DO THESE LISTS ACTUALLY WORK???? THE RESULTS ARE IN....

RIVERSIDE'S TSX HEAT MAP
TSX Best List Average YTD Returns (%) vs the TSX Sector Index's YTD Return (%)

* HEAT MAP AVERAGE STOCK YEARTODATE% % SECTOR YTD (36)
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RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

OUR NEW TOOLS
BRINGING OUR DATA TO LIFE

OUR GOALS FOR BRINGING OUR DATA TO LIFE

Keep it Super Simple (KISS)
Provide clear insights
Provide a “one stop” shop for Investors
Show the true power of the data we produce

To do all of the above....we starting thinking outside the box.

Let’s start with our NEW our Global Asset Dashboard

July 8, 2020



RIVERSIDE’S GLOBAL MARKET ANALYSIS DASHBOARD
BRINGING OUR DATA TO LIFE

RIVERGIDE'S GLOBAL MARKET ANALYSIS DASHEOARD o eIt
MMR, BREADTH, SEASONALITY, GTAA MOVEMENT DETECTION

>

GLOBAL ASSET SUMMARY MARKET BREADTH SUMMARY US GTAA ETF HEAT MAP RADAR
MARKET MODEL RANKING {MMR) MAJOR INDEX'S, INDEX'S OF INTEREST MARKET MODEL RANKING (MMR})
BEARISH ENEUTRAL * BULLISH BULLISH ENEUTRAL = BEARISH

B B A
4* oy
GLOBAL ASSETETF'S INDEX TICKER SYMEBOLS

GLOBAL ASSETS
SEASONALITY CHART - JULY IN FOCUS

= JUL POSITIVE CASES (%) JUL AVERAGE RETURN (36)
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RIVERSIDE’S US SECTOR ANALYSIS DASHBOARD
BRINGING OUR DATA TO LIFE

RIVERSIDE'S US SECTOR / INDUSTRY ANALYSIS DASHBOARD
MMR, BREADTH, SEASONALITY, SECTOR AND INDUSTRY ETF MOVEMENT DETECTION

sy

US SECTOR SUMMARY US SECTOR BREADTH SUMMARY US SECTOR / INDUSTRY ETF HEAT MAP RADAR
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RIVERSIDE'S MARKET MODEL RANK (MMR)

OVERVALUED / UNDERVALUED

% POSITIVE CASES

RIVERSIDE'S SECTOR / INDUSTRY GROUP ANALYSIS DASHBDARD
MMR RANKING, BREADTH, VALUE, VOLATILITY, MOVEMENT DETECTION AND SEASONALITY
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RIVERSIDE’S SEASONALITY PROFIT EXPLORER (SPE)
BRINGING OUR DATA TO LIFE

?A RIVERSIDE'S SEASONAL PROFIT EXPLORER (SPE)
TICKER Symbol: QQQ MONTH IN FOCUS: JULY

MONTHLY RETURNS MONTHLY PERCENT POSITIVE CASES SINCE 2002
AVG. RETURN FOR THIS MONTH
(CURRENT / MAX / MIN)

S, Min Return (96) = Max Return (%) - Current

a9% BA%  5ax TT% 40 BA% 56K g 52%  70%  BO%

=2 b4 — -
| 1 |

b 4

| | |
-6.6% -5.6% -54% -
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% POSITIVE CASES FOR THIS RETURNS FOR JULY
MONTH:

R .

2017 2018 2012
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RIVERSIDE’S HISTORICAL PRICE ANALYSIS
BRINGING OUR DATA TO LIFE

2020 is a US Presidential Election Year........

There have been 23 Election Years from 1928 to 2016....

RIVERSIDE ANALYTICS INC. July 8, 2020
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RIVERSIDE’S HISTORICAL PRICE ANALYSIS
BRINGING OUR DATA TO LIFE

| What happens to the S&P 500 in the past during US Presidential
ion Years from the start of June to the end Decembes

Created by Tim Koen,
Riverside Analytics Inc

Period Analysed Number of Instances

Ticker | Date/Time Full name o 1 Days Later | 2 Days Later | 3 Days Later | 4 Days Later | 5 Days Later | 10 Days Later

- - | - | -] -] -] -] -] -]
AGSPC | 1948-06-01 |S&P 500 Yahoo 16.74 0.10% -0.10% -0.90% -1.20% 0.50% 1.90%
AGSPC | 1952-06-02 |S&P 500 Yahoo 238 0.10% 0.60% 1.30% 1.90% 2.40% 2.10%
AGSPC | 1956-06-01 |S&P 500 Yahoo 45.58 0.60% 0.60% 0.10% 0.90% -1.00% 1.70%
AGSPC | 1960-06-01 |S&P 500 Yahoo 55.89 0.40% 0.60% 1.80% 2.80% 3.60% 3.00%
« »” . ~GSPC | 1964-06-01 |S&P 500 Yahoo 80.11 -0.50% -0.80% -1.80% -1.40% -1.80% -0.20%
The “Old” View AGSPC | 1968-06-03 |S&P 500 Yahoo 99.99 0.40% 0.10% 0.70% 1.30% 1.40% 0.00%
AGSPC | 1972-06-01 |S&P 500 Yahoo 109.69 0.00% -0.80% -1.30% -1.90% -2.20% -1.10%
= A lot of Numbers AGSPC | 1976-06-01 |S&P 500 Yahoo 99.85 0.40% 0.30% 0.70% 1.20% -1.10% 1.60%
~GSPC | 1980-06-02 |S&P 500 Yahoo 110.76 -0.20% 1.70% 1.80% 2.20% 2.70% 4.80%
AGSPC | 1984-06-01 |S&P 500 Yahoo 153.24 0.70% 0.30% 1.20% 110% 1.30% -2.70%
= Hard to Understand
~GSPC | 1988-06-01 |S&P 500 Yahoo 266.69 -0.50% -0.10% 0.10% -0.60% 1.80% 2.90%
AGSPC | 1992-06-01 |S&P 500 Yahoo 417.3 0.90% 0.60% 1.00% 0.90% 0.90% 1.70%
~GSPC | 1996-06-03 |S&P 500 Yahoo 667.68 0.70% 1.60% 0.80% 0.80% 0.70% -0.40%
- ZZZZZZZZZZ'-..-.. AGSPC | 2000-06-01 |S&P 500 Yahoo 1448.81 2.00% 1.30% 0.60% 1.60% 0.90% 2.10%
~AGSPC | 2004-06-01 |S&P 500 Yahoo 1121.2 0.30% -0.40% 0.10% 1.70% 1.90% 1.10%
AGSPC | 2008-06-02 |S&P 500 Yahoo 1385.67 -0.60% -0.60% 1.30% -1.80% -1.70% -1.80%
. ~GSPC | 2012-06-01 |S&P 500 Yahoo 1278.04 0.00% 0.60% 2.90% 2.90% 3.70% 5.10%
NeXt Sllde please"" AGSPC | 2016-06-01 |S&P 500 Yahoo 2099.33 0.30% 0.00% 0.50% 0.60% 0.90% -1.30%
AGSPC | 2020-06-01 |S&P 500 Yahoo 3044.31
No. of Cases 23 23 23 23 23 23 23 23 23 23 23 23
i Ticker Symbol being Tested “GSPC No. Positive Cases| 12
S&P 500 in the past % Positive Cases 52%
g it Average Retum (%) 037%
the;znnifaﬂ:el;the Analysis Period = 1928 - 2020 Median Retumid S
Min Return(%)]  -1.90%
Max Return(%)|  3.30%
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TICKER SYMBOL: S&P 500 LARGE CAP INDEX (~GSPC)
TRIGGER: US PRESIDENTIAL ELECTION YEARS (JUNE TO END OF DECEMBER RETURNS) - 1928 TO 2016

DATE OF ANALYSIS: 2020-05-31

4000
A
3000 o
o] o1
g 2w i | |
Q2000 __,-,.\f:‘.r"“"‘"“v-w"""
E 1500 P e e
] o o A
oo M"’M R e o e
y
500 et
S L —CLOSING PRICE * SIGNALS
o el iy — 8 I
1978-03  1980-03 198203 198403 198603 198803 199003 199203 199403 199603 199803 200003 200203 200403 200603 200803 201003 201203 201403 201603 201803 202003
PERCENT POSITIVE CASES MIN / MAX RETURNS
1-DAY TO 1-YEAR FOLLOWNG THE ORIGINAL SIGNAL 1-DAY TO 1-YEAR FOLLOWNG THE ORIGINAL SIGNAL
= % POSCASES »60 B 39% < POS-CASES >50%  « <40% * MAX RETURN % © MIN RETURN %
3.9% 160
65.2% |
60.9%
565%  56.5%
52.2% 52.2%
[
I
I I I I l
1D il 3D 4D 1wk 2wi's
D bis) D an 1wk 2wk's 1mth 2mth
MEDIAN RETURN ANALYSIS DRAWDOWN ANALYSIS
1-DAY TO 1-YEAR FOLLOWNG THE ORIGINAL SIGNAL 3,6 AND 12-MONTH PERIODS
W lox 3% S7% 18% 13% =%
o
L | - HB T =
é 20%
3.40% =
w
2 40%
170%  L90% S
0.50% 0.80% 0.70% a 50%
0.10% - 0.10% = 0%
I - § o
5 23-MonthDD =6 MonthDD - 12 Month DD
-0.10% ®  B80%
1D D D D 1wk 2wi's Imth 2mth 3mth — — — e — —

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

RA

July 8, 2020




RIVERSIDE’S HISTORICAL PRICE ANALYSIS
BRINGING OUR DATA TO LIFE

S&P 500 LARGE CAP INDEX ("G5PC)
US PRESIDENTIAL ELECTION YEAR
HISTORICAL PERFORMANCE CHART
1928 - 2016

* MEDIAN RETURNS (%) MEDIAN DRAWDOWNS (%)
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S&P 500 LARGE CAP INDEX (SSPX)

HISTORICAL PRICE ANALYSIS - DIRECT CHART VISUALISATION

The following chart of the S&P 500 illustrates the results of various Historical Price Analysis to
visualise potential price levels into the end of 2020;

These price levels are NOT a forecast for future price direction;

Rather, these price levels are provided to illustrate a range of possibilities based on past price
behaviour;

Results of the following historical price analysis have been based on the following;
% Analysis #1 - $SPX-Weekly ROC (10) cross above -5% - May 8, 2020;
% Analysis #2 - $SPX-$BPNYA Daily ROC (3) cross below -30% - May 14, 2020;
< Analysis #3 - $SPX - $SPXA50R cross above 90% - May 26, 2020;
% Analysis #4 - $SPX - US Presidential Election year (June to December) - May 29, 2020;
Median upside price projections have been illustrated by green dashed lines

Average/median drawdowns have been illustrated by red dashed lines
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S&P 500 LARGE CAP INDEX (SSPX)

HISTORICAL PRICE ANALYSIS- DIRECT CHART VISUALISATION

*$SPX, S & P 500 INDEX, D (Dynamic) (delayed 15) [=] 3900.00
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OFFENSE VS DEFENSE

S&P 500 LARGE CAP INDEX ETF (SPY) vs LT. TREASURIES (TLT) - WEEKLY RATIO ANALYSIS

SPY / TLT, User-defined spread, W (Dynamic) (delayed 15)
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PRODUCT OFFERINGS

% INVESTOR MASTER CLASS

< STANDARD MEMBERSHIP

“» PREMIUM MARKET BREADTH

< SEASONALITY PROFIT EXPLORER
% ULTIMATE MEMBERSHIP
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RIVERSIDE’S INVESTORS MASTER CLASS
PRODUCT OFFERING

RIVERSIDE’S INVESTORS MASTER CLASS

Our goal at Riverside Analytics, is to not only help grow and protect your
capital but to help you become a better investor. Whether you are just
starting your investment career or are currently a seasoned investor, the
Riverside Analytics Educational Series has something for you. The intention
of the Investor Master Class is to outline the framework of methodology we

use at Riverside Analytics on a week to week basis and show you how you

g . Annual Registration = $995
can create your own personal Trading/Investment Plan to suit your needs.

(registrants may sit in and take the class as many

From this class you will be able to navigate the markets much more times as it’s offered in the calendar year they have
efficiently and use the Weight of the Evidence to your advantage. purchased the course)

Riverside’s Investor Master Class contains 16+ hours of content geared Renewal= $99/year

towards helping investors create and implement a defined Investment Plan. (if a previous member has taken the class in the past,
This class is a Premium feature at Riverside and add on to Annual or the renewal fee will be applied provided they can

Quarterly Membership structure. provide a proof of receipt of the class)

«*Module #1 - Investor Psychology, Getting To Know The Investor In You;
“Module #2 - Portfolio Methodology Overview;

«*Module #3 - Technical Indicator Overview;

¢ Module #4 - Building Your Investment Plan;
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RIVERSIDE’S STANDARD MEMBERSHIP
PRODUCT OFFERING

RIVERSIDE’S STANDARD MEMBERSHIP INCLUDES THE FOLLOWING;

The Standard Membership content is Investment geared and focused on the Global Markets (Equities, Bonds, Currencies and Commodities). The
standard Riverside Membership has flexible quarterly and annual membership billing cycles that include the following;
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Monthly Strategy and Allocation Review;
Monthly Macro Indicator Review;
Weekly and Monthly Portfolio Shield review using Riverside’s proprietary indicators;

Weekly Market Sentiment Review;

Member ticker symbol analysis review;

Access to the Riverside's Standard Heat Map issued twice each week. The Heat Map may be downloaded in Microsoft excel format to download
for your personal use;

Access to Riverside's Market Radar Detection;

Weekly Major Index and Sector Market Breadth Analysis (Binary);

Access to the Riverside Blog;

Access to various backtests (Strategies, Historical price behavior);

Access to Weekly Broadcasts. Broadcasts are held Tuesday Evenings 7- p.m.. Video recordings and associated slide decks will be available for
download following each session for your records and to watch at your leisure;
Weekly Strategy Asset Alerts;

Access to Riverside’s private social media pages;

Detailed weekly Technical Analysis of Strategy assets;

Standard Membership Annual Membership = $550
Standard Membership Quarterly Membership = $165

The first 60 members pay no tax for the first year
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RIVERSIDE’S PREMIUM MARKET BREADTH MEMBERSHIP
STAND ALONE PRODUCT OFFERING

RIVERSIDE’S PREMIUM BREADTH MEMBERSHIP INCLUDES THE
FOLLOWING;

v" Market Breadth Metrics include the following;
< US Market
> Major Index’s, Sectors and Industry Groups
TSX Markets
> Major Index’s, Sectors
» Global Markets (ACWX);
» EAFE Markets (EFA);
< EEM Markets (EEM);

v Binary Breadth Metrics (Bullish, Neutral, Bearish Breadth

Postures)
v" Breadth Summation Metrics (# of Breadth Index’s on a Bullish,

Neutral, Bearish Breadth Postures);
v" Breadth Indicator Summary - This summary illustrates the

specific posture of all of our breadth indicators including;
Advance Decline Percent Thrust Indicator;
New High - New Low Percent Thrust Indicator;
% Stocks Above the 20-day EMA;
% Stocks Above the 50-day EMA;
% Stocks Above the 200-day EMA;
20-day New High - New Low Indicator;
65-day New High - New Low Indicator;
252-day New High - New Low Indicator;
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Direct Link to Riverside’s Portfolio Shield and MMR
Rankings);

Monthly Breadth Commentary

Assets that are gaining strength;

Assets that are weakening;

Sector and Industry spotlight

Select Breadth Charts;

Additional Charts available on request
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Updates include an Market Breadth spreadsheet;
Market Breadth updates will be provided at the end of
each week;

LIVE DEMONSTRATION

Annual Membership = $300
Quarterly Membership = $90

The first 60 members pay no tax for the first year
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RIVERSIDE’S SEASONALITY PROFIT EXPLORER (SPE)
STAND ALONE PRODUCT OFFERING

RIVERSIDE’S SEASONALITY PROFIT EXPLORER

Currently our Seasonality Profit Explorer (SPE) provides the following
monthly metrics for all ticker symbols;

«» Look back periods of 20-year periods;
+» Calculated Monthly returns;

< Number of Cases (i.e. months);

«» Number of Positive Cases;

++ Percentage of Positive Cases;

<+ Average Return (%);

< Minimum Return (%);

«»Maximum Return;

PRODUCT OFFERING

Our Seasonality Profit Explorer (SPE) membership includes the
following;

«»Updates include an SPE spreadsheet for the S&P 1500, TSX, US
and Canadian ETF’s for the following month;

» Seasonality Profit Explorer (SPE) updates will be provided at
the end of the 2" week of each month;

+» This provides up to two weeks of advanced notice for the
following month (i.e. on June 15th the SPE spreadsheets will be
provided for the month of July);

+» Stock ticker symbols may be sorted based on sectors and SPE
parameters;

«» ETF ticker symbols may be sorted based on sectors and SPE
parameters;

LIVE DEMONSTRATION

Seasonality Profit Explorer Annual Registration = $300
Seasonality Profit Explorer Quarterly Registration = $ 90

The first 60 members pay no tax for the first year
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RIVERSIDE’'S ULTIMATE MEMBERSHIP
PRODUCT OFFERING

We have been asked...... "What if | want everything????”

For those investors and traders that are looking for our full suite of tools, we have created a product just for you!

Our Ultimate Membership has been created to bundle our various memberships and with a unique added feature. Our Ultimate
Membership includes the following;

Standard Membership;
Premium Market Breadth Membership;
Seasonality Profit Explorer Membership;
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..... our Ultimate Heat Map.

LIVE DEMONSTRATION

Seasonality Profit Explorer Annual Registration = $750
Seasonality Profit Explorer Quarterly Registration = $ 225

The first 60 members pay no tax for the first year
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TIME TO STRETCH THE LEGS
BREAK TIME

We will be back in 5min to start our question and answer period
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https://towardsdatascience.com/how-to-create-your-own-
question-answering-system-easily-with-python-2ef8abc8eb5

RIVERSIDE ANALYTICS INC.

QUANTITATIVE INVESTMENT SOLUTIONS

QUESTION AND ANSWER PERIOD

» QUESTIONS RECEIVED TO DATE
» ADDITIONAL QUESTIONS

>

L)

D)

L)

* 0
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YOUR QUESTIONS
OUR ANSWERS

QUESTIONS RECEIVED TO DATE

< Isit possible to include the chat with the recordings?

<+ When(day of the week & time) do you intend to hold the Weekly Market Review?

< Will both the recording and the slide decks used during the broadcast will be available for review at a later date, how much later?

< Will there be a blog for members only where members can exchange information and/or ask questions?

% Do members who were previously enrolled in the Master Class need to pay once more the initial entry fee of $995, or just the $99/year

renewal fee?

< Will you be would be providing an index of topics discussed/covered by recordings & slides for members?

+ Heat Map Updates during vacations. Is there a way to continue to receive Heat Map Updates while you are on vacation?

+» Vacation Scheduling: How much notice would you be able to provide?
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RIVERSIDE ANALYTICS INC.
QUANTITATIVE INVESTMENT SOLUTIONS

THAT’S IT FOR TODAY'!
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TERMS OF SERVICE

RIVERSIDE ANALYTICS INC
SLIDE DECK

TERMS AND CONDITIONS - GENERAL

These terms and conditions govern your use of this slide deck. By accessing this slide deck, you are acknowledging and accepting these terms of use. These
terms of use are subject to change by Riverside Analytics Inc. (hereinafter referred to simply as “Riverside Analytics”) at any time and at our discretion without
notice. Your use of this slide deck after any changes are implemented constitutes your acceptance of the changes. As a result, we encourage you to consult the
terms and conditions each time you use this slide deck.

INTELLECTUAL PROPERTY

You acknowledge and agree that all content and materials available on this slide deck are protected by copyrights, trademarks, service marks, patents, trade
secrets, or other proprietary rights and laws. Except as expressly authorized by Riverside Analytics, you agree not to sell, license, rent, modify, distribute, copy,
reproduce, transmit, publicly display, publicly perform, publish, adapt, edit, or create derivative works from such materials or content.

As noted above, reproduction, copying, or redistribution for commercial purposes of any materials or designh elements on this slide deck is strictly prohibited
without the express written permission of Riverside Analytics. For information on requesting such permission, please contact us
at tim.koen@riversideanalyticsinc.com

INVESTMENT ADVICE

Riverside Analytics provides data as an information service and does not recommend buying, selling and holding various stocks and other securities. Riverside
Analytics, its employees or its directors are not a registered financial advisers and do not provide investment advice or recommendations directed to any
particular subscriber or in view of the particular circumstances of any particular person.
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