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Disclaimer & Confidentiality

This presentation, including its attachments and related materials, contains
confidential and privileged information about our business, intended for named
recipient|s) only. Any modification, copying, printing or distribution of this
message, or the taking of any action based on it, is strictly prohibited. If you
have received it by mistake please notify Kevin Coogan at kevinldzettacap.com,
and discard all of the related information from your system. All information
contained herein is confidential and not for public distribution or commentary.
By continuing to review the materials you understand and agree to the
disclaimer and confidentiality conditions.

Mothing in this presentation or related material constitutes an offer to
sell any securities or the solicitation of an offer to purchase any securities.

The content, commentary, posts, links, tweets, re-tweets, presentations,
documents, videos, and messages [collectively as “Information”] contained
hererin and in related materials are presented for informational purposes only.
The intention of presenting such Information is to provoke thought by the reader
as to the potential usefulness of big data, social media, text analytics, social
mood, sentiment, user generated content, geo-location, news, events, publicly
available information, financial data, investment trends and other data as a way
to improve and/or support investment analysis and decision making.

The reader should make an informed decision as to his/her investment
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strategy with his/her registered investment advisor ["RIA”] or as an
independent investor. Zettacap is not a RIA and does not provide such services.
This Information may contain forward looking statements and conditional
statements using such words as “expects”, "appears”, "'may”, "should”,
“anticipates”, or similar words and expressions referring to potential future
outcomes. Such statements do not constitute guarantees or recommendations
of any kind. Information presented herein may be incomplete and out-

of-date. Additionally, the reader understands that any of the Information
presented herein may change periedically, including algorithms, data sources,
architecture, and business model used by Zettacap, and further understands
that the reader will not receive notifications or explanations concerning such
changes. By reviewing the Information, the reader agrees to the aforementioned
statements and agrees to discharge and exonerate the creators of the
Information as well as Zettacap, its owners, and its related parties, from any
liability associated with the taking or not taking of actions due to the reader
reviewing Information.
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[. Stock Price Extraction

* Machine learning method that identifies asset prices within communications

* Provides easily quantifiable and intuitive approach to market levels being discussed

II. (Bullish — Bearish) Volume

* (Qscillator measuring balance between bulls and bears for an asset

¢ Excellent for confirming trend line breaks and extreme levels
g

[II. Price Range Indicator

* Indicator measuring % difference between median bullish and bearish price cohorts

. Helps to identify major shifts in market perception
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Stock Price Extraction

EmergingMark May. 26 at 8:47 AM
SAAPL wall at 5100 slowing things down..only a matter of time before it's breached.
-~ 2 & e

psteinberg May. 26 at 8:16 AM
$AAPL ok the wind turn and apple is 99.70 thats the price | paid yest near close. | will hold
while its green but if i see RED | sell

-~ 2 & e

tino_ig May. 26 at 8:15 AM
Sell Stock SAAPL target $98.19 within 1W, success prob 99.20%.

#Predicted via Tino algo A12 - Overbought Oversold 10

afernandez321 May. 26 at 6:36 AM

SAAPL before year end we will crack 112. Keep holding. | am adding on pullbacks. Bullish

- e oy bk -

fuslman7?9 May. 26 at 5:18 AM

$AAPL hits 100 I'm out.

- & ol oos

via StockTwits For Android
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Stock Price Extraction

ingMa May. 26 at 8:47 AM
l iAAFLIwaII ai Smnlsluwing things down.only a matter of time before it's breached.
*-

2 & e

p ! E P sinberg May. 26 at8:16 AM
a7 SAAPL pk the wind turn and apple is|39.70 [thats the price | paid yest near close. | will hold
NGB VNile 1S green but if i see RED | sell

-« 2 4 o
tino_ig May. 26 at B:15 AM
Sell StDI:&E SAAFL]target[SBBJB vithin 1W, success prob 99.20%.

#Predicted via Tino algo A12 - Overbought Oversold 10

afernandez321 May. 26 at 6:36 AM
B A (SAAPL before year end we wil cran: Keep holding. | am adding on pullbacks. Bullish
- S A Y -

- 7 May. 26 at 5:18 AM
liMFLihitt 100 |'m out.
= = il

via StockTwits For Android
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(Data Stream)

(Machine Learning)
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Stock Price Extraction

ingMa May. 26 at 8:47 AM
l iAAFLIwaII ai Smnlsluwing things down.only a matter of time before it's breached.
*-

2 & e

p ! E P sinberg May. 26 at8:16 AM
a7 SAAPL pk the wind turn and apple is|39.70 [thats the price | paid yest near close. | will hold
NGB VNile 1S green but if i see RED | sell

-« 2 4 o
tino_ig May. 26 at B:15 AM
Sell StDI:&E SAAFL]target[SBBJB vithin 1W, success prob 99.20%.

#Predicted via Tino algo A12 - Overbought Oversold 10

afernandez321 May. 26 at 6:36 AM
B A (SAAPL before year end we wil cran: Keep holding. | am adding on pullbacks. Bullish
- S A Y -
- 7 May. 26 at5:18 AM
liMFLihitt 100 |'m out.
= ﬂ lﬁ sew

via StockTwits For Android
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Stock Price Extraction

ingMa May. 26 at 8:47 AM
l iAAFLIwaII ai Smnlsluwing things down.only a matter of time before it's breached.
*-

2 & e

w sinherg May. 26 at 8:16 AM
< J,', SAAPL pk the wind turn and apple is(99.70 thats the price | paid yest near close. | will hold
! = § While Tt green but if i see RED | sell
=, ﬂ l‘ T T
tino_ig May. 26 at 8:15 AM

Sell StDE%E SA.AF'L]targEt[SBBJB vithin 1V, success prob 99.20%.

#Predicted via Tino algo A12 - Overbought Oversold 10

afernandez321 May. 26 at 6:36 AM
B A (SAAPL before year end we wil cran: Keep holding. | am adding on pullbacks. Bullish
- S A Y -

May. 26 at 5:18 AM

- 7
liMFLihitt 100 |'m out.
- = il

via StockTwits For Android
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(Data Stream)

(Machine Learning)

(Storage by Ticker)

(Market Analysis)
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Machine Learning

* Machine Learning allows us to make
predictions by “training” an algorithm based
on prior evidence

. Sirnple Example: “Perceptron” algorithrn at
right updates prediction on every new data
point

* Math:
- IFy, (@, x) <0
h @ t+1 - ®t + YtXt>
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Thousands of price mentions were
hand-labeled by a team of financial
industry veterans

Each number in a tweet was labeled
as either “price—related” or “not
price—related”

Each “price—related” number was

further categorized under trading

terms such as “price target”,

44 . » ¢ »
resistance”, “support, etc.

depending on the context

Our model uses this data to identify
asset prices

Asset prices are then tagged,
extracted, and organized by ticker
and timestamp

;} zelttacap

Machine Learning

Tweek Level  Twesk Level Tweek Level Tweek Level 3 Level 3 Level 3 Level # Level # Lewvel
Either pin Either pin  Either pin Either pin Price Price Price Price Price
technical
filtered_twect ~| numbe < | pi- |bullishfbeal | entrg d ex - stk analysis = | targe = | suppdr resista - current| - | conditionsg -
dailyplay tues jan20 kagTkr bullizh trend w positive momentum after bouncing off $61.36 suppart taglRL ragURL L P bullizh technical suppart
tagUser same here. i'm trying to average down. tagThr should be good for $16 - 17 range in my opinion ot p  bullish support conditional
tagThr iz testing itz $12 support level 2z the tagitgfeag@ey trends are bullizh, look For moves higher taglRL Foiz P suppart
thers was so much good buzz the last couple of wecks about kagThr jetblue But it gok crushed boday right at that $10 support F ot F support
tagThr tagEty trend iz bearish and tag@ty trend neutral 2z ik testz itz $44.52 resizkance level. support at §45 tagURL Ffa452 P bearish reziztance
tagThr conztructive day. keep an epe on $3.46, zeems to be 2 resizkance point. kagURL 43,46, P reziztance
tagTkr gaps up tagPctflult 2z both tagRtfeag Bty trends turn bullizh and moves up towards its $45.32 resistance level. tagURL F {4532 p  bullizh technical resiztance
tagThr haz multi timeframed reziztance near 45,50 and support near 42, kagURL F 4550 P reziztance
tagTkr gapped inko multi timeframed resistance fri between 47 - 43 taglRL Foa P technical target resistance
tagThr gapped inke mulki timeframed resiztance fri between 47 - 43 tagURL F 43 P technical karget reziztance
tagTkr daily chart lined 52.50 resistance taglURL F 5250 P technical resistance
tagThr almost $50, needs bo break to negate poss head & shoulders tgURL tagURL $50, P technical rezizbance conditiznal
buffalo wild wings tagTkr trading near $140.43 resistance level [ taglJRL ) F 140,43 P resistane current
Buffala wild wings tagTkr zhowing resiztance near 313567 [ ragURL ) F {13567 P reziztance
was really hoping For one mare down day in tagTkr to add to my position, but analyst upgraded stock today. 130 strong suppert 142 re™ 142 P resistance
Buffala wild wings tagTkr zhowing bearizh technicalz with reziztance at $143.58 [ tagURL ) Fildass P bearish technical reziztance
Bullizh, reziztance next ok 50002 - 50,15 tagThr kagURL! F son0z P bullizh Earqet reziztance
bullizh, resiztancs next at 50,02 - 50,15 tagTkr tagURL! F soas p  bullizh Ihrget .I resiztance
tagThr [tagThrliburtan] stock continuation breakiouk wakch above 44,52 to Fill the gap [+tagPethult], taglIRL tagURL F a452 P technical reziztance
profiting from tagTkrliburton company tagTkr = $47.5 major resistance area: scott baver taglRL F 1475 P resiztance
tagThr gap up on china's surprize rake cut, bullizh ko and macd xavers, = 8,30, pivak r 10L37 tagURL F wnar P bullizh technical reziztance
tagTkr gap up this maorning, taghloravg at 144 remains the obstacle ko be penctrated, next rat 1134, swing position Foidd P technical resistance
tagThr gap up thiz morning, taghlovavg at 11.44 remainz the obstacle to be penckrabed, next rat 1134, zwing position .34, P technical reziztance
tagTkr at an interesting point here. broke down hard, but now retesting ¥2. watch 75 [up], 1 [dn]. tagURL F 15 P resistance
tagThr $61.24 continuz the +ve momentum & heading to the next weekly resiztance line $61.62 ragURL Fiel62 P bullizh resiztance
tagTkr daily chart have been posting this one broke above 60.00 Friday tagURL ¥ &0.00 P resistane current
tagTkr watching for 60,30 to break up aver resiztance taglRL F g0 P reziztance conditiznal
after a weckly box break tagThr new breaking its daily box, 1T area iz the high. tagURL F o F lang kerm technical resistance
jetblue zirway = tagThr trading near $11.07 resistance level [ tagURL ) F o7 P reziztane current
tagUzer kagllzer you do realize that i owned tagThr 2t 36, up here wou are begging to get serewed. F o6 P
tagUzer i bought tagTkr & $30, profit taking becausze of the price of oil going up, should report zolid earnings $30, P entry
tagUzer i invested heavy in kagThr at 6 when cramer waz screaming airlines iz garbage and geing bankrupt.my only miztake waz s¢lling Fote P
taglUser i invested heawy in tagTkr at $6 when cramer was sereaming airlines is garbage and going bankrupt.my only mistake was selling ¥ $12 P
delta airlines up tagPcthlulk to 4720000 pre - market brading on kaglitrs resulks kagThr kaglURL F 4120 p  bullizh current
delta airlines up tagPcthult to $47.20 in pre - market trading on tag@trs results tagTkr kaglRL F $47.20 p  bullish current
tagThr jan $50 calls just zaw 2 huge buy arder 2t $.16 of 13,500 calls tgURL F =0 P bullizh ankry
perhaps a short kerm put® tagT ke mar $46 taglURL Fojde p  bearish shark kerm
eagURL £3,120 profit in tagTkr i anticipated covering at $46.50 from my |zt video on ig fewitter but trading live on zoci F {4650 P
tagThr: delta air lines pt set ot $55.00 by cowen and company [nysectagThr] tagURL tagURL F 155.00 F target
shaking in my pantz. lal i see $50. did w know it only costz zaudi arabia $10 to extract? uz §75 can $100 1 e2gTkr tagURL Fog=n, P rargat
tagUzer i picked up some tagThr stock at the height of the cbola scare ab $31.50. wish i bought more! 33150, F
tagThr nice flag pattern forming, on breakout thiz iz headed to $48 raglRL Fogas p  bullizh technical target
tagllzer i wasz talking to o Fitx investor who could Buy kagThr 2t $30 be he waz all - in. zhame. F 130 P



Deliverables

* Open to negotiation with potential clients

* Possibilities might include:
. Daily .csv dump of ticker/date/stock price extraction

. Daily .CSV dump of trading signals and proprietary indicators as described in this
presentation

* Daily alerts of customized signals to fit clients needs and goals (holding period duration,
sector or asset focus, technical overlays, etc.)

»f;f zelttacap Zettocap All Rights Reserved.



(Bullish — Bearish) Volume

Calculation

1. Each price mention is compared to the asset’s price
* If above, then considered Bullish

* If below, then considered Bearish

2. For each time period, count #bullish and #bearish mentions to create
volume measures

3. Subtract Bearish Volume from Bullish Volume and divide result by Total
Volume for a standardized percent rating

4. Create a smoothed time series for analysis

J4 zetlacap Zettocap All Rights Reserved



(Bullish — Bearish) Volume

Usage

* Stock Price Extraction, “SPE”, (Bullish — Bearish) Volume is an oscillator that
measures the balance between implied bulls and bears commenting on an asset

* Above zero implies net bullishness, below implies net bearishness

* Investors should look for:
* Extremes which can identify overbought and oversold conditions
* Inversions which can offer trading opportunities
* Divergences with asset prices which can signal price reversals
* Confirmation of trend line breaks or price pattern formations

* The following series of charts has the SPE (Bullish — Bearish) Volume oscillator

in green and its zero line in blue, using the left scale, and asset price on right
scale

* Note we smoothed this oscillator to match multi-month trading, but it can be used under a variety of circumstances and trading styles. We simply offer this as a proof-of-concept and potential use case.

;} zelttacap
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SPY
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USD]JPY

For the USD JPY, trendline breaks and
pattern formations are confirmed nicely
by SPE trends.
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USD]JPY
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For the USD JPY, trendline breaks and
i pattern formations are confirmed nicely
1153 by SPE trends.
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Look for extremes in SPE
as indicatation of price
movement exhaustion.
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Crude O1l

SPE helps to call the rapid decline
of oil at the trendline break of 2014.

Also, note the negative bias of

SPE during oil's sideways market

from 2011 - 2014 and its
collapse of 2014.
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Crude O1l
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GLD

For GLD, the combination of trendline
breaks and SPE trends works well for
multi-week / multi-month trading
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GLD

For GLD, the combination of trendline
breaks and SPE trends works well for
multi-week / multi-month trading
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824 The two signficant price peaks
1753 were divergent with the SPE indicator

AAPL
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SPE tends to work well in expectation-
driven and/or range bound stocks
such as TSLA from late 2013 to 2016
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_22, -
24

-26

breakout for TSLA

SPE tends to work well in expectation-
driven and/or range bound stocks
such as TSLA from late 2013 to 2016

SPE also does well highlighting opportunities
at extremes such as right before the important
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AMZN

For AMZN, SPE tends to confirm
bullish and bearish trendline
breaks
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AMZN

1503 Also, watch for SPE extremes
1] such as its recent peak here
254 signalling excessive optimism

For AMZN, S

breaks

bullish and bearish trendline

PE tends to confirm
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° Note a triple divergence between ;
30 price and SPE at a major low |

I Also, note the negative absolute ,
¥ level at the start after a major decline )

NFLX

%’"‘w'“yw Major trendline breaks confirmed
1 1 1 by trending SPE
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T

At important troughs and peaks 4

1 watch for diverences W 3
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25

T

At important troughs and peaks 4

1 watch for diverences W 3

Watch for extremes of SPE
‘ around potential price inversions
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DDD

SPE helps to identify bear E oo
market rally shorting points : R
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GILD

SPE works well with trendline breaks

but perhaps not as well as other stocks
due to its deteriorating condition in
front of stock price action
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254

Interesting that the SPE was very depressed in mid-2012
or around the middle of its classic inversion pattern formation
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Warning: 3
New High with
Weak SPE

1 Divergent Low
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very bullish on
DIS during rally
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Price Range Indicator

Calculation

1. Each price mention is compared to the asset’s price
* If above, then considered Bullish

* If below, then considered Bearish

2. For each time period, medians are calculated for the Bullish and Bearish
price cohorts

3. Subtract Bearish Median Price from Bullish Median Price and divide result
by asset’s price for each time period

4. Create a smoothed time series for analysis
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Price Range Indicator

Usage

* Price Range Indicator is an oscillator that measures the % difference between
the median bull and bear prices of an asset

* Closer to zero equals market expectations nearing equilibrium which is
normally followed by rapid price moves, especially to the downside

* Investors should look for:
e Historical highs and lows which tend to forecast coming significant turns in asset prices

* Inversions which signal a shift in investor outlook

* The following series of charts has the Price Range Indicator in orange, using
the left scale which is inverted, and asset price on right scale

* Note we smoothed this oscillator to match multi-month trading, but it can be used under a variety of circumstances and trading styles. We simply offer this as a proof-of-concept and
potential use case.
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For the S&P 500, extremes tended to identify
major price trend inversion areas, very near
the 2011 low and the 2015 high
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..] GLD's multi-year bull market ended in 2011 with its
sharpest price declines starting in late 2012

The indicator provided two warnings to investors around

151 price peaks. Additionally, it signalled an intermediate low

near the ending of its rapid price decline phase
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1  For USDJPY, the indicator does well at identifying

1 the end of the multi-year bull market with the last

21 two signals -- and its first signal highlights the general
+1  |ow region after a mutli-year bear market

]  However, the 2014 signal seems lost and shows how
o4 astrongly trending market can overwhelm any
1 indicator
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Crude O1l

21 OlIL's major turning points were highlighted by the indicator, § | § P P
1 especially important is the signal in 2014 right before OlL's § i i 5 P F
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AAPL

In AAPL's case, the indicator does an exceptional
job identifying important turning points, especially
intermediate highs.
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GOOG

For GOOG, itdid a greatjob identifying buying opportunities
as highlighted.

However, GOOG's strong trending market during much of
2013 shows how the market's collective opinion can remain
at extended levels
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AMZN

In AMZN's case, this indicator worked well
except for its last call which would have gotten
investors in for the bulk of the rally but

87 slightly late
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F experienced a very choppy sideways market over
the last few years and the indicator had some
difficulty hitting the price extremes

In general, the indicator called multi-month peak
and trough ranges but it missed exact timing on
lows
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GILD

GILD's strong bull market coincided with a strengthening
trend for the indicator, which began to weaken near the
price high and hitting its peak as the stock hit its high

Identifying a multi-year peak can be exceptionally
valuable for investors
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B

FB's case is somewhat urimique as the market appeared
very negative right after its IPO but then turned very bullish
during its multi-year bull market

The indicator, from a Iong: term perspective identified the
general depressed price level area but missed as to timing

Its peaks prove to be inter;mediary as FB's trending !
bull continued, in which case the indicator called for ; ¥
pauses in price appreciation '
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DIS
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TSLA

Each of the major new peaks for the indicator | E
8.0 approximate stock price peaks for TSLA, except | ’ ’ ’
for the May 2015 peak which occurs mid rally

The indicator functioned consistent with a strongly
trending bull market with intermediate peaks, allowing
investors to leverage multi-month trades within a
larger multi-year bull
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