
 

 

 

Europe & Middle East Performance Dispersion – Monthly 
 

Return Dispersion 
The dispersion of stock returns within any given investment universe is a fact that is often 
overlooked, but one that can have a meaningful impact on the performance of investment 
strategies. It provides a real opportunity for active managers to extract superior returns from the 
opportunity set, and deliver outperformance relative to underlying benchmarks. 
In this report we expose the performance dispersion across the European Market and the key 
sectors . 
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Average returns represent the dispersion of performance across Developed Markets: Asia over the last 

month. The greater the dispersion, the higher the potential to gain meaningful returns above the average 

return of the region. In periods of high dispersion, active managers have more opportunities to generate 

excess returns through positive stock selection. 
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Important Information: The evaluations, rankings and information provided by Trendrating (the "Services") are provided solely for the 
use of finance professionals (the "Users") who have been issued a license to use the Services by Trendrating and who, by nature of their 
status as investment professions understand, or are expected to understand, the complexity of finance products, the functioning of the 
markets and the risks inherent in them. The Services are not offered for use by persons not employed or actively working as professionals 
in the finance and investment industry. The Services are to be used entirely at the risk of the Users. Included in the Services are forward-
looking statements that are based on observations, assumptions and calculations that reflect Trendrating’s expectations. Forward-looking 
statements are subject to numerous risks and uncertainties that could cause actual results to materially differ from those expectations. 
The Services are not intended to constitute a recommendation of any specific security or financial product and are to be implemented 
solely in conjunction with or as part of a complete investment evaluation conducted by the Users. Under no circumstances shall 
Trendrating, its officers, directors, employees or agents be liable for any damages, lost profits or investment losses that result in any way 
from use of the Services or any interruptions, errors or delays in the Services. Trendrating S.A. © 2013-2021. All rights reserved. 
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