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Index TCR Investing in stocks that not only satisfy whatever fundamental criteria, but also are 
sustained by investors money inflow and are consistently rising in price is the key to superior 
returns. On the other hand owning securities that despite good fundamentals are falling in price 
in the absence of more buyers than sellers can be detrimental to returns. Trendrating 
sophisticated rating model makes possible to analyze and measure the portfolio allocation across 
stocks separating the holdings in a bull trend vs. those in a bear phase. The result is the “Trend 
capture rating” (TCR ) , an innovative metric that captures the risk of excessive exposure to falling 
stocks. Comparing a portfolio TCR with the benchmark TCR provides a valuation with predictive 
value in terms of the expected performance vs. the Index. This is the analysis of the TCR for the 
index STOXX Europe 600 
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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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