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The performance dispersion across any investment universe is a gold mine for active investors that have
the right tools to profit from it.
The ability to “identify and capture” some of the top 25% performers can make a big difference.
It is possible to gain an edge using intelligent “ trend validation” analytics.

At Trendrating we like to track and document the performance dispersion , a valuable insight for active
managers . Our unique rating methodology can contribute to navigate the dispersion.

Every month we publish a report exposing the statistics across US sectors.
Here is the last 6 months performance dispersion for the large cap stocks.

The best average profit opportunities in the top 25% performers were available in “Energy”, “Materials”
and “Consumer Discretionary”.

Less rewarding were “Real Estates” and “Industrials”.
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Market:

United States - Large Cap

Performance 3M &M 12M

max: +86.78%

TOp 25% avg:

min: +9.49%

min: -69.33%

LONDON

Mid 50% avg:

Bottom 25% avg:

+25.73%

-1.76%

-25.37%

BOSTON

Top / Bottom 5% 10% 25%

182 stocks

364 stocks

183 stocks

% of stocks by rating

A D
169 12
92.86% 6.59%

*1 (0.55%) unrated

% of stocks by rating
A D
14 160

7.65% 87.43%

* 9 (4.92%) unrated

LUGANO



Sectors:

United States - Energy - Large Cap

Performance 3M &M 12M

max: +86.78%

Top 25% avg:

min: +65.16%

Mid 50% avg:

max: +27.96%

Bottom 25% avg:

min: +4.64%

United States - Materials - Large Cap

Performance 3M &M 12M

max: +62.37%

Top 25% avg:

min: +20.35%

Mid 50% avg:

max: -6.48%

Bottom 25% avg:

min: -21.91%

LONDON

Top / Bottom 5% 10% 25%

% of stocks by rating
A D
+73.91% 8 stocks 8 0
100.00% 0.00%
+45.,580; 16 stocks
% of stocks by rating
A D
+15.79% 8 stocks 5 3
652.50% 37.50%
Top / Bottom 5% 10% 25%
% of stocks by rating
A D
+38.32% 10 stocks 10 0
100.00% 0.00%
+3.32% 22 stocks
% of stocks by rating
A D
-11.69% 11 stocks 3 8
27.27% 72.73%

LUGANO

BOSTON




United States - Consumer Discretionary - Large Cap

Performance 3M M 12M

max: +62.28%
Top 25%

min: +9.15%
Mid 50%

max; -16.38%
Bottom 25%

min: -66.76%

United States - Financials - Large Cap

Performance 3M 6M 12M

max: +51.58%
Top 25%

min: +16.73%
Mid 50%

max: -2.69%
Bottom 25%

min: -69.33%

LONDON

+26.59%

-4.73%

-29.75%

+26.55%

+7.52%

-13.80%

BOSTON

Top / Bottom 5% 10% 23%
% of stocks by rating
A D
19 stocks 18 1

94.74% 5.26%

39 stocks
% of stocks by rating
A D
20 stocks ) 19

0.00% 95.00%

* 1 (5.00%) unrated

i

Top / Bottom 5% 10% 25%
% of stocks by rating
A D
25 stocks 75 0

100.00% 0.00%

50 stocks
% of stocks by rating
A D
26 stocks 7 16

26.92% 61.54%

* 3 {11.54%) unrated
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United States - Consumer Staples - Large Cap

Performance 3M 6M 12M

max: +34.13%
Top 25%

min: +11.23%
Mid 50%

max: -3.93%
Bottom 25%

min: -16.49%

United States - Information Technology - Large Cap

Performance 3M 6M 12M

max: +44.55%
Top 25%

min: +4.78%
Mid 50%

max: -20.86%
Bottom 25%

min: -59.73%

LONDON

avg:

avg:

avg:

+18.42%

+3.67%

-9.46%

+17.63%

-6.67%

-34.32%

BOSTON

Top / Bottom 5% 10% 25%
% of stocks by rating
A D
9 stocks 9 a0

100.00% 0.00%

18 stocks

% of stocks by rating
A D
10 stacks 2 g

20.00% 80.00%

Top / Bottom 5% 109 25%

(%))

% of stocks by rating
A D

32 stocks 24 6

75.00% 18.75%

* 2 (6.25%) unrated

65 stocks
% of stocks by rating
A D
33 stocks ) 30

0.00% 90.91%

* 3 (9.09%) unrated

LUGANO




United States - Health Care - Large Cap

Performance 3M 6 12M

max: +34.93%
Top 25%

min: +2.98%
Mid 50%

max: -22.54%
Bottom 25%

min: -61.25%

United States - Communication Services - Large Cap

Performance 3M &M 12M

max: +38.66%
Top 25%

min: +3.42%
Mid 50%

max: -20.54%
Bottom 25%

min: -36.10%

LONDON

avg:

avg:

avg:

+14.41%

-10.36%

-30.38%

+13.76%

-3.99%

-38.43%

BOSTON

Ln

Top / Bottom 5% 10% 25%
% of stocks by rating
A D
21 stocks 16 5

76.19% 23.81%

42 stocks
% of stocks by rating
A D
21 stocks 0 0

0.00% 95.24%

A e e e
(4.76%) unrated

Top / Bottom 5% 10% 25%
% of stocks by rating
A D
13 stocks 7 6

53.85% 46.15%

26 stocks
% of stocks by rating
A D
14 stocks 0 14

0.00% 100.00%

LUGANO




United States - Utilities - Large Cap

Performance 3M &M 12M

max: +23.78%

Top 25% avg:

min: +5.41%

Mid 50% avg:

max: -8.58%

Bottom 25% avg:

min: -20.68%

United States - Industrials - Large Cap

Performance 3M 5M 12M

max: +33.12%

Top 25% avg:
min: +4.49%

Mid 50% avg:
max:-11.12%

Bottom 25% avg:
min: -36.93%

LONDON

+11.59%

-3.30%

-12.96%

+11.29%

-4.03%

-18.63%

BOSTON

Top / Bottom 5% 10% 25%

% of stocks by rating
A D
7 stocks 7 0

100.00% 0.00%

16 stocks
% of stocks by rating
A D
8 stacks 5 3
62.50% 37.50%

Top / Bottom 5% 10% 25%
% of stocks by rating

A D
24 stocks 70 4

83.33% 16.67%

48 stocks

% of stocks by rating

24 stocks 3 71

LUGANO




United States - Real Estate - Large Cap

Performance 3M 6M 12M Top / Bottom 5% 10% 25%
max: +13.17% % of stocks by rating
A D
Top 25% avg: +8.75% 11 stacks 11 0

100.00% 0.00%
min: +3.88%

Mid 50% avg: -3.290%, 22 stocks
max: -11.11% % of stocks by rating
A D
Bottom 25% avg: -18.990% 11 stocks 5 s
45.45% 54.55%
min: -34.01%

Contact us at info@trendrating.net or visit www.trendrating.com and discover how you can
also benefit from our unique and proprietary range of solutions

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~
2022. All rights reserved.
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