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US Dispersion Report Comparison 

 

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 US stocks. 
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PERFORMANCE DISPERSION BY SIZE - The last 6 months average return of the top 25% performers of 

large cap stocks was 26.70%. For the bottom 25% the average loss was -26.71%. The differential is 

53.41%. 
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PERFORMANCE DISPERSION ACROSS SECTORS  

The best average profit opportunities in the top 25% performers were available in “Energy” “Materials” 

and “Industrials”. 

The highest average losses have been recorded in “Communication Servcices” and “Health Care”. 
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Contact us at discover@trendrating.net or visit www.trendrating.com to receive 

your monthly report with the performance dispersion insights. 
 

 
 

 Use the data to assess risks and evaluate the allocation. 

 

 Monitor the evolution of the dispersion across markets and sectors to spot in time trend 

reversals and identify new opportunities. 

 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

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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