
CRS | Custom Index Construction
Ned Davis Research Custom Research Solutions
Let us help you See the Signals. TM

Last Updated: 05.03.24
Watch_Reports.pdf

Build custom indices designed to analyze the performance of specific themes. Evaluate popular benchmarks using various 
investment philosophies
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S&P 500 Index vs. FAANG (Cap-Weighted) Daily Data 2014-01-02 to 2024-05-01 (Log Scale)
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S&P 500 Index vs. FAANG (Cap-Weighted) Daily Data 2014-01-02 to 2024-05-01 (Log Scale)
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1,000S&P 500 Index
S&P 500 ex. FAANG Stocks
FAANG Stocks

All data is allocated to 100 on 2014-01-02 Source:    S&P Dow Jones Indices

Hypothetical model - data shown is gross, net of fees not available as this is not a traded portfolio.
Data is not current and may not be indicative of NDR's recommendation.

FAANG includes: META, AMZN, AAPL, NFLX, GOOG, GOOGL

Title 1-Year Rtn 5-Year Rtn 10-Year Rtn Std Dev Downside Dev Tracking Err Info Ratio Max Drawdown

S&P 500 Index 23.1 14.34 16.72 17.58 12.61 14.61 -0.79 -33.9% (2020-02-19..2020-03-24)  

S&P 500 ex. FAANG Stocks 20.84 12.15 13.23 17.2 12.36 16.82 -0.77 -35.1% (2020-02-19..2020-03-24)  

FAANG Stocks 35.63 29.31 65.6 24.99 17.45 -42.6% (2021-12-27..2022-12-29)  
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NDR Multi-Cap Value Total Return by Dividend Policy Monthly Data 2015-01-30 to 2024-04-30

© Copyright 2024 NDR, Inc. Further distribution prohibited without prior permission.
All Rights Reserved. See NDR Disclaimer at www.ndr.com/copyright.html

For data vendor disclaimers refer to www.ndr.com/vendorinfo/

CRS_CUSTOM_INDEX_2

NDR Multi-Cap Value Total Return by Dividend Policy Monthly Data 2015-01-30 to 2024-04-30
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Source:    Ned Davis Research, Inc.Indices are equal weighted
All indices are allocated to start at 100

Hypothetical model - data shown is gross, net of fees not available as this is not a traded portfolio.
Data is not current and may not be indicative of NDR's recommendation.

Title 1-Year Rtn 5-Year Rtn 10-Year Rtn Std Dev Downside Dev Tracking Err Info Ratio Max Drawdown

Payer 24.86 9.93 8.81 19.95 13.47 1.89 0.43 -37.4% (2019-12-31..2020-04-01)  

NDR Multi-Cap Value Index 23.67 9.66 8.0 19.43 13.1 -35.1% (2019-12-31..2020-04-01)  

NonPayer 17.79 14.09 6.35 24.88 16.29 8.59 -0.19 -39.9% (2018-09-28..2020-04-01)  

Grower 25.05 9.55 9.27 18.6 12.52 2.78 0.46 -35.5% (2019-12-31..2020-04-01)  

Cutter 12.88 7.54 4.26 28.21 19.28 13.47 -0.28 -46.0% (2020-01-31..2020-04-01)  

NoChange 28.11 9.78 7.26 23.47 16.0 5.42 -0.14 -42.1% (2019-12-31..2020-04-01)  

Eliminator -18.34 4.08 -14.4 47.47 33.85 40.98 -0.55 -85.6% (2015-02-27..2020-04-01)  


