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Let us help you See the Signals. ™

Build custom indices designed to analyze the performance of specific themes. Evaluate popular benchmarks using various
investment philosophies

S&P 500 Index vs. FAANG (Cap-Weighted) Daly Data 2014:01-02t0 2024-05-01(Log Scae) NDR Multi-Cap Value Total Return by Dividend Policy Monthly Data 2015-01-30t0 20240430
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Title 1-YearRtn | 5-YearRtn | 10-YearRtn | StdDev | Downside Dev Tracking Err Info Ratio Max Drawdown
Title 1-YearRtn | 5-YearRtn | 10-YearRtn | StdDev | Downside Dev Tracking Err Info Ratio Max Drawdown
Payer 2486 993 881 1995 1347 189 043 -37.4% (2019-12-31..2020-04-01)
S&P 500 Index 231 1434 16.72 1758 1261 1461 079 -33.9% (2020-02-19.2020-03-24) -
NDR Multi-Cap Value Indey 2367 966 80 1943 131 -35.1% (2019-12-31..2020-04-01)
S&P 500 ex. FAANG Stocks| 20.84 1215 133 172 1236 1682 077 -35.1% (2020-02-19..2020-03-24)
NonPayer 1779 1409 635 2488 1629 859 019 -39.9% (2018-09-28.2020-04-01)
FAANG Stocks 3563 2931 656 2499 1745 -42.6% (2021-12-27.2022-12-29)
Grower 2505 955 927 186 1252 278 046 -35.5% (2019-12-31.2020-04-01)
Cutter 1288 754 426 2821 198 1347 028 46.0% (2020-01-31..2020-04-01)
NoChange 2811 978 7.26 2347 160 542 014 -42.1%(2019-12-31.2020-04-01)
FAANG includes: META, AMZN, AAPL, NFLX, GOOG, GOOGL Eliminator -1834 408 -144 4747 3385 4098 055 -85.6% (2015:02-27..2020-04-01)
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