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Layer : Fundamental
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Auto/Comp 4.89% @ SLA -3.5% GM1.9% & 16.0%
RE Mgmt/Dev 2.31% «SGP -11.8% «BRE 4.3%
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Energy 1.12% &OM-0.9% APA -O16% @VN 0.4% «VX2.7% @/LO 11.8%
S&P500 1.12%
Dow Jones IA 0.69%
Insurance 0.53% @ALL-2.7% ERIE -1.9% «CINF 0.6% BRO 3.3% @B 5.3%
REITs 0.51% E&QIX -2.1% IRM -0.8% &/ICI0.3% @WELL 2.0% AMT 3.0%
Telecom 0.45% «CMCSA -0.1% VZ-0.0% ol 0.2% @ MUS 2.2%
Semiconductors 0.44% &SLR -7.3% QCOM £3:16% @ XN 0.2% @ RCX 21.8% @ER 33.7%
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Food/Beverage ~0.36% @iSY -5.5% MDLZ =3.7% @ AP -0.2% KO 0.9% @ADM5.3%
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EXF A = A3 7t =0h HZh =0l =7 &0 221 VWAP(A) AR (B) 12|g=B/A
PPN T ollLAx| 136.3 -774.3 -818.3 7074.3 6296.6 -11.0
201429 ENIEIES 57.9 -114.6 519.7 456.2 397.9 -12.8
o 200239 clazayo| 15.1 87.4 24.7 791.8 584.2 -26.2
20|=39 2E o2 -319.4 —612.1 -857.6 2854.2 2811.8 -15
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20119 ITa=3lo] 267.0 9455 3045.1 614.1 392.8 —36.0
201429 32 230.5 494.6 786.0 3053.6 2735.1 -10.4
o1zl 204439 217 202.9 -9.0 -1287.6 6279.8 47735 -24.0
2HE39) SaIMEA -157.6 -357.0 -910.9 456.2 397.9 -12.8
201 =29 = -186.2 -343.1 127.2 3206.4 3245.4 12
20119l B ~367.6 -8702.8 ~64166.1 50811.8 41215.2 -18.9
AtZ: Quantiwise, SKZH
AR IRIEE Al THH| CHARS D oY oig (£91: %)
HESE CHALTED A E HIE S22 (%)
-02 00 02 04 06 08 10 12 14
—~ g5 i ot 7
g |
= I
W, | °F
Z : oulfiol |
- ' ' z
il ! Hlo
31 e 43
T;:':J o {',0 0 AL AN REESlof i
m 21 t 3K
:f? oOﬂL—|J§| H | B
¥ o BitA B
w14 ! C =
o : L1
i —— FAITA CHAPEITI DS Y A7 E Y
O : T T T T T
18.01 20.01 22.01 2401 2601

AtZ: Quantiwise, SKZH

e

SK ‘securities



