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Layer : Momentum
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Layer: Sentiment
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Layer : Fundamental
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S&P500 0.56%
Dow Jones IA 0.56%
REITs 0.47% @PG -5.1% REG -41% EQR -0.1% &KIM 4.5% &SS12.1%
Insurance 0.43% @AlZ -2.6% AlG -110% WTW -0.1% @MET 1.5% @ALL 6.5%
Transport 0.33% @WPS -1.1% CSX On% &XPD 0.7% @WBER 1.5% @ UV 3.9%
Cons Dur/Apparel 0.33% @4 ULUO0.0% HAS Onos @ PR 0.5% «GRMN1.7% RL19%
Software 0.23% AKAM -4.1% FICO 115% &TNT 0.3% @DDOG 5.4% ®LTR 14.4%
Semiconductors 0.16% «QQCOM -2.1% FSLR 0% @ XN 0.7% @MCHP 10.9% @PWR 11.2%
Cons Staples 0.03% «OST -0.1% TGT-0.1% &SYY 0.1% AVMT 0.1% &R 0.3%
Banks 0.0%
Telecom —0.01% @&MCSA -0.1%
Cons Discretionary ~0.05% EBAY -1.8% TSCO-1.0% @AMZN -0.0% @WLTA 0.1% @BBY 0.3%
Nasdaq Comp —0.07%
RE Mgmt/Dev —0.09% «BRE -0.1%
Utilities =0.14% NI -2.1% VST=1.7% @NEE -0.2% PPL1.8% «EG 2.6%
Food/Beverage ~0.15% &«HC -7.0% TSN=5.0% BF/B-0.0% @ AP 0.6% ADM11.2%
Media/Ent —0.17% @ TD -10.4% DIS=1.9% @ KO 0.1% FOX7.6% &FOXA7.6%
Cons Serv -0.23% @NVYNN -4.4% BKNGI-1.7% &VS -0.1% @DASH12.0% EXPE 12.9%
Comm/Prof Serv ~0.3% @BR-7.2% EDOSI-1.7% @&/RSK -0.2% EFX 0.3% @ 0.8%
Fin Serv —0.32% &SV -10.6% COIN=10.0% @YPL-0.1% dCE 1.3% |BLK 2.2%
HC Equip/Serv ~0.55% &RMD -7.4% DVA=6.1% &iSIC -0.7% «GEHC 0.1% &NC 5.0%
Pharma/Bio —0.85% &FE -6.8% MRK=2.5% @®HR -0.0% @MRNA 5.0% dNCY 5.0%
Auto/Comp -1.0% @APTV -14% TSEA=2.1% & 0.0% @&EM0.4%
HH/Personal Prod —1.06% «MB -6:13% EL=313% &«VUE -1.3% PG -0.0% &L 0.4%
Materials ~1.33% MOS -45.1% ECL=21.3% AVY -0.7% &FCX0.4% @ YB1.2%
1 o i 2 3 4

At&: Bloomberg, SKZ#
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- FARS 2 27| ol FAL 212H2 Aot O Apih2 O AIHOICE AR 3R U O A8 RE A9 4HE 77

o

Jo

o
- HIRERIALS RYUAIPIE RHEHO| U 2F AL AIKEH, HJTHH QR F7|XQI EXIALOA T EAMALZ A5-HO

O 55t TH7| AR 71 279l 4|7t &

- 7t 470| SUSIC{RHE EAR} T40| Hotol ufah 70| I HS AL TRt 4 QIS T HeHAtet 37| EAIALY)
Ex} 2|t glAjo| T2 | e
- 27002 9|R910| 5,959, J|To| 2. 3AYLS AUETH 01 0l0] 7,952 LOl4st0d, M2 AT 27 22 010| vkt
ZR|M A7o| FIHE|QUH vhx

EXIX} = 04 24 (TRl z-score (&), Z(2))
— 230
3 — L
] e 100
2
50
= 1= rl
= 0
: o B
£ 0- 239! =
S - &
2 | o =
g -1- I
(=9
) L -100
|
-3 e L 150
-4

18.01 17.01 20.01 21.01 22.01 25.01 240 25.01 26.01

At2: Quantiwise, SKZH
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Al of|S ek 3 Tt

- VWAP CHe| 917 212 212122 i 650l 22 DY SAIRISO| £:0f T2tof YU=A|, £41 A2tol| Y=A| sk AR
- 4:0] 24| QIA|PH EAIK} HIFO| £ 242, T/2120| AT TIHK| |2 01§ QUi THSO| LIELH= F97} B
- WITH2 241 7240 SRR} Bh2 9, TI210| FS{AIE T2HM THE B30l FUIE|H FI17} YAIKOR FA||

%F%Fo| AR BHAkE]

T =20
| - [e] L (o]
- CHAR D= A SO0HE T2 | AFZ Q.2 SHAME|T, 9| A M2 afA CHH| JOHETF Al O] 4~ U= o o532 LIEHS
= N
- HEAIQ 27 VWAP CHH| 2[2|&2 -28.9% = TF(-18.9%)0lA I A| LCHE|0], 4173 T 4 EXIALS] &4 ZO|
238| HT HEl. 2[2[&0] A= A7HolA T | DHE0| £3|E AX|7F Fot HhE EH=IS XMolist= 22!
i | = ol - o
EXIA} ZA|E A AS (THel: A, pt, %)
EXEZA| T A3 e B HZh a0l 7| =04 221 VWAP(A) BRI |2~ (B) 12[&=B/A
=019 B A 9032.1 13694.8 64660.1 50038.5 35601.1 -28.9
=022 ITSH=S)o] 903.4 1450.5 736.8 601.9 440.2 -26.9
sho! 204439 217 711 242.5 1947.2 6200.2 5392.8 -13.0
- =IH=32 Fal=| -193.3 -578.4 -909.3 1895.2 1849.8 -2.4
=0=22| AT EQ o] -199.0 -855.8 -656.9 381.3 343.7 -9.9
0= a2 -369.0 -1085.1 -2326.6 5813.0 5940.6 2.2
=019 ITSH=SIo] 408.0 -94.4 -2433.7 601.9 440.2 -26.9
=022 zae| 368.7 750.9 1752.6 5813.0 5940.6 2.2
|z 039 A 319.3 186.9 107.6 6200.2 5392.8 -13.0
= =0=32 ol -106.5 -339.3 -19.9 3030.9 2653.1 -12.5
= =22 204(R-F) -182.5 -360.3 -519.1 1437.7 1224.3 -14.8
=019 B A -3769.2 -6044.0 3492.6 50038.5 35601.1 -28.9
SO AR AR 215.2 767.6 -1257.2 15434.8 12385.2 -19.8
=022 AL REERY 167.5 514.4 1954.9 3540.3 3200.0 -9.6
PERY =032 200(RF) 143.8 392.8 631.6 1437.7 1224.3 -14.8
- SOHE3R] 1A -389.2 -421.3 -1676.8 6200.2 5392.8 -13.0
=0=29| ITOH=SAo -1336.7 —1448.2 1708.3 601.9 440.2 -26.9
=0=19 B A -5528.2 -8199.7 -69694.4 50038.5 35601.1 -28.9
At&: Quantiwise, SKZH
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Al ZHAZH A|Z CHH| CHARRED 2 OH vi%t (Tl %)
HEE AT AT HIF 7 H0ME (%)
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AtE: Quantiwise, SKEH
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