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Discover New Market Intelligence and Boost Your Performance
Pragmatic fact-finding enables a reality check on assumptions and ideas.
Find the answers to these critical questions:

? Which fundamental criteria best captures alpha?
? What combinations of parameters can deliver superior returns?

Fundamentals - US Large Cap Market
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Sharpe Ratio
10 Years Annualized | 3 Years Annualized | Sharpe
Fundamentals X
Return Return Ratio
Highest 3 Months Sales Growth
.g ] 19.32% 21.54% 1.1
Highest 3 Months Earnings Growth
Highest 3 Months Earnings Growth 14.71% 19.94% 1.03
Highest 3 Months Sales Growth 14.13% 20.91% 0.93
Highest 3 Months Sales Growth
'8 , ares Lrow 13.56% 17.83% 0.77
Lowest Price / Earnings
Highest 12 Months Sales Growth
.g ) 12.83% 18.77% 0.75
Highest 12 Months Earnings Growth
Highest 3 Months Earnings Growth
. ) 12.80% 16.58% 0.72
Lowest Price / Earnings
Highest 12 Months Sales Growth 12.29% 19.54% 0.79
Highest 12 Months Earnings Growth 11.09% 16.54% 0.79
Lowest Price / Book
westr , 9.77% 13.06% 0.52
Lowest Price / Earnings
Highest 12 Months Earnings Growth
g g 9.68% 16.38% 0.57

Lowest Price / Earnings
Lowest Price / Earnings 9.11% 11.11% 0.61
Lowest Price / Cash Flow

8.73% 8.43% 0.5
Lowest Price / Earnings ’ °
Highest 12 Months Sales Growth
8 . ) 8.70% 14.81% 0.52
Lowest Price / Earnings
Lowest Price / Sales
) ; 8.59% 9.90% 0.49
Lowest Price / Earnings
Lowest Price / Cash Flow 7.99% 7.29% 0.56
Lowest Price / Sales 7.71% 10.41% 0.53
Lowest Price / Dividend 6.41% 7.20% 0.49
Lowest Price / Book 6.03% 8.56% 0.42
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US - Communication Services
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Sharpe Ratio

10 Years Annualized | 3Years Annualized Sharpe

Fundamentals
Return Return Ratio
Lowest Price / Earnings 6.23% 9.28% 0.4172
Highest 3 Months Sales Growth 5.76% 9.71% 0.3674
Highest 12 Months Earnings Growth 4.92% 8.26% 0.3442
Highest 3 Months Sales Growth
.g . 4.89% 5.09% 0.3327
Highest 3 Months Earnings Growth
Lowest Price / Book
. . 4.79% -0.02% 0.3174
Lowest Price / Earnings
Highest 3 Months Earnings Growth 4.39%% 7.84% 0.3156
Highest 12 Months Sales Growth 4.31% 2.68% 0.3009
Highest 3 Months Earnings Growth
'ghest 31 arnings Grow 3.73% 2.09% 0.2744
Lowest Price / Earnings
Lowest Price / Book 3.72% 2.44% 0.2733
Lowest Price / Dividend 3.46% -1.97% 0.2579
Highest 12 Months Sales Growth
g 3.04% 0.40% 0.2395

Highest 12 Months Earnings Growth
Lowest Price / Cash Flow 2.64% 2.08% 0.2194
Highest 12 Months Sales Growth
Lowest Price / Earnings

Highest 3 Months Sales Growth
Lowest Price / Earnings

Lowest Price / Sales 1.87% 0.65% 0.1808
Highest 12 Months Earnings Growth

2.30% 1.11% 0.2028

2.01% 2.76% 0.1881

. . 1.66% -1.79% 0.1698
Lowest Price / Earnings
Lowest Price / Cash Flow
. . 1.60% -0.75% 0.1679
Lowest Price / Earnings
Lowest Price / Sales
1.21% -0.80% 0.1516

Lowest Price / Earnings
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US - Consumer Discretionary
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Sharpe Ratio

10 Years Annualized |3 Years Annualized| Sharpe

Fundamentals
Return Return Ratio
Highest 3 Months Sales Growth
. . 20.60% 27.68% 0.9698
Highest 3 Months Earnings Growth
Highest 3 Months Earnings Growth
g . . g 17.72% 26.60% 0.7979
Lowest Price / Earnings
Highest 3 Months Sales Growth
16.76% 22.91% 0.7838

Lowest Price / Earnings
Highest 3 Months Sales Growth 12.86% 15.98% 0.6694
Highest 12 Months Sales Growth

Highest 12 Months Earnings Growth
Highest 3 Months Earnings Growth 11.25% 18.37% 0.6252
Highest 12 Months Earnings Growth

11.96% 20.57% 0.6033

. . 10.91% 14.60% 0.5431
Lowest Price / Earnings
Highest 12 Months Sales Growth

& . . 10.56% 17.11% 0.5317

Lowest Price / Earnings
Lowest Price / Sales

. . 10.07% 12.54% 0.4991
Lowest Price / Earnings
Highest 12 Months Sales Growth 9.35% 15.03% 0.508
Highest 12 Months Earnings Growth 8.43% 13.49% 0.4945
Lowest Price / Book

. ) 7.36% 7.73% 0.4067
Lowest Price / Earnings
Lowest Price / Cash Flow

. . 7.10% 7.56% 0.3984
Lowest Price / Earnings
Lowest Price / Earnings 7.07% 16.12% 0.4051
Lowest Price / Book 6.15% 6.00% 0.3618
Lowest Price / Sales 5.90% 8.33% 0.3512
Lowest Price / Cash Flow 4.63% 5.34% 0.3073
Lowest Price / Dividend 4.36% 6.67% 0.3009
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US - Consumer Staples
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Sharpe Ratio
Fundamentals 10 Years Annualized |3 Years Annualized| Sharpe
Return Return Ratio
Highest 3 Months Sales Growth
's > DTOwW 15.48% 16.18% 1.1059
Highest 3 Months Earnings Growth
Highest 3 Months Sales Growth
8 ) ) 13.29% 13.82% 0.9654
Lowest Price / Earnings
Highest 12 Months Sales Growth
) ) 11.63% 15.74% 0.8765
Highest 12 Months Earnings Growth
Highest 3 Months Earnings Growth
g , ) g 11.18% 7.59% 0.8655
Lowest Price / Earnings
Highest 12 Months Sales Growth
& . ) 10.84% 10.15% 0.8183
Lowest Price / Earnings
Highest 12 Months Earnings Growth
& ] ) g 9.33% 3.92% 0.7148
Lowest Price / Earnings
Lowest Price / Sales
. ) 8.48% 0.50% 0.6019
Lowest Price / Earnings
Lowest Price / Cash Flow
) ) 7.78% -3.13% 0.5658
Lowest Price / Earnings
Highest 12 Months Earnings Growth 7.55% 4.04% 0.6366
Lowest Price / Book
. ) 7.33% -2.39% 0.5257
Lowest Price / Earnings
Highest 3 Months Earnings Growth 7.04% 3.54% 0.5985
Lowest Price / Earnings 7.03% 0.12% 0.5981
Highest 3 Months Sales Growth 6.44% 3.73% 0.5076
Lowest Price / Cash Flow 5.81% 2.01% 0.4723
Highest 12 Months Sales Growth 5.69% 3.17% 0.4648
Lowest Price / Sales 5.39% 3.07% 0.428
Lowest Price / Book 3.92% -0.63% 0.3207
Lowest Price / Dividend 3.41% -4.95% 0.3044
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US - Energy
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Sharpe Ratio
10 Years Annualized |[3Years Annualized| Sharpe
Fundamentals .
Return Return Ratio
Highest 3 Months Sales Growth 3.71% 8.36% 0.2868
Highest 3 Months Earnings Growth 2.97% 7.83% 0.2642
Highest 3 Months Sales Growth
. i 2.84% 6.48% 0.2674
Highest 3 Months Earnings Growth
Highest 12 Months Sales Growth 2.30% 4.67% 0.2441
Lowest Price / Dividend 2.04% 6.40% 0.2343
Highest 3 Months Sales Growth
& . ) 1.83% 1.88% 0.2378
Lowest Price / Earnings
Highest 12 Months Earnings Growth 1.61% 5.28% 0.2298
Lowest Price / Cash Flow 1.59% -0.47% 0.2311
Highest 12 Months Sales Growth
. . 1.20% 3.33% 0.2139
Highest 12 Months Earnings Growth
Lowest Price / Earnings 1.15% -0.08% 0.2121
Lowest Price / Book 0.45% 2.76% 0.2073
Highest 3 Months Earnings Growth
& . . & 0.18% -0.23% 0.1901
Lowest Price / Earnings
Highest 12 Months Earnings Growth
) . -0.21% -0.70% 0.1781
Lowest Price / Earnings
Lowest Price / Sales -0.21% 0.10% 0.1949
Highest 12 Months Sales Growth
) . -0.53% -0.98% 0.1671
Lowest Price / Earnings
Lowest Price / Sales
. i -0.57% -2.86% 0.1834
Lowest Price / Earnings
Lowest Price / Book
. . -0.95% 0.78% 0.1749
Lowest Price / Earnings
Lowest Price / Cash Flow
) . -0.97% -0.78% 0.1681
Lowest Price / Earnings
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US - Financials
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Sharpe Ratio
Fundamentals 10 Years Annualized 3Years Annualized | Sharpe
Return Return Ratio
L t Price / Sal
owestrice/sates 16.01% 22.09% 0.7829
Lowest Price / Earnings
Highest 3 Months Earni Growth
'shest 3 Months Earnings Grow 14.13% 14.78% 0.7213
Lowest Price / Earnings
Highest 3 Months Sales Growth 13.79% 15.45% 0.7302
Highest 3 Months Earnings Growth St e ’
Highest 3 Months Earnings Growth 12.49% 16.04% 0.7035
Highest 3 Months Sal th
'8nes 3. ontns S.a es Grow 11.84% 12.08% 0.6181
Lowest Price / Earnings
Lowest Price / Cash Flow
) ) 11.73% 14.59% 0.5868
Lowest Price / Earnings
Lowest Price / Sales 11.49% 19.60% 0.6405
Lowest Price / Earnings 11.19% 17.07% 0.5759
Lowest Price / Book
. ) 10.66% 10.15% 0.5423
Lowest Price / Earnings
Highest 12 Months Sales Growth
10.55% 12.75% 0.5882
Highest 12 Months Earnings Growth ’ ’
Highest 12 Months Earni Growth
'8nes ] onths ) arnings Srow 10.36% 13.89% 0.5577
Lowest Price / Earnings
Highest 3 Months Sales Growth 9.23% 15.70% 0.5153
Highest 12 Months Sales Growth 9.12% 14.01% 0.5134
Highest 12 Months Sales Growth
'8nes . onths ) ares Brow 9.05% 10.22% 0.491
Lowest Price / Earnings
Highest 12 Months Earnings Growth 8.80% 11.80% 0.5322
Lowest Price / Cash Flow 8.80% 16.22% 0.4881
Lowest Price / Book 6.36% 10.66% 0.3771
Lowest Price / Dividend 3.94% 6.08% 0.2822
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US - Health Care

12.00%
3M Earnings Growth, P/E
[ ]

3M Sales Growth, P/E

®  19MEarnings Growth, P/E
10.00% 3M Sales Growth, 3M Earnings Growth arnings Gro ’

9
e P/E
P/CF, PJE —
’ e - PD
8.00% e
P/S, PE - 12M Earnings Growth

M Sales Growth P/C‘F 3M Earnings Growth
ales Gro

10 Years Annualized Return

6.00%
e P/S
12M Sales Growth, P/E e
4.00%
P/B, P/E
L]
2.00% 19M Sales Growth ,‘ 12M Sales Growth, 12M Earnings Growth
P/B .
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Sharpe Ratio
10 Years Annualized | 3 Years Annualized Sharpe
Fundamentals X
Return Return Ratio
nghest3.Months Eérnlngs Growth 10.99% 10.37% 0.7212
Lowest Price / Earnings
Highest 12 Months Earnings Growth
8 . . g 10.31% 6.33% 0.6965
Lowest Price / Earnings
Highest 3 Months Sales Growth
g . ) 10.20% 7.45% 0.574
Lowest Price / Earnings
Highest 3 Months Sales Growth
9.59% 7.30% 0.5384

Highest 3 Months Earnings Growth
Lowest Price / Earnings 9.10% 1.02% 0.6307
Lowest Price / Cash Flow

. ) 9.00% 3.35% 0.599
Lowest Price / Earnings
Lowest Price / Dividend 8.79% 0.87% 0.6052
Highest 12 Months Earnings Growth 8.47% 0.80% 0.588
Highest 3 Months Earnings Growth 8.11% 1.08% 0.5596
L tPrice / Sal
owestrrice/>ates 7.37% -0.72% 0.4837
Lowest Price / Earnings
Lowest Price / Cash Flow 7.06% 2.01% 0.487
Highest 3 Months Sales Growth 6.49% 6.61% 0.39
Lowest Price / Sales 5.22% -1.58% 0.3589
Highest 12 Months Sales Growth
g . ) 4.69% -0.93% 0.3153
Lowest Price / Earnings
Lowest Price / Book
. ) 3.05% -11.99% 0.2388
Lowest Price / Earnings
Highest 12 Months Sales Growth
) i 2.35% -1.86% 0.206
Highest 12 Months Earnings Growth
Highest 12 Months Sales Growth 2.05% -0.84% 0.195
Lowest Price / Book 0.25% -12.60% 0.105
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US - Industrials
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Sharpe Ratio

10 Years Annualized 3Years Annualized Sharpe

Fundamentals
Return Return Ratio
Highest 3 Months Sales Growth
_g ) 23.81% 40.45% 1.1689
Highest 3 Months Earnings Growth
Highest 3 Months Earnings Growth
. . 20.02% 37.24% 0.9473
Lowest Price / Earnings
Highest 3 Months Sales Growth
. ) 19.04% 34.45% 0.9375
Lowest Price / Earnings
Highest 12 Months Sales Growth
g 16.50% 27.13% 0.8648

Highest 12 Months Earnings Growth
Highest 3 Months Earnings Growth 15.80% 27.79% 0.8572
Highest 12 Months Earnings Growth
Lowest Price / Earnings

Lowest Price / Book

Lowest Price / Earnings

Highest 12 Months Earnings Growth 13.50% 23.91% 0.7539
Highest 12 Months Sales Growth

15.17% 27.01% 0.7542

13.57% 18.56% 0.6626

. . 13.28% 25.90% 0.6743
Lowest Price / Earnings
Lowest Price / Sales
. . 12.17% 14.42% 0.5953
Lowest Price / Earnings
Lowest Price / Dividend 12.00% 14.95% 0.7251
Highest 3 Months Sales Growth 11.77% 21.03% 0.6564
Lowest Price / Cash Flo
westr! riow 11.35% 17.14% 0.5657
Lowest Price / Earnings
Highest 12 Months Sales Growth 11.32% 18.60% 0.6256
Lowest Price / Earnings 10.75% 17.71% 0.5919
Lowest Price / Cash Flow 10.38% 13.94% 0.5471
Lowest Price / Sales 10.21% 16.08% 0.5303
Lowest Price / Book 9.01% 12.23% 0.4816
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US - Information Technology
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Sharpe Ratio
10 Years Annualized 3Years Annualized Sharpe
Fundamentals .
Return Return Ratio
Highest 3 Months Sales Growth
g . ) 22.16% 23.94% 1.0307
Lowest Price / Earnings
Highest 3 Months Sales Growth
.g . 21.04% 22.42% 0.9958
Highest 3 Months Earnings Growth
Highest 12 Months Sales Growth
g ] . 20.59% 22.27% 0.9592
Lowest Price / Earnings
Highest 3 Months Earnings Growth
g . . g 19.97% 25.39% 0.9824
Lowest Price / Earnings
Highest 3 Months Earnings Growth 19.83% 22.93% 1.0658
Highest 3 Months Sales Growth 19.72% 17.63% 0.9326
Highest 12 Months Sales Growth
18.54% 18.73% 0.8727
Highest 12 Months Earnings Growth ’ ’
Highest 12 Months Earnings Growth 18.34% 19.94% 0.9917
Lowest Price / Earnings 17.60% 16.86% 0.9522
Highest 12 Months Sales Growth 17.48% 16.04% 0.8258
Highest 12 Months Earnings Growth
) ) 17.31% 22.09% 0.8595
Lowest Price / Earnings
Lowest Price / Cash Flow
. . 16.97% 18.23% 0.842
Lowest Price / Earnings
Lowest Price / Dividend 16.58% 18.58% 0.8758
Lowest Price / Sales
. . 15.88% 15.74% 0.7889
Lowest Price / Earnings
Lowest Price / Cash Flow 15.43% 15.28% 0.8256
Lowest Price / Sales 13.66% 12.34% 0.7211
Lowest Price / Book
. . 13.56% 12.69% 0.6923
Lowest Price / Earnings
Lowest Price / Book 11.89% 14.05% 0.6228
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US - Materials
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Sharpe Ratio
10 Years Annualized | 3Years Annualized | Sharpe
Fundamentals .
Return Return Ratio
Highest 3 Months Sales Growth
g 12.36% 10.30% 0.6706

Highest 3 Months Earnings Growth
Highest 3 Months Sales Growth 10.03% 10.28% 0.5763
Highest 3 Months Sales Growth
Lowest Price / Earnings

Highest 3 Months Earnings Growth
Lowest Price / Earnings

Highest 3 Months Earnings Growth 8.34% 6.35% 0.5024
Highest 12 Months Sales Growth
Lowest Price / Earnings

Lowest Price / Earnings 7.40% 5.64% 0.437
Highest 12 Months Sales Growth

9.46% 7.82% 0.5075

8.83% 5.98% 0.4808

7.78% 4.97% 0.4353

7.30% 9.74% 0.4375
Highest 12 Months Earnings Growth ’ ’
Highest 12 Months Earnings Growth 7.21% 5.79% 0.4468
Highest 12 Months Sales Growth 7.13% 6.23% 0.4387
Lowest Price / Dividend 7.10% 2.76% 0.4332
Lowest Price / Book 6.93% 0.12% 0.4024
Lowest Price / Cash Flow 6.47% 0.54% 0.3816
Lowest Price / Sales
. . 6.20% 2.24% 0.3638
Lowest Price / Earnings
Lowest Price / Cash Flow
. . 6.13% -0.46% 0.3621
Lowest Price / Earnings
Highest 12 Months Earnings Growth
g g 5.91% 3.90% 0.3603

Lowest Price / Earnings
Lowest Price / Sales 5.64% -0.85% 0.3438
Lowest Price / Book

Lowest Price / Earnings

5.24% -3.33% 0.3268

www.trendrating.com Trendrating S.A. © 2013-2025. All rights reserved. 10



http://www.trendrating.com/

L
gl o
Il TRENDRATING e, 2025

US - Real Estate
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Sharpe Ratio
10 Years Annualized |3 Years Annualized | Sharpe
Fundamentals .
Return Return Ratio
Highest 3 Months Sales Growth 3.94% 1.20% 0.2962
Highest 12 Months Sales Growth 3.86% 0.92% 0.2906
Highest 3 Months Earnings Growth 3.35% 0.57% 0.2632
Highest 3 Months Sales Growth
.g . 3.18% 0.35% 0.2512
Highest 3 Months Earnings Growth
Highest 12 Months Earnings Growth 3.12% -0.07% 0.2499
Lowest Price / Earnings 2.35% 0.54% 0.2078
Lowest Price / Sales 2.02% 1.77% 0.1913
Highest 12 Months Sales Growth
.g ) 1.67% -2.18% 0.1693
Highest 12 Months Earnings Growth
Lowest Price / Cash Flow 1.40% 0.24% 0.1596
Lowest Price / Book 1.25% -0.22% 0.1509
Highest 3 Months Earnings Growth
8 . . g 0.60% 0.67% 0.1285
Lowest Price / Earnings
Highest 3 Months Sales Growth
0.55% -0.23% 0.1225

Lowest Price / Earnings
Lowest Price / Dividend 0.49% -1.05% 0.112
Highest 12 Months Sales Growth

. . 0.26% -1.20% 0.1078
Lowest Price / Earnings
Highest 12 Months Earnings Growth

. . 0.21% 0.68% 0.1113
Lowest Price / Earnings
Lowest Price / Cash Flow

. . -0.13% 0.42% 0.0949
Lowest Price / Earnings
Lowest Price / Sales

. . -0.75% -1.34% 0.073
Lowest Price / Earnings
Lowest Price / Book

-0.98% -2.38% 0.0563

Lowest Price / Earnings
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Sharpe Ratio

Fundamentals 10 Years Annualized |3Years Annualized | Sharpe
Return Return Ratio
Lowest Price / Sales
. . 13.12% 14.84% 0.8536
Lowest Price / Earnings
Lowest Price / Cash Flow
. . 12.07% 10.90% 0.7761
Lowest Price / Earnings
Lowest Price / Sales 11.60% 17.98% 0.7588
Highest 3 Months Sales Growth
g . . 10.93% 8.56% 0.7733
Lowest Price / Earnings
Highest 3 Months Earnings Growth
g . . g 10.00% 6.08% 0.6899
Lowest Price / Earnings
Lowest Price / Book
. ) 9.51% 8.01% 0.6381
Lowest Price / Earnings
Highest 3 Months Sales Growth 9.34% 8.47% 0.6449
Highest 12 Months Earnings Growth 8.97% 12.10% 0.6284
Highest 12 Months Earnings Growth
g ) . g 8.97% 6.03% 0.6369
Lowest Price / Earnings
Highest 3 Months Sales Growth
.g ) 8.85% 3.96% 0.6305
Highest 3 Months Earnings Growth
Highest 12 Months Sales Growth
g ) ) 8.72% 5.83% 0.6167
Lowest Price / Earnings
Lowest Price / Cash Flow 8.70% 8.36% 0.5739
Lowest Price / Earnings 7.95% 10.46% 0.5506
Lowest Price / Book 7.89% 6.65% 0.5343
Highest 12 Months Sales Growth 7.26% 6.37% 0.524
Highest 12 Months Sales Growth
's > DTowW 7.19% 2.50% 0.5374
Highest 12 Months Earnings Growth
Lowest Price / Dividend 6.67% 5.82% 0.4864
Highest 3 Months Earnings Growth 6.47% 5.28% 0.4623
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