Cumulative Returns for Cap_2_250m Recommendations, Group and Benchmark IJR
5 recommendations Long Hold 5 days
Study Period: Jan. 1, 2013-Dec. 31, 2017

300~

Cumulative % return for 5 days hold

Cumulative return for all recommended stocks for that day
Recommendations: 321 % Cap_2_250m Unweighted Sector : 33 % Benchmark: 106 %
5 recommendations (blue); Cap_2_250m Unweighted Sector (green); Benchmark IJR (black)
Copyright 2018 ZZAlpha LTD.

Cumulative Returns for Cap_250_1000m Recommendations, Group and Benchmark IJR
5 recommendations Long Hold 5 days
Study Period: Jan. 1, 2013-Dec. 31, 2017
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Cumulative return for all recommended stocks for that day
Recommendations: 130 % Cap_250_1000m Unweighted Sector : 77 % Benchmark: 106 %
5 recommendations (blue); Cap_250_1000m Unweighted Sector (green); Benchmark IJR (black)
Copyright 2018 ZZAlpha LTD.



Cumulative % return for 5 days hold

Cumulative % return for 5 days hold

Cumulative Returns for Cap_20_1000m Recommendations, Group and Benchmark IJR
5 recommendations Long Hold 5 days
Study Period: Jan. 1, 2013-Dec. 31, 2017
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Cumulative return for all recommended stocks for that day
Recommendations: 128 % Cap_20_1000m Unweighted Sector : 73 % Benchmark: 106 %
5 recommendations (blue); Cap_20_1000m Unweighted Sector (green); Benchmark IJR (black)
Copyright 2018 ZZAlpha LTD.

Cumulative Returns for Cap_over1B Recommendations, Group and Benchmark IWB
5 recommendations Long Hold 5 days
Study Period: Jan. 1, 2013-Dec. 31, 2017
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Cumulative return for all recommended stocks for that day
Recommendations: 47 % Cap_over1B Unweighted Sector : 83 % Benchmark: 101 %
5 recommendations (blue); Cap_over1B Unweighted Sector (green); Benchmark IWB (black)
Copyright 2018 ZZAlpha LTD.
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Cumulative Returns for Cap_1B_to_5B Recommendations, Group and Benchmark IWM
5 recommendations Long Hold 5 days
Study Period: Jan. 1, 2013-Dec. 31, 2017

Cumulative return for all recommended stocks for that day
Recommendations: 21 % Cap_1B_to_5B Unweighted Sector : 79 % Benchmark: 91 %
5 recommendations (blue); Cap_1B_to_5B Unweighted Sector (green); Benchmark IWM (black)
Copyright 2018 ZZAlpha LTD.

Cumulative Returns for Cap_over5B Recommendations, Group and Benchmark IWB
5 recommendations Long Hold 5 days
Study Period: Jan. 1, 2013-Dec. 31, 2017

Cumulative return for all recommended stocks for that day
Recommendations: 154 % Cap_over5B Unweighted Sector : 87 % Benchmark: 101 %
5 recommendations (blue); Cap_over5B Unweighted Sector (green); Benchmark IWB (black)
Copyright 2018 ZZAlpha LTD.



