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Key Takeaways:
e We beat the R1000 in March by +132bps (3.07% vs. 1.75% R1K))

e Walmart and Costco are stand outs with Reward to Risk ratios of over 7x and
5x, respectively. For this reason, Consumer Staples is the top ranked sector.

Summary & Latest Sector Ranking:
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Bargains currently exist in the Information Technology & Healthcare Sectors given
that over 34% and 28% of the stocks in those Sectors, respectively, are deemed “Low”
risk by our Reward/Risk metric. The second bar from the right within the stacked bar
graph below highlights this observation.
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Percentage of Stocks in Each Reward/Risk Ratio Range

(Yellow Boxes = 2 Sectors with largest number of stocks in that grouping)
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O Russell Mid Cap Both 0.63% 3.36% 8.94% 5.47% 3.05% 6.52% 0.32%
B Russell Mid Cap Growth 0.63% 2.10% 6.10% 5.78% 2.00% 6.31% 0.00%
O Russell Mid Cap Value 0.21% 6.52% 11.36% 5.05% 221% 3.15% 0.32%
O Russell Top 200 Both 0.00% 0.74% 2.42% 1.16% 0.63% 2.00% 0.00%
W Russell Top 200 Growth 0.00% 0.00% 2.10% 1.26% 0.84% 2.73% 0.00%
O Russell Top 200 Value 0.21% 0.63% 2.00% 1.05% 0.63% 1.58% 0.00%
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