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The report is based on the model built on the felle '.i"ng parameters:

Performance (as at Nov 1, 2021)

Short-term: Tmo% 3mo% Gmo % 12mo%  YTD%
Overview: Portfolio Settings: e . . e I
Region: USA Long Only | 100% Lang Owverall 6.08% 2 ATH 0.10 4610% 23.63%
Stock Universe: Custom Long Top 20% of universe Quantile 1  £.30% LTE% J237%  dElzf% 18.33%
Portfolio Properties taken Currency: USD Min # of longs: 3 Quantile 5 2.05%  ©.86%  422%  572%  31.04%
from your Portfolio Settings P e s e
Rebalance Period: Ilonday. \Weekly  Weighting: Equal Weight sanmuaized  Overall 2779% 2266% 2034% 1782% 20040102
Ranking as of: lov 1, 2021 Benchmark: 52
Quantile 1 29.375 23.48%  2064% 1726%
Portfolio rebalance date - Quemile5 0.21%  944%  865%  6.0M
date at which new rankings
are generated Stock Ranking Returns Portfolio Returns
Since inception, the top 20% of stocks | Since inception, the machine generated portfolio has an annualized return of 17.82%
green line which translates 1o 4.23% annualized aloha 2gainst the benchmark return of 10.40%

| and bottom 20% of stocks |
red line

| returned on gverage 17.26% and 6.08% respectively (vs. ben

Cumulative Return charts of
securitiesin Q1 and Q5

ch return of 10.40%)

Portfolio performance
statistics:

Short-term and Long-term
performance of the Overall
Portfolio and of its Q1 and
Q5 ranked securities

Cumulative portfolio return
since inception

Ten stocks in your Stock
Universe that had the

largest upward (positive)
changein rank

Top 10 Stocks in Universe

Top 10 Upward Movers

Excess Return

Rank Asset A Rank Value Rank Asset ARank Walue Average excess return per time period per star for the
1 Cardinal Health, Inc 1 S0 277  Phillips 66 186 ZZ2 micdel (beta-adjusted unless toggled off in the settings).
2 Bicgen Inc 5.0 238 C.H. Robinson Worldwide... G 2.5% 5D%  1M% 3IM%
3 Roeper Technologies, Inc 32 50w 77 Discowery, Inc. 46 A2% o -----
i 4  Yum! Brands, Inc. NG 50 108 CDW Corporatio 3.9
Top ten Ranked stocks in Lo - HJ : THERTT . ) i4 003 016 051 161 | 242
our entire Stock Universe 5 Agilent Technologies, Inc. 2 &D 204 ess Corporation 0 2
y & Celgste-Palmalive Compa... 7 S0 170 CMS Energy Corporation 106 3 34 001 004 031 038 023
7 Motorola Salutions, Inc. 3 49 282 Hewlest Packard Enterpris 99 I 29 006 018 -031 1672 -411
8 Electronic Arts Inc 2 4G 216  MiSource Inc g 2.0 %
g The Procter & Gamble Co.. 3 A9 239 Dollar Tree, Inc 85 Z26% T -----
10 Doming's Pizza, Inc. 7 40w 390 People’s United Financial, .. a5 | Medizn 002 -002 -0.05 112 222
Bottom 10 Stocks in Universe Top 10 Downward Movers Hit Rate
Rank Asset A Rank  Value Rank Asset ARank Value Percentage of times that the star rating had positive
500 Devon Energy Corporation -2 D0 465 Enphase Energy. Inc 204 O3 excess return per time period for the model.
499  American Airlines Group | -2 D0 215 Microscft Corporation 141 20+ 0%  IM% 3M% 1Y% 2Y¥%
438  Royal Caribbean Cruises L. 2 D.OW 340 W. Grainger. Inc. =140 o S 5110 51.60 ---
Bottom ten Ranked stocks 497 Modemna, Inc 2 0% 193 Alphsbet inc 138 *
: . I R — . i ) 44 5050 [51.61| 51.67 5085 [50.57
INn your entire Stock 496  Marathon Qil Corporation NG DL0 276 A 0. Smith Corporation 133 23w
Universe 495 Dizmendback Energy, Inc 0.1 378 Dl& Corporation 14 12% 3% 4597 5027 5087 4936 4842
434 Morwegian Cruise Line Ho.. 0.1 184 Inmwitive Surgical, Inc -1z 29 T4 4905 4891 4876 4584 4440
493 Carnival Corporation & plo NG O 335 Masco Corporation -10g T _
_ ) ) ) 14 4792 4683
492  Occidental Petrolewm Cor. 3 Dl 398 Mielsen Heoldings plc -106 ik
481  FresportMchioSan Inc 0% 312 KLA Corparstio 106 1.8% Average 4971 4984

For meore information on these rankings, please visit:

https./finsights. boosted. zi/medels/z1f1 cBebc7dB-4doe95

45-f36057=21340a/4c8db07e-316

1-4404-ada1

-Ded1a9caf&2s

ranikings

Excess Return: average
excess return of all stocks in
the portfolio stratified by
star rating across multiple
periods.

Ten stocks in your Stock
Universe that had the
largest downward
(negative) change in rank

Percentage of times that
the stocks in particular star
rating buckets across
multiple time periods had a

positive excess return.

Link to the model and its

rankings page



Stock Name & Ticker
Model & Portfolio Name, Sector
Stock Star Rating

Plot of Star rating at each
rebalance for selected date

range for this security

Excess Return: average excess
return of all stocks in the
portfolio stratified by star rating
across multiple periods.

Percentage of times that the
stocks in particular star rating

buckets across multiple time
periods had a positive excess
return.

Variables (drivers) with largest
change in Data Percentile,
ranked from highest negative
to highest positive change.
Showcases how importance of
model variables changed at
rebalance date from
perspective of its Data
Percentile ranking.

Showcases where the ranking
of factors affecting the stock
falls on quantile basis (Q1 to

Q3)
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Ratings FB Price History
Star rating at each rebalance for Metz Platforms, Inc. (FB) fram Jan 4, 2016 through Me Weekly closing prices for Meta Platforms, Inc. {FB} from Jan 04, 2015 through Mew 01,
01, 2021. Rating is generated for period when stock was part of the universe. 2021.
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Excess Return Rankings (as of Nov 01, 2021)
Lverage excess return per time pericd per star for the model (Detz-zdjusted unless Rank: 3/422 Rank Delta: — Star Rating: 5 Explain Score: +21.72
oggled off in e ssttings Positive Drivers (Explsin Score/Datz Score) Megative Drivers (Explain Score/Data Score
i i e i i [ S (R
44 | -002 -0.23 -0.53 -1.47 -3.41 92% Raw Value, Actual Raw Value, Actual
3w -005 -0.18 -0.59 -3.86 -7.30
e o [ e e 152 il o0 P
*----_ 1% o Raw Value, Actual
hadiz -0.04 -0.22 40.52 355 G

Hit Rate

3E":‘E"‘:E\;-Z' of times that the star rat ng Rad poE: tive exoess neturn per time |:-Z"'i:C far the

Return on Assets
Raw Value, Actual

Analyst Expectations
Raw Value, Actual

Date Options

Start / End Data: Range of
period covered by one-pager
Rebalance Date: Date to use for
rankings and related features
Delta Date: Date for Percentile
and Explain score comparison
charts

Secuirty price history for

selected date range

Stock rankings and change,
star rating and explain score at
last portfolio rebalance

Top 5 Positive & Negative
drivers together with their
Variation and Dispersion
metrics:

- Variationcompares the stock
with the others in its quantile
and showcases how far from
the bucket mean the value is

- Dispersionis the standard
deviation of the explain scores
of the stocks in the quantile
bucket

Variables (drivers) with largest
change in Explain Score,
ranked from highest negative to
highest postitive change.
Showcases how importance of
model variables changed at
rebalance date from Explain

mcde
SD% 1M% IM% 1Y% 2Y%
I ---- 4759 Forward Free Cash 12M - 1M Price
1w EEEG e 4594 4508 4378 Flow to Price Ratio Momentum
Raw Value, Actual Raw Value, Actual
I+ 4873 4837 4794 41.91 39.69
2% il e wa e Common Dividend Free Caszh Flow to
19 4749 | 4588 EFRER - | Yield Equity
Beerme 49.04 az47 el 430 anad Raw Value, Actual Raw Value, Actual
Percentile Deltas Explain Score Deltas
Variables with the largest movement in percentile from Oet 25, 2021 w0 Nov 01, 2021. variables with the largest movement in explain score from Ocz 25, 2021 to Mov 01, 2021
Free Cash Flow to Enterprise Value Raw O Accrual Ratio - Cash Flows. Raw Value
Value, 4tz Actua
Free (Ilaah Flow to Equity, Raw Value, — Free Cash Flow to Price. Raw Valus Lctuz
Actua
Free Cash Flow to Price, Raw Valus, Actuz S Free Cash Flow to Enterprise Value, Raw
Value, sctual
Operating Cash Flow to Price, Raw Value, [r— Cash and Equivalents to Price. Raw Value,
Actual Actua
Earnings Quality. faw Value, Lotuzl - Capital Expenditure to Sales, Raw Value,
Actua
12M -|1 M Price Momentum, faw Value Pretax Income to Price. Raw Value, Aotz
Actua
Working Capital to Sales, Rew Value, Aotual Capital Efficiency, Rsw Value, Actuzl
Working Capital to Total Assets. Raw Return on Assets, Raw Value, Actuzl
Value, Lctuz
Depreciation to Capex Ratio, Raw Valus, Assets to Price Ratio, Raw Value, Actuzl
Actual
Accrual Ratio - Cash Flows faw Valus Cash and Equivalents to Total Assets Raw
Aetual Value, Aciuz
-28th -15th -3th Sth 22nd -0.5 -0.1 0.2 0.5 0.8

actor Timing

Momentum  Value  Wolatility | Size  Trade Act. Profitability = Leverage | 15% Growth | Earnings Variability Dividend Yield Actual = Dividend Yield CF* BS* E/S/G
o4 Q3 Q2 a1 01 01 03 a1 a3 02 Q4 o4 03 | a1 /05705
*|S/CF/BS stand for Income Statement/Cash Flow/Balance Sheet respectivel

Score perspective.

Link tfo the source model



