
Components of Return
Market*
Benchmark +/-
Skill

SECTOR Allocation
STOCK Selection
Activity

Total
Ranks:

Total
Within Style

7.20
-0.25   LrgeVal  LrgeGro
0.76

0.09
0.47
0.20

7.71

42
37

Important Factors
What Helped What Hurt

Russell 1000

Styles Sectors
Beginning of Quarter Allocations

* Market = Entire Compustat database - all companies.
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