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Momentum

Real Estate Management &
Development
Value

Size
L-5)

Momentum

Financial Services
Value

Size
L-5}

Momentum

— | atest = 1Y ago ----- 0 exposure

JPMorgan

Househeld & Personal
Products
Value

Momentum

Energy
Value

Momentum

Software & Services
Value

Momentum

Size
L-S}
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MX]P 25 Industries: Factor Exposures (3/3)

Transpertation
Value

Size
L-s)

Momentum

Semiconductors &
Semiconductor
Value

Dividend
Yield

Residual Size
Volatili (L-§)
Momentum
REIT
Value
Size
(L-5}

Momentum

AT IR AT, BEROE AR 7 5

Banks
Value

Momentum

Automobiles & Compoenents
Value

Size
iL-sy

Telecommunication
Services
Value

Dividend
Yield

Momentum

Factor
Value
‘Growth
Size (L-5}
Quality
Momentum
Beta
Resid Vol

Div Yield

m— | gtest = 1¥ ago

Size
-5}

Latest Factor Leaders / Laggards

High
Energy
Cons Services
Semis.
Prof Services
Semis
Semis
Semis

REIT

---= 0 exposure

JPMorgan

Momentum

Insurance
Value

Momentum

Semis
Energy
REIT
Transpartation
Media/Ent
Transpartation
REIT

Semis

Size
iL-8)
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MXJP 25 Industry Factor Cross-Sections vs Momentum

Momentum vs Value
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o z °
a1 Sortware ° r a ® Duriapp o 5
Tech HW
He Eqisve Tech Hw
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-2
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=3
-3 E) B [ 1 z 3 ES) a i 3
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i H
Momentum vs Quality Momentum vs Size (L-S)
3
HC Eq/Sve 2 Dur/app
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2 prof sve Mutos s e S
Ins Prot sve Talacom 2
Somware Pharma Tech HW 2
Faod/Tob Tech W & Disc Dist e
1 Duriapp HC £ 3
¢ e . o g N s o8 = 8
3 > - L e ° Semis i @ e
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+ 3
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Semis
Materials 2
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® 3, Software
. E o Materials
°
§ 2 ” Prof sve
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