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Equity Style

Value Blend Growth
Large X

Medium

Small

Top 10 Equity Positions

Portfolio Benchmark Difference
NESTLE SA 1.89% 1.83% 0.05%
NOVO NORDISK A/S 1.78% 1.81% -0.03%
ASML HOLDING NV 1.42% 1.45% -0.02%
NOVARTIS AG 1.32% 1.27% 0.05%
SHELL PLC 1.27% 1.29% -0.02%
ASTRAZENECA PLC 1.25% 1.27% -0.02%
LVMH MOET HENNESSY LOUIS 1.25% 1.27% -0.02%
ROCHE HOLDING AG 1.21% 1.16% 0.05%
TOYOTA MOTOR CORP 1.15% 1.15% 0.00%
HSBC HOLDINGS PLC 0.93% 0.94% -0.02%
Total 13.46% 13.45% ---

ICB Sector Exposure

Top 5 Equity Overweight Positions

Portfolio Benchmark Difference
CRH PLC 0.12% 0.00% 0.12%
FLUTTER ENTERTAINMENT PLC 0.10% 0.00% 0.10%
STELLANTIS NV 0.06% 0.00% 0.06%
NESTLE SA 1.89% 1.83% 0.06%
ROCHE HOLDING AG 1.21% 1.16% 0.05%

Top 5 Equity Underweight Positions

Portfolio Benchmark Difference
CRH PLC 0.12% 0.24% -0.12%
FLUTTER ENTERTAINMENT PLC 0.07% 0.18% -0.11%
STELLANTIS NV 0.19% 0.26% -0.07%
NOVO NORDISK A/S 1.78% 1.81% -0.03%
ASML HOLDING NV 1.42% 1.45% -0.03%

Top 10 Equity Contributors 1 Month

Security Name AVG Weight Return CTR
NOVO NORDISK A/S 0.74 -46.65 0.08
HSBC HOLDINGS PLC 0.89 6.42 0.05
TOYOTA MOTOR CORP 1.13 4.83 0.05
SHELL PLC 1.24 4.01 0.05
TOTALENERGIES SE 0.86 5.73 0.05
MITSUBISHI UFJ FINANCIAL GROUP 0.58 8.01 0.04
BP PLC 0.66 4.91 0.03
SUMITOMO MITSUI FINANCIAL 0.37 9.00 0.03
GLENCORE PLC 0.35 7.12 0.02
HONDA MOTOR CO LTD 0.31 6.17 0.02

Top 10 Equity Detractors 1 Month

Security Name AVG Weight Return CTR
ASML HOLDING NV 1.44 -10.28 -0.15
LVMH MOET HENNESSY LOUIS 1.27 -10.66 -0.14
NESTLE SA 1.91 -5.76 -0.11
NOVO NORDISK A/S 1.07 --- -0.10
ROCHE HOLDING AG 1.23 -6.91 -0.09
SHOPIFY INC 0.42 -17.47 -0.08
SAP SE 0.85 -6.87 -0.06
AIA GROUP LTD 0.58 -9.61 -0.06
DIAGEO PLC 0.52 -9.81 -0.05
CIE FINANCIERE RICHEMONT SA 0.41 -11.12 -0.05

Fundamental Characteristics Portfolio Benchmark Z-Score
Portfolio P/E 14.45 14.45 -0.01
Portf. P/E I/B/E/S 1 Yr Forecast EPS 13.06 13.06 -0.02
Price / Cash Flow 8.32 8.32 -0.02
Portfolio Price / Sales 1.25 1.24 -0.01
Dividend Yield 3.33 3.33 0.02
Pretax Return on Assets - 5 Year Avg. 6.55 6.55 -0.01
Return on Equity - 1 Year 17.13 17.13 -0.01
Sales / Share Growth - 2 Years 16.73 16.73 0.01
Debt / Equity 0.67 0.67 0.01
Number of Holdings 895 883
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