Validate your ideas with a veteran quant team and confirm your factor model is robust before making an important

investment decision. Avoid risk by testing potentially flawed or incomplete factors. Specifications include:

Up to 8 factors

NDR and limited client data

Standard outputs

251

200

158

126

100

Monthly Data 2012-12-31 to 2018-01-31 (Log Scale)
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nterprise Value (2012-12-31 t0 2018-01-29) is: Change is: (1984-12-31 to 2018-01-29)
Indicator: EBIT/Enterprise Value >0 <=0 >0 <=0 GPA | Sharpe | Max Draw | Last Month
T _ _ 9 i (o ("
Top and Bottom Decile Spread Factor Strategy +) | (Q&0O) | ) | Q&0 | (%) Ratio | Down (%) | Return (%)
Metric Score Long Top Decile 2633 | 480 |2026| 1490 | 1501 | 057 -61.25 5.17
Long Bottom Decile 13.17 9.53 14.63 9.42 5.37 0.07 -83.68 0.53
Top Bottom Long/Short Long Top Decile, Short Bottom Decile| 11.18 | -5.08 4.61 4.19 6.17 0.16 -64.66 463
Time: 1Y 3Y 5Y 10Y Al S&P 500 Index 18.61 5.97 15.78 11.52 8.76 0.36 -52.56 0.98
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