Alpha Algorithmics 22™ - 10-Year Study (12/31/2013 to 12/31/2023)

S&P 500 Average % Average %  Probability of

Hold Period #ofCo's AA22™Return

Return Gain Loss Gain
3 Months 53 17.5% 8.7% 25.3% -12.4% 79.2%
6 Months 51 23.4% 11.6% 33.3% -17.3% 80.4%
9 Months 39 40.2% 18.7% 44.5% -38.9% 94.9%
1Year 37 49.4% 23.7% 59.4% -33.4% 89.2%
2 Years 26 84.6% 48.3% 95.3% -44.0% 92.3%

Alpha Algorithmics 22™
12/31/2013 to 12/31/2023 (10-Year Study)
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Omnivision Technologies Inc
ScanSource Inc

Weis Markets Inc
Greenbrier Companies Inc
Trinity Industries Inc

Movado Group Inc

KB Home

Syntel Inc

Super Micro Computer Inc
M/l Homes Inc

Encore Wire Corp

Micron Technology Inc
Schnitzer Steel Industries Inc
Toll Brothers Inc

AVX Corp

Andersons Inc

M.D.C. Holdings Inc
Sanmina Corp

D.R. Horton Inc

Lennar Corp

Photronics Inc

Materion Corp

PulteGroup Inc

Waddell & Reed Financial Inc
eHealth Inc

Seaboard Corp

United States Steel Corp
Meritage Homes Corp
Green Brick Partners Inc
REX American Resources Corp
Eagle Bulk Shipping Inc
BlueLinx Holdings Inc
MarineMax Inc

Kronos Worldwide Inc
PetroTal Corp

PBF Energy Inc

Insteel Industries Inc
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