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 QTR YTD 

Small Cap Value -2.46% -2.46% 

Russell 2000 -7.53% -7.53% 

 SCV S&P 500 

Number of Holdings: 59 505 

Mkt Cap Mil (Avg).: $1,848 $79,794 

P/E (TTM): 8.6 24.1 

P/B: 1.7 5.0 

ROE (Median): 15.2% 18.5% 

AMRK A-Mark Precious Metal 

CUBI Customers Bancorp Inc. 

EGY VAALCO Energy 

PKBK Parke Bancorp 

PLUS ePlus Inc. 

  Impact 

EGY VAALCO Energy 2.23% 

AMRK A-Mark Precious Metals 1.13% 

BELFB Bel Fuse Inc. 0.84% 

SBOW SilverBow Resources 0.76% 

TMST TimkenSteel Corp 0.53% 

  Impact 

ECOM ChannelAdvisor -0.91% 

CUBI Customers Bancorp  -0.89% 

SHYF Shyft Group Inc -0.72% 

RCII Rent-A-Center -0.61% 

LEGH Legacy Housing Corp -0.52% 

 

  

Energy 6.61% Financials 22.47% 

Materials 8.07% Real Estate 1.12% 

Industrials 22.18% Technology 19.54% 

Consumer Discretionary 14.58% Telecommunications Services 0.23% 

Consumer Staples 0.00% Utilities 0.00% 

Healthcare 1.97% Cash   3.23% 

Total            100.00% 

Small Cap Value Composite S&P 500 Russell 2000
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 Quarter YTD 

All Asian -7.83% -7.83% 

MSCI EAFE -5.79% -5.79% 
  

Nikkei 225 -3.37% -3.37% 

Thai SET index (Baht w divs) 3.20% 3.20% 

Singapore FTSE All Share 7.71% 7.71% 
  

Japanese Yen vs USD -5.38% -5.38% 

Thai Baht vs USD -0.21% -0.21% 

Singapore Dollar vs USD -0.35% -0.35% 

 AA S&P 500 

Number of Holdings: 61 505 

Mkt Cap Mil (Avg): $565 $79,794 

P/E (TTM): 8.5 24.1 

P/B: 1.2 5.0 

ROE (Median): 13.6% 18.5% 

Dividend Yield 3.6% 1.4% 

 

 Thantawan Industry PCL. (Thai) 

Sahamitr Pressure Container PLC. (Thai) 

Information Planning Co. (Japan) 

MCS Steel PCL.  (Thai) 

Nippon Pillar PCL. (Japan) 

 

 Impact 

S.Kijchai Enterprise PCL 0.67% 

Thantawan Industry PCL 0.54% 

Sahamitr Pressure Container  0.41% 

Contec Co. 0.36% 

Srinanaporn PCL 0.34% 

 

 Impact 

GL Science Co. -0.77% 

Nippon Pillar Co. -0.70% 

Central Automotive Co. -0.60% 

Kuriyama Co. -0.59% 

Halcyon Technology PCL -0.52% 
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All Asian Composite MSCI EAFE

Japan
53.76%

Thailand
31.41%

Singapore
4.21%

Cash
10.62%
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 Quarter YTD 

Volume Value -6.40% -6.40% 

Volume Winners -7.32% -7.32% 

Russell 2000 -7.53% -7.53% 

 
Volume 
Value 

S&P 500 

Number of Holdings: 41 505 

Mkt Cap Mil (Avg): $443 $79,794 

P/E (TTM): 7.6 24.1 

P/B: 1.0 5.0 

ROE (Median): 15.2% 18.5% 

 
Volume 
Winners 

S&P 500 

Number of Holdings: 24 505 

Mkt Cap Mil (Avg): $388 $79,794 

P/E (TTM): 11.8 24.1 

P/B: 1.5 5.0 

ROE (Median): 14.0% 18.5% 

Microcap Equal Weighted Universe            Russell 2000            S&P 500 
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 Quintile QTR YTD 

Beta 
High -5.04% -5.04% 

Low -10.42% -10.42% 

Forecast 
P/E 

High -21.09% -21.09% 

Low -3.63% -3.63% 

Return on 
Equity 

High -6.97% -6.97% 

Low -21.17% -21.17% 

Exp. 
Growth 

High -28.02% -28.02% 

Low -10.14% -10.14% 

Volume 
High -13.67% -13.67% 

Low -8.15% -8.15% 

Momentum 
High -5.31% -5.31% 

Low -22.43% -22.43% 
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 Volume Value Composite  Russell 2000
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Volume Winners Composite Russell 2000



 

  

-2.46% -2.46% 12.78%     24.80%     12.14%     13.54%         

-6.40% -6.40% 9.35%       9.04%       7.25%       14.72%       

-7.32% -7.32% -2.69%     5.72%     5.71%     10.72%     

-4.67% -4.67% 9.96%     10.52%     5.49%       10.56%       

-7.53% -7.53% -5.79% 11.75% 9.74% 11.04% 

       

-4.60% -4.60% 15.65% 18.92% 15.99% 14.64% 

       

-5.50% -5.50% 6.21%  11.37%     5.40%     8.21%     

-5.26% -5.26% 7.73% 14.30% 12.20% 10.57% 

       

-7.83% -7.83% 0.44%  3.40%     1.06%     5.18%       

-5.79% -5.79% 1.65% 8.29% 7.23% 6.77% 

       

This 
Quarter 

 
YTD  

 
 

Since Inception (8/1/19) Annualized 

-3.88% -3.88% 38.51%       23.13% 

-5.79% -5.79% 1.65% 8.31% 




