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 QTR YTD 

Small Cap Value 7.04% 12.00% 

Russell 2000 5.21% 8.09% 

 SCV S&P 500 

Number of Holdings: 55 503 

Mkt Cap Mil (Avg).: $2,357 $77,791 

P/E (TTM): 9.2 23.5 

P/B: 1.7 4.0 

ROE (Median): 18.6% 15.2% 

PLPC Preformed Line Products Co. 

BELFB Bel Fuse Inc Class B 

AMRK A-Mark Precious Metal 

EXTR Extreme Networks 

PLUS ePlus, Inc. 

  Impact 

BELFB Bel Fuse Inc Class B 2.15% 

EXTR Extreme Networks 1.26% 

PLPC Preformed Line Products 1.26% 

MOD Modine Manufacturing 0.87% 

VVX V2X, Inc. 0.76% 

  Impact 

SRTS Sensus Healthcare -0.41% 

EGY VAALCO Energy -0.46% 

PERI Perion Network Ltd. -0.48% 

RELL Richardson Electronics -0.50% 

CNXC Concentrix Corp -0.54% 

 

  

Energy 3.69% Financials 16.73% 

Materials 3.68% Real Estate 0.00% 

Industrials 22.18% Technology 27.90% 

Consumer Discretionary 13.37% Telecommunications Services 1.53% 

Consumer Staples 3.37% Utilities 0.00% 

Healthcare 1.51% Cash   6.04% 

Total            100.00% 
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 Quarter YTD 

All Asian 0.40% 5.04% 

MSCI EAFE 3.22% 12.12% 
  

Nikkei 225 18.36% 27.19% 

Thai SET index (Baht w divs) -5.71% -8.27% 

Singapore FTSE All Share -1.73% -1.64% 
  

Japanese Yen vs USD -7.82% -8.90% 

Thai Baht vs USD -3.49% -2.43% 

Singapore Dollar vs USD -1.94% -1.21% 

 AA S&P 500 

Number of Holdings: 70 503 

Mkt Cap Mil (Avg): $819 $77,791 

P/E (TTM): 8.7 23.5 

P/B: 1.0 4.0 

ROE (Median): 12.4% 15.2% 

Dividend Yield 3.8% 1.6% 

 

 HAAd THIP PCL. (Thai) 

Thai Optical PCL. (Thai) 

Thai Plaspac PCL. (Thai) 

Kanematsu Co. (Japan) 

NSW Co. (Japan) 

 

 Impact 

Tachibana Co. 0.64% 

Usen-Next Co. 0.38% 

Kanematsu Co. 0.34% 

Thai Plastpac PCL. 0.29% 

Thai Optical PCL. 0.29% 

 

 Impact 

SNC Former PCL -0.88% 

Thantawan Industry PCL -0.56% 

Halcyon Technologies PCL -0.40% 

Frencken Group LTD -0.32% 

Digital Information Technologies -0.26% 
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Japan
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 Quarter YTD 

Volume Value 3.48% 0.80% 

Volume Winners -1.12% -3.34% 

Russell 2000 5.21% 8.09% 

 
Volume 
Value 

S&P 500 

Number of Holdings: 39 503 

Mkt Cap Mil (Avg): $364 $77,791 

P/E (TTM): 8.3 23.5 

P/B: 1.0 4.0 

ROE (Median): 13.8% 15.2% 

 
Volume 
Winners 

S&P 500 

Number of Holdings: 25 503 

Mkt Cap Mil (Avg): $288 $77,791 

P/E (TTM): 11.5 23.5 

P/B: 1.2 4.0 

ROE (Median): 10.8% 15.2% 

Microcap Equal Weighted Universe            Russell 2000            S&P 500 
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Factor 

Performance Direction* 

 QTR YTD 

Beta High High 

Forecast P/E High High 

Return on 
Equity 

High High 

Exp. Growth Low Low 

Volume Low Low 

Momentum Low Low 

*“HIGH” indicates that higher values of the metric 
outperformed during the period. “LOW” indicates 
the reverse. 
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 Volume Value Composite  Russell 2000
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Volume Winners Composite Russell 2000



 

  

7.04% 12.00% 24.30%     27.22%     11.27%     12.47%         

3.48% 0.80% -5.70%       15.39%       1.52%       10.45%       

-1.12% -3.34% -1.44%     8.28%     -1.35%     8.09%     

10.46% 6.86% 10.30%     17.75%     1.32%       6.71%       

5.21% 8.09% 12.31%     10.82%     4.20%     8.25%         

       

8.74% 16.89% 19.59%     14.60%     12.31%     12.86%         

       

3.11% 8.31% 15.40%  14.26%     4.01%     5.97%     

6.35% 14.26% 17.13%  11.51%     8.64%     9.31%     

       

0.40% 5.04% 10.59% 6.01% -0.63%     1.69%       

3.22% 12.12% 19.41%  9.48%     4.90%     5.91%       

       

 
1 Year 

 
3 Year 

0.00% 0.42% 1.03%       22.58%       13.95%       

3.22% 12.12% 19.41%  9.48%     6.20%       




