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Z-Rank Top Picks

Top Global Long Picks

country Universe
Stocks.

Ticker Company Sector EV/EBITDA | EV/EBITDA | EV/EBITDA DIVIDEND | DIVIDEND | DIVIDEND
BRAZIL 81 2015 2016 2017 YIELD YIELD YIELD
2015 2016 2017

CCANADA Commercial Financials I - 0.0 0.0 0.0 . X X X . . 0.0 0.0 0.0
International
Bank Egypt
SAE

USS Co Ltd Consumer
Discretionary

FRANCE NCSoft Corp Information
Technology

GERMANY
Largan Information
Precision Co Technology
HONG KONG Ltd

Coal India Energy
Ltd

INDONESIA GamudaBhd | Industrials

Altice NV Consumer
Discretionary
MALAYSIA
Moscow City | Telecommunication
Telephone Services

MEXICO Network
PJSC

RUSSIA Aon PLC Financials

SOUTH
AFRICA Almacenes Consumer Staples

Exito SA
SPAIN

SWEDEN

MTSA Top Global Short Picks

TAIWAN

Ticker | Company Sector EV/EBITDA | EV/EBITDA | EV/EBITDA DIVIDEND | DIVIDEND | DIVIDEND
THAILAND 2015 2016 2017 YIELD YIELD YIELD
2015 2016 2017

TURKEY Brilliance China Consumer § . . (0Xo] (X0) 0.0 N . 5 . 5 4 0.9 0.9 11
Automotive Discretionary
Holdings Ltd

Baytex Energy Energy
Corp

DISH Network Consumer
Corp Discretionary

L Brands Inc Consumer
Discretionary
Lockheed Martin | Industrials

Corp

Charter Consumer
Communications | Discretionary
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Z-ranking Methodology

Z — rank or Z-score explained
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Z rank is a measure of a distance of
variable from the mean in standard
deviation terms

Black swans are measurements that
are away from the mean by multiple
standard deviations
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P/B Distribution for Materials Sector

Distribution of P/B for Materals secior (x-asis PES, y axis - Frequency)
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Avg=1.9

Same as above in z-rank terms

Distribution of P/B for Malerials seclor x-asis Zranks, y axis - Frequency

Z-rank=0
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