% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2019 2020 2021 2022 2023

Average 4.2% 4.2% 67.7% 54.0% 3.4% 5.2% 3.8% 4.2% 4.3%

Symbol:AAPL 3.8% 5.0% 73.3% 60.0% 9.5% 4.9% 7.9% (1.6%) 4.1%

AAPL October 3.9% 4.3% 60.0% 60.0% -- 5.9% - (0.3%)
AAPL November 6.6% 7.0% 80.0% 60.0% 7.4%  9.4% - (3.5%) -

AAPL December 0.9% 3.6% 80.0% 60.0% 9.9% 7.4% 1.4%
Symbol:ABBV 5.20% 5.8% 86.7% 60.0% 54%  75% = 81%  6.5% 1.5%
ABBV October 1.9% 2.5% 60.0% 40.0% 51%  (2.8%)  6.3% 9.1% -
ABBV November 6.8% 8.9% 100.0% 80.0% -- 0.5% - 0.9%
ABBV December 6.9% 6.0% 100.0% 60.0% 09%  2.5% 03%  8.8%
Symbol:ABT 4.0% 3.3% 73.3% 40.0% 13%  02%  62%  43%  45%
ABT October 1.2% 1.1% 40.0% 20.0% 0.1%) (34%)  91%  2.3%  (2.4%)
ABT November 5.8% 4.4% 80.0% 40.0% 220  3.0% @ (24%)  8.7%
ABT December 5.0% 4.5% 100.0% 60.0% 17%  1.2% 21%  55%
Symbol:ACN 4.8% 4.8% 66.7% 73.3% 32%  52%  93%  17%  47%
ACN October 3.3% 2.3% 40.0% 40.0% (3.6%)  (4.0%) -- (3.3%)
ACN November 8.1% 8.2% 80.0% 100.0% 8.5% - 0.4%)  6.0%
ACN December 2.9% 3.9% 80.0% 80.0% 47%  4.9% 5.3%
Symbol:ADBE 4.4% 4.0% 73.3% 66.7% 62%  09%  02%  7.2%  56%
ADBE October 7.1% 5.0% 80.0% 60.0% 0.6% --- 4.3%
ADBE November 9.5% 8.9% 100.0% 80.0% - 7.0% 3.0% 8.3% -
ADBE December (3.5%) (1.8%) 40.0% 60.0% 6.6%  45% (2.4%)  (2.4%)
Symbol:ADI 4.9% 4.6% 73.3% 66.7% 2206  84%  17%  6.1%  4.9%
ADI October (2.1%) (1.4%) 60.0% 20.0% (4.6%)  15%  3.6% 2.4% -
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWitd 5YrMean %Up(5Yrs)  >SPY (5 Yrs) 2019 2020 2021 2022 2023
ADI November _- 100.0% 100.0% 5.9% 3.9% -

ADI December 2.2% 2.5% 60.0% 80.0% 5.2% 620  (25%) (46%)  8.3%
Symbol:ADP 3.0% 3.7% 80.0% 40.0% 1.9% 8.2% 7.3% 22%  (0.9%)
ADP October 3.0% 4.7% 80.0% 40.0% 0.5% - 6.9% -

ADP November 6.5% 6.6% 100.0% 60.0% 5.3% 2.9% 9.3% 5.4%

ADP December (0.6%) (0.1%) 60.0% 20.0% (0.2%) 1.3% 6.8% 1.3%
Symbol:AMAT 7.5% 8.2% 80.0% 73.3% 7.0% 14.5% 6.9% 6.9% 5.7%
AMAT October 2.4% 3.6% 60.0% 40.0% 8.7% (0.4%) 6.2% 7.8% (4.4%)

AMAT December 2.1% 2.8% 80.0% 80.0%

5.4%

4.6%

6.9% 8.2%

Symbol:AMD 9.5% 10.1% 60.0% 60.0% 16.5%  4.6%  131%  25%  13.5%
AMD October 0.6% 3.3% 40.0% 40.0% - (4.2%)
AMD November _- 100.0% 100.0% -
AMD December 2.0% 2.4% 40.0% 40.0% (1.0%)

Symbol:AMGN 2.9% 3.1% 66.7% 53.3% 77%  (2.9%)  22%  59%  25%
AMGN October 1.9% 1.6% 40.0% 40.0% 2.7%) (4.9%)
AMGN November 3.6% 4.0% 80.0% 40.0% 24%  (39%) 59%  5.5%
AMGN December 3.3% 3.6% 80.0% 80.0% 27%  35% 6.8%

Symbol:AMT 3.6% 2.4% 53.3% 40.0% 14%  (2.4%)  3.6%  (0.3%)  9.6%

AMT October 2.3% 0.9% 40.0% 20.0% (14%) (5.0%) 62%  (35%)  8.4%
AMT November 6.1% 3.2% 60.0% 40.0% 1.9%)  0.7% - 6.8%

AMT December 2.4% 3.0% 60.0% 60.0% 7.4% (2.9%) (4.2%) 3.4%

Symbol:AMZN 0% 0.1% 66.7% 33.3% 2.1% 1.2% 0.6% (9.4%) 6.2%
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40.0% 23%  (36%) 2.7% - 4.7%
40.0% 1.4% 4.3% 4.0% - 9.8%

20.0% 2.6% 2.8% (4.9%) 4.0%

80.0% (45%)  12.6%  18.7%  3.1% 8.6%
80.0% 2.4% 1.0% - 7.1% 8.9%
80.0% 4.2% 7.3% 7.2%
80.0% 47% 6.6%  11.3%  82%  10.6%
60.0% 6.1%  (40%)  9.6% 5.9% 1.3%

80.0% (0.1%) 9.0% 1.5%

53.3% 1.7% 7.6% (0.4%) 3.3% 8.2%

40.0% (0.8%) - 3.7% - (2.1%)

60.0% 3.6% 2.0% 7.4% 9.7%

66.7% 6.5% 8.3% 1.9% 4.0% 7.5%

80.0% 72%  (1.6%) -- (3.8%)

60.0% 57%  7.6% 0%

66.7% 17%  99%  10%  7.3%  53%
40.0% 4.4% - 2.0% --
100.0% 7.9%  9.8% - (3.1%) -
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2021 2022 2023

Symbol:BLK 7.3% 6.7% 80.0% 73.3% 4.1% 8.7% 3.2% 9.1% 8.5%

BLK October 6.5% 6.9% 80.0% 80.0% 3.6% 6.3% ---

BLK December 3.2% 2.6% 80.0% 60.0% 16%  33%  12%  (L0%)  8.1%
Symbol:BRK_B 2.8% 3.0% 66.7% 46.7% 20%  32%  32%  51%  0.7%
BRK_B October 2.4% 2.0% 60.0% 20.0% 2.2% - 5.2%% - (2.6%)
BRK_B November 5.3% 5.4% 80.0% 60.0% 3.6% - (3.6%)  8.0% 5.5%
BRK_B December 0.9% 1.6% 60.0% 60.0% 28%  13%  81%  (3.0%)  (0.9%)
Symbol:BSX 2.7% 2,206 66.7% 53.3% 36%  (L7%) (02%)  62%  3.2%
BSX October 0.7% 0% 40.0% 40.0% 2.5% - (0.6%) - (3.0%)

BSX November 1.9% 0.6% 60.0% 40.0% 37%  (3.3%) 50%  9.2%

BSX December 5.5% 6.0% 100.0% 80.0% 46%  8.4% 2206 3.4%

Symbol:BX 4.1% 4.3% 73.3% 60.0% 4.7% 7.8% 4.2% (3.2%) 8.1%

BX October 1.7% 3.9% 60.0% 60.0% 8.8% (3.4%)

BX November _ 8.9% 100.0% 60.0% 2.0%

BX December 0.1% 0.2% 60.0% 60.0% 3.2%

8.9%
2.2% 0.4%

8.8%

Symbol:C 4.7% 5.0% 60.0% 60.0% 5.0% 13.7% (4.8%) 3.0% 8.1%

(3.9%)  (1.5%) - (4.0%)

C October 0.8% 0.9% 40.0% 40.0% 4.0%

C November _- 80.0% 80.0% 4.5% 5.6%
c December 3.1% 3.6% 60.0% 60.0% 6.3%
Symbol:CAT 6.9% 6.6% 86.7% 66.7% 5.4% 6.9% 27%  142%  3.9%
CAT October 5.3% 7.1% 80.0% 60.0% 9.1% 5.3% 6.3% --
CAT November 6.8% 6.1% 80.0% 60.0% 5.0% -- 9.2% -
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2019 2020 2021 2022 2023
CAT December 8.5% 6.6% 100.0% 80.0% 20%  49%  69%  1.3%
Symbol:CB 4.9% 4.5% 73.3% 60.0% (11%)  9.9%  41%  69%  2.8%
cB October 9.6% 8.0% 80.0% 80.0% ---- 3.1%
CcB November 3.1% 2.8% 60.0% 20.0% (0.6%) -- 22%  6.9%
cB December 1.9% 2.7% 80.0% 80.0% 28%  41% = 7.7% = 05%  (15%)
Symbol:CMCSA 1.6% 1.5% 53.3% 40.0% 0.1%)  48%  (3.4%)  64%  (0.2%)
CMCSA October (2.9%) (3.2%) 20.0% 20.0% (0.6%) -- 8.2% -
CMCSA November 6.5% 6.3% 60.0% 40.0% (1.5%) (2.8%) - 1.5%
CMCSA December 1.2% 1.4% 80.0% 60.0% 19%  43%  07%  (46%)  4.7%
Symbol:COP 3.1% 4.1% 53.3% 46.7% 47%  88%  23%  56%  (1.0%)
cop October 6.0% 3.3% 40.0% 60.0% (3.1%) 9.9% - (0.8%)
cop November 3.0% 7.2% 40.0% 40.0% 8.6% - 2.0%)  (2.7%)
cop December 0.3% 1.7% 80.0% 40.0% 85%  1.1%  2.9%  (45%)  0.4%
Symbol:COST 3.6% 3.2% 73.3% 46.7% 07%  22%  81%  (0.5%)  5.5%
cosT October 3.1% 3.4% 80.0% 60.0% 31%  07%  94%  62%  (2.2%)
cosT November 7.7% 7.0% 100.0% 40.0% 09%  95%  97%  75%  7.3%
cosT December 0.1% (0.9%) 40.0% 40.0% (.0%) (38%)  53%
Symbol:CRM 2.1% 1.1% 46.7% 46.7% 31%  (37%)  (L7%)  (L9%)  9.6%
CRM October 4.6% 4.1% 60.0% 80.0% 5.4% --- (1.0%)
CRM November 8.2% 5.8% 60.0% 40.0% 41%  58%  (49%)  (1.4%)
CRM December 20.0% 20.0% (0.2%) 4.5%
Symbol:CSCO 2.7% 2.8% 53.3% 53.3% (09%)  50%  55%  6.3%  (19%)

CSCo October 1.7% 0.1% 40.0% 20.0% (3.8%) - 2.8% - (3.0%)
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs) > SPY (5Yrs) 2010 2020 2021 2022 2023
CSCO November 2.1% 3.1% 40.0% 40.0% (4.6%) - @.0%)  9.4% -
CSCo December 4.4% 5.1% 80.0% 100.0% 58%  4.0% 42%)  4.4%

Symbol:CVX 2.9% 3.3% 53.3% 33.3% 06%  63%  51%  84%  (3.7%)
cvX October 4.4% 3.9% 40.0% 40.0% (2.1%)  (3.5%) ---
cVX November 3.0% 4.9% 60.0% 20.0% 0.9% - (L.4%)  13%  (L.5%)
cvX December 1.3% 1.1% 60.0% 40.0% 20%  (31%)  40%  (2.1%)  3.9%

Symbol:DE 4.2% 3.9% 66.7% 60.0% 09%  69%  08%  91%  2.1%
DE October 4.8% 4.5% 80.0% 60.0% 3.2% 1.9% 2.2% - (3.2%)
DE November 5.0% 4.9% 60.0% 60.0% (3.5%) - 0.9% - (0.3%)
DE December 2.9% 2.4% 60.0% 60.0% 31%  2.8%  (0.8%) (2.8%)  9.7%

Symbol:DHR 1.9% 1.9% 60.0% 46.7% 2206  11% = 26%  11%  2.4%
DHR October (3.9%) (2.2%) 40.0% 20.0% (4.6%)  6.6% 24%  (2.6%) -
DHR November 8.5% 6.4% 80.0% 80.0% 50%  (21%) 32%  8.6% -
DHR December 1.1% 1.4% 60.0% 40.0% 51%  (L1%)  23%  (2.9%)  3.6%

Symbol:DIS 2.4% 3.5% 46.7% 53.3% 3.9%  141%  (25%) (2.1%)  3.9%
DIS October 3.3% 2,20 40.0% 60.0% 03%) (23%)  (0.1%)

DIS November 3.6% 6.0% 60.0% 60.0%
DIS December 0.2% 2.2% 40.0% 40.0%
Symbol:ELV 5.206 6.0% 73.3% 66.7% 80%  63%  81%  47%  2.7%
ELV November 2.6% 3.8% 60.0% 40.0% 7.3% -- (2.5%)  6.5%
ELV December 2.0% 3.3% 60.0% 60.0% 46%  3.1% B7%)  (L7%)
Symbol:ETN 5.1% 5.1% 73.3% 73.3% 45%  59%  51%  58%  4.3%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs) > SPY (5Yrs) 2010 2020 2021 2022 2023
ETN October 5.1% 5.4% 80.0% 80.0% 48%  L1.7% -- (2.5%)

ETN November 7.9% 7.9% 80.0% 80.0% 6.2% - (1.6%)  8.9% 9.5%
ETN December 2.20% 2.0% 60.0% 60.0% 24%  (0.8%)  66%  (40%)  58%
Symbol:GE 7.4% 8.4% 66.7% 73.3% 79%  208%  (27%) 11.2%  5.1%
GE October 9.9% - 80.0% 80.0%
GE December 1.6% 1.4% 40.0% 60.0% (1.0%)  61%  (05%) (25%)  4.8%
Symbol:GILD 4.2% 3.0% 60.0% 53.3% 09%  (25%)  15%  123%  2.7%
GILD October 6.4% 3.5% 60.0% 40.0% 0.5% --- 4.8%
GILD November 4.6% 5.1% 80.0% 60.0% 55%  43%  6.2% - (2.5%)
GILD December 1.6% 0.3% 40.0% 60.0% (3.4%) (40%) 53%  (23%)  5.8%
Symbol:GOOGL 1.8% 2 5% 66.7% 40.0% 31%  6.2%  29%  (2.3%)  2.3%
GOOGL October 1.7% 3.5% 60.0% 60.0% 3.1% -- (1.2%) -
GOOGL November 4.6% 43% 80.0% 20.0% 36%  86%  (42%) 69%  6.8%
GOOGL December (1.0%) (0.5%) 60.0% 40.0% 27%  (0.1%)  2.1% 5.4%
Symbol:GS 5.5% 5.4% 73.3% 66.7% 35%  10.1%  06%  62%  6.4%

GS October 3.9% 3.6% 60.0% 60.0% 3.0% - 9.3% --
GS November 9.0% 8.5% 80.0% 80.0% 3.7% ----

GS December 3.6% 4.1% 80.0% 60.0% 3.9% 0.4%
Symbol:HCA 6.0% 6.5% 73.3% 80.0% 71%  10.0%  24%  96%  3.6%
HCA October 3.5% 4.8% 60.0% 60.0% - 0.6%)  3.2% --
HCA November 7.5% 7.2% 80.0% 80.0% 3.8% ----
HCA December 7.2% 7.6% 80.0% 100.0% 6.6%  9.6% - 0.1%)  8.1%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Filters: Month October,November,December | MktCap ($B) > $103.5

Data- Driven Insights, Better Outcomes

Symbol (100) CER5YrWtd 5YrMean %Up(5Yrs) > SPY (5Yrs) 2019 2020 2021
Symbol:HD 4.2% 2.9% 60.0% 40.0% 2.0%) (14%) 82%  47%  5.0%
HD October 2.2% 2.4% 60.0% 20.0% 11%  (4.0%) - 7.3% -
HD November 7.6% 5.1% 80.0% 60.0% - 40%  7.8%  9.4% -
HD December 2.9% 1.3% 40.0% 40.0% (L0%)  (43%)  36%  (2.5%)
Symbol:HON 5.20% 4.8% 73.3% 53.3% 15%  94%  (0.5%)  9.1%  4.4%
HON October 6.4% 5.3% 80.0% 60.0% 21%  02%  3.0% - (0.8%)
HON November 6.2% 6.8% 80.0% 40.0% 3.4% -- 76%  6.9%
HON December 2.8% 2,20 60.0% 60.0% 09%)  43%  3.1%  (24%)  7.0%
Symbol:IBM 3.6% 2,206 60.0% 40.0% 26%)  14%  07%  62%  53%
IBM October 1.8% (1.3%) 40.0% 40.0% ---- 3.1%
IBM November 6.3% 5.3% 80.0% 40.0% 0.5% - @.1%) 7.7%  9.6%
IBM December 2.7% 2.7% 60.0% 40.0% 03%)  1.9% 3.1%
Symbol:INTU 4.5% 3.8% 60.0% 53.3% (05%)  54%  63%  04%  7.2%
INTU October 4.2% 3.3% 40.0% 40.0% (3.2%) . :
INTU November 6.4% 5.5% 80.0% 60.0% 0.5% - 42%  (4.7%) -
INTU December 2.8% 2.5% 60.0% 60.0% 12%  7.9%  (L4%)  (45%)  9.4%
Symbol:ISRG 6.9% 6.0% 66.7% 66.7% 31%  52%  32%  131%  5.6%
ISRG October 6.1% 5.3% 60.0% 60.0% 2.4% - 9.0% --
ISRG November 8.4% 6.8% 80.0% 60.0% 72%  8.8% - 9.7% -
ISRG December 6.2% 6.0% 60.0% 80.0% (0.3%) (1.9%)  85%
Symbol:INJ 1.8% 2.3% 73.3% 33.3% 41%  21%  21%  27%  0.3%
INJ October (0.6%) (0.7%) 60.0% 0 2.1% - 0.9% 65%  (4.8%)
INJ November 2.2% 2.4% 80.0% 20.0% 41%  55%  (43%) 23%  43%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2019 2020 2021 2022 2023

INJ December 3.8% 5.0% 80.0% 80.0% 61%  88%  97%  (0.8%)  1.3%
Symbol:JPM 5.8% 5.9% 73.3% 73.3% 58%  10.0%  (1.0%) 91%  57%
JPM October 5.5% 5.6% 80.0% 60.0% 6.1% 18%  3.8% - (4.1%)
JPM November 8.4% 8.2% 80.0% 80.0% 5.5% -- 9.8% -
IPM December 3.6% 3.9% 60.0% 80.0% 58%  7.8%  (03%) (3.0%)  9.0%

Symbol:KKR 7.4% 6.4% 66.7% 60.0% 2.9% 5.8% 8.1% 3.1% 12.0%

KKR October 6.7% 8.1% 60.0% 80.0% 7.4%  (0.6%) ---

KKR December 1.1% 0.9% 60.0% 40.0% 11%)  6.7% 0.1% 9.2%
Symbol:KLAC 8.4% 8.0% 86.7% 80.0% 39%  10.8%  8.8% 8.2% 8.4%
KLAC October 4.9% 5.2% 100.0% 80.0% 6.0% 1.8% - 4.6% 2 4%
KLAC December 3.2% 3.9% 80.0% 80.0% 8.7% 2.8% 54%  (41%)  6.7%
Symbol:KO 3.2% 3.0% 66.7% 46.7% 0.6% 3.7% 4.5% 4.4% 1.7%
KO October 3.3% 2.5% 60.0% 40.0% 0% @7%)  7.4% 6.8% 0.9%
KO November 2.3% 1.7% 60.0% 20.0% 1L.9%)  7.4% - 63%  3.5%
KO December 3.9% 47% 80.0% 80.0% 3.7% 6.3% 0 0.8%
Symbol:LIN 4.8% 4.6% 73.3% 73.3% 3.2% 3.9% 5.8% 6.8% 3.4%

LIN October 4.5% 3.3% 80.0% 80.0% 2.4% - 8.8% - 2.6%
LIN November 8.6% 8.3% 80.0% 80.0% 4.0% - (0.3%) - 8.3%

LIN December 1.3% 2.2% 60.0% 60.0% 3.2% 2.8% 8.9% (3.1%) (0.7%)

Symbol:LLY 4.4% 4.9% 73.3% 53.3% 5.6% 5.2% 6.3% 4.4% 2.8%

LLY October 4.8% 3.1% 80.0% 60.0% 1.9% --- 3.1%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER 5 Yr Wtd 5 Yr Mean % Up (5 Yrs) > SPY (5 Yrs)

LLY November 4.1% 4.2% 80.0% 20.0% 3.0% - 2.6%) 25%  6.7%

2019 2020 2021 2022 2023

LLY December 4.4% 7.3% 60.0% 80.0% (L4%)  (L.4%)

Symbol:LMT 3.4% 2,20 53.3% 40.0% 0% 2.4%)  11%  86%  3.6%
LMT October 8.5% 4.3% 40.0% 40.0% (3.4%) - (3.7%) --
LMT November 0.3% 1.3% 60.0% 40.0% 38%  42%  03%  (03%)  (15%)
LMT December 1.4% 1.0% 60.0% 40.0% 04%) (27%) 66%  03%  1.2%

Symbol:LOW 3.20% 3.0% 73.3% 40.0% 20%  (L0%)  85%  22%  2.7%
LOW October 0.8% 1.5% 60.0% 20.0% 15%  (4.7%) - 3.8% -
Low November 4.9% 43% 80.0% 60.0% 51%  (14%)  46%  9.0%  4.3%
LOW December 4.0% 3.3% 80.0% 40.0% 21%  3.0%  57%

Symbol:LRCX 8.2% 8.8% 73.3% 73.3% 8.4%  133%  85%  54%  83%
LRCX October 2.1% 4.8% 60.0% 60.0% - 31%  (1.0%) --
LRCX December 2.6% 3.6% 80.0% 80.0% 96%  43%  58% 9.4%

Symbol:MA 3.7% 3.5% 66.7% 53.3% 32%  27%  15%  7.2%  2.7%

MA October (0.1%) (1.1%) 40.0% 20.0% 1.9% - (3.5%) - (4.9%)
MA November 7.0% 6.9% 80.0% 80.0% 5.6% -- 8.6%  10.0%

MA December 4.1% 4.6% 80.0% 60.0% 220  6.1% 2.4%)  3.1%
Symbol:MCD 3.1% 1.9% 53.3% 40.0% 26%) (07%) 37%  49%  4.1%
MCD October 4.1% 1.6% 40.0% 40.0% - B.0%)  1.8% - (0.5%)
MCD November 2.6% 1.6% 60.0% 20.0% L1%) 21%  (04%) 0% 7.5%
MCD December 2.7% 2.3% 60.0% 60.0% 16%  (13%) 96%  (34%)  52%
Symbol:MDT (0.1%) 0.1% 53.3% 26.7% 15%  43%  (6.1%) (L0%)  2.1%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2019 2020 2021 2022 2023

MDT October (2.4%) (1.8%) 40.0% 20.0% 03%  (32%) (44%)  8.2% -
MDT November 1.3% 1.4% 60.0% 40.0% 2.3% ----
MDT December 0.8% 0.8% 60.0% 20.0% 18%  30%  (30%) (L7%)  3.9%

Symbol:META 2.1% 2,206 80.0% 53.3% 49%  15%  (02%) (0.9%)  5.7%
META October _- 60.0% 60.0% 76%  05%  (4.7%) - 0.4%
META November _ 9.2% 100.0% 60.0% 52%  53%  0.3% - 8.6%
META December 3.9% 2.8% 80.0% 40.0% 18%  (14%) 37%  19%  8.2%

Symbol:MMC 2.3% 2.6% 66.7% 60.0% 37%  10%  48%  37%  (0.1%)
MMC October 3.0% 2.3% 60.0% 80.0% 3.6% -- 82%  (0.3%)
MMC November 5.0% 5.2% 80.0% 40.0% 4.3% - L7%)  72%  5.2%
MMC December (1.2%) 0.3% 60.0% 60.0% 31%  21%  6.0%  (44%)  (5.0%)

Symbol:MRK 3.5% 3.0% 73.3% 53.3% 26%  (0.2%) 15%  9.0%  2.0%
MRK October 7.0% 5.6% 60.0% 80.0% 2.9% --- (0.2%)
MRK November 0.3% 0.2% 60.0% 20.0% 06%  6.9% - 8.8%  (0.2%)
MRK December 3.3% 3.1% 100.0% 60.0% 43%  18%  23%  08%  6.4%

Symbol:MS 4.8% 5.6% 73.3% 60.0% 6.2%  12.9%  05%  2.9%  5.4%
MS October (1.8%) 0.8% 60.0% 40.0% 7.9%  (0.4%) 56%  4.0% -
MS November _- 80.0% 80.0% 7.4% ----
MS December 5.9% 5.3% 80.0% 60.0% 3.3% 3.5%

Symbol:MSFT 4.2% 4.0% 66.7% 66.7% 43%  2.0%  64%  12%  6.1%
MSFT October 5.5% 4.8% 60.0% 60.0% 31%  (3.7%) - 03%)  7.1%
MSFT November 7.7% 6.6% 80.0% 80.0% 56%  57%  (03%)  9.9%

MSFT December (0.7%) 0.6% 60.0% 60.0% 42%  39%  1.7% - (0.8%)
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'V ® .
Filters: Month October,November,December | MktCap ($B) > $103.5

Data- Driven Insights, Better Outcomes

Symbol (100) CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5 Yrs) 2019 2020 2021

Symbol:MU 7.6% 8.7% 73.3% 73.3% 80%  17.3%  9.9%  04%  8.1%
MU October 2.7% 4.4% 60.0% 60.0% - 72%  (26%) 80%  (L7%)
MU December 5.9% 8.0% 80.0% 80.0%

Symbol:NEE 3.0% 3.0% 80.0% 66.7% 13%  36%  60%  23%  2.0%
NEE October 2.9% 3.4% 80.0% 80.0% 23%  55%  87%  (1.2%)  1.8%
NEE November 2.9% 2.0% 80.0% 40.0% (1.9%)  05%  17%  93%  0.4%
NEE December 3.3% 3.7% 80.0% 80.0% 36%  48%  7.6%  (13%)  3.8%

Symbol:NFLX 6.0% 5.3% 73.3% 60.0% 6.6%  2.8% 0% 8.4%  9.0%

NFLX October _ 9.7% 80.0% 80.0% 7.4%  (4.9%) -- 9.0%
NFLX November 5.9% 5.1% 80.0% 40.0% 9.5% 3.1% - 4.7% -

NFLX December 0.3% 1.2% 60.0% 60.0% 2.8% (3.5%) 2.7%

Symbol:NKE 6.5% 5.7% 73.3% 66.7% 2.7% 4.3% 4.9% 12.2% 4.4%

NKE October 7.7% 5.0% 60.0% 60.0% @4.7%)  (4.3%) -- 7.5%
NKE November 9.5% 8.7% 100.0% 80.0% 4.4% - 1.2% - 7.3%

NKE December 2.2% 3.4% 60.0% 60.0% 8.4% 5.0% (1.5%) 6.7% (1.5%)

Symbol:NOW 4.3% 3.9% 66.7% 40.0% 3.9% 4.3% 1.7% 1.2% 8.3%

NOW October 7.0% 5.5% 80.0% 80.0% (2.6%)  2.6% -- 4.1%
NOW November 6.2% 6.3% 60.0% 40.0% - 7.4% - (1.1%) -

NOW December (0.4%) (0.2%) 60.0% 0 (0.3%)  3.0% 0.2% 3.0%

Symbol:NVDA 7.0% 7.2% 66.7% 60.0% 10.6% (1.0%) 13.7% 7.6% 4.8%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2019 2020 2021

2022 2023

NVDA December (3.4%) (2.4%) 40.0% 40.0% 8.6%  (2.6%) 5.9%
Symbol:ORCL 3.4% 2.6% 46.7% 40.0% (12%)  3.0%  03%  109%  0.2%

ORCL October 7.8% 5.7% 40.0% 40.0% (1.0%) --- (2.4%)

ORCL November 5.3% 3.8% 80.0% 40.0% 3.0% 2.9% - 6.4% -

ORCL December (3.0%) (1.7%) 20.0% 40.0% (B.9%)  (1.6%)
Symbol:PANW 4.8% 5.6% 66.7% 40.0% 44%  147%  52%  (47%)  8.3%
PANW October 3.2% 3.3% 80.0% 40.0% -- 63%  48%  3.7%
PANW December (1.5%) 1.3% 60.0% 20.0% 1.8% 1.8% (0.1%)
Symbol:PEP 2.3% 2,206 66.7% 26.7% 01%)  24%  50%  36%  0.1%
PEP October 2.8% 2.2% 60.0% 40.0% 01%  (38%)  7.4% - (3.6%)
PEP November 2.4% 2.3% 60.0% 0 (1.0%)  82%  (L1%) 22%  3.1%
PEP December 1.8% 2.1% 80.0% 40.0% 06%  28%  87%  (26%)  0.9%
Symbol:PFE 2.7% 3.5% 66.7% 40.0% 3.0%  22%  115%  54%  (4.6%)
PFE October (0.6%) 0.7% 60.0% 20.0% 6.8%  (33%) 17%  6.4% -
PFE November 8.4% 8.9% 80.0% 60.0% 0.4% -- 77%  (0.3%)
PFE December 0.3% 0.9% 60.0% 40.0% 1.7%  (3.9%)  9.9%  2.2%
Symbol:PG 2.9% 2.5% 80.0% 40.0% 0.2% 0% 55%  63%  0.2%
PG October 3.0% 2.1% 80.0% 40.0% 01%  (14%) 23%  67%  2.9%
PG November 3.9% 2.7% 80.0% 40.0% @.0%)  13%  11% - 2.3%
PG December 1.7% 2.5% 80.0% 40.0% 23%  0.2% 16%  (4.5%)
Symbol:PGR 3.6% 2.6% 53.3% 40.0% (2.0%)  1.8%  45%  3.9%  4.8%

PGR October 7.2% 3.2% 60.0% 40.0% - (2.9%)  5.0% --
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER 5 Yr Wtd 5 Yr Mean % Up (5 Yrs) > SPY (5 Yrs)

2019 2020 2021 2022 2023

PGR November 1.2% 0.8% 60.0% 20.0% 4.8% - @.0%)  2.9%  3.8%
PGR December 2.4% 3.7% 40.0% 60.0% (0.9%) (1.8%)  (2.9%)
Symbol:PLD 5.3% 4.4% 66.7% 73.3% 16%  (03%) 104%  37%  6.6%
PLD October 2.1% 3.2% 60.0% 80.0% 3.0%  (L.4%) - 9.0% -
PLD November 7.6% 5.9% 100.0% 80.0% 43%  09%  4.0% 6.4% -
PLD December 6.3% 4.1% 40.0% 60.0% (2.6%) (0.4%) (4.3%)
Symbol:PM 2.9% 3.1% 73.3% 46.7% 39%  36%  04%  69%  0.6%
PM October 1.3% 1.7% 40.0% 40.0% 7.3% - (0.3%) - (3.7%)
PM November 3.0% 2.5% 80.0% 20.0% 1.8% 6.7% - 85%  4.7%
PM December 4.2% 5.0% 100.0% 80.0% 26%  9.3% 15%  0.8%
Symbol:QCOM 7.3% 7.3% 86.7% 73.3% 50%  92%  13.4%  (05%)  9.5%
QCOM October 2.1% 3.1% 80.0% 60.0% 55%  48%  31%  41%  (1.9%)
QCOM December 1.6% 1.9% 80.0% 60.0% 56%  35%  1.3%
Symbol:REGN 1.6% 2.3% 53.3% 40.0% 10.9%  (4.8%) 15%  17%  2.3%
REGN October 2.0% 3.3% 60.0% 40.0% 2.9%) 57%  8.7% -

REGN November 2.6% 4.2% 60.0% 40.0% -- (0.5%)  0.4% 5.6%

REGN December 0.2% (0.6%) 40.0% 40.0% 1.8% (0.8%)  (4.0%)  6.6%

Symbol:RTX 5.2% 5.0% 80.0% 40.0% 3.1% 8.7% 0.3% 7.4% 5.5%

RTX October 8.9% 6.4% 80.0% 60.0% 5.2% - 3.4% --
RTX November 3.8% 6.1% 80.0% 20.0% 3.3% -- 4.1% 0.1%

RTX December 3.0% 2.5% 80.0% 40.0% 1.0% (0.3%) 6.4% 2.2% 3.3%

Symbol:SBUX 3.6% 3.5% 73.3% 60.0% (0.1%) 7.7% 2.1% 6.0% 1.8%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2019 2020 2021 2022 2023

SBUX October 0.2% (0.6%) 60.0% 40.0% 44%)  12%  (38%)  2.8% 1.1%
SBUX November 9.8% 8.6% 100.0% 60.0% 1.0% - 3.4% - 7.7%
SBUX December 0.9% 2.5% 60.0% 80.0% 2.9% 9.1% 6.7%  (2.9%)  (3.3%)
Symbol:SCHW 7.3% 7.4% 73.3% 66.7% 50%  13.6%  5.2% 5.1% 8.3%

SCHW October 5.3% 5.8% 60.0% 60.0% (2.7%) ----

SCHW December 6.9% 5.3% 80.0% 80.0% 39%) 87%  87%  0.9%

Symbol:SPGI 3.8% 3.0% 66.7% 46.7% 37%  (27%) 38%  33%  6.9%
SPGI October 1.2% 1.4% 60.0% 40.0% 5.3% -- 520  (4.4%)

SPGI November 9.6% 7.3% 80.0% 40.0% 26%  9.0% = (39%)  9.8% -
SPGI December 0.7% 0.2% 60.0% 60.0% 3.2% 3.6% 5.9%
Symbol:SYK 3.7% 3.1% 66.7% 53.3% (0.9%)  58%  09%  66%  3.2%
SYK October 2.9% 2.0% 40.0% 40.0% 0% (B.1%)  0.9% - (1.1%)
SYK November 3.3% 2.2% 60.0% 40.0% --- 20%  9.7%
SYK December 5.0% 5.20% 100.0% 80.0% 25%  5.0% 45%  1.1%
Symbol: T 2.6% 1.8% 66.7% 40.0% 11%  04%  (28%) 67%  3.8%
T October 4.0% 2.3% 60.0% 40.0% 1.7% --- 2.5%
T November 2.8% 1.5% 60.0% 20.0% 2.9%)  6.4% - 58%  7.6%
December 1.1% 1.8% 80.0% 60.0% 4.5% 0% 7.8%  (45%)  1.3%
Symbol:TIX 5.20% 5.3% 66.7% 73.3% 31%  7.9%  49%  88%  1.9%

TIX October 2.9% 1.8% 40.0% 60.0% 3.4% - (0.7%) - (0.9%)
TIX November 7.9% 9.6% 100.0% 80.0% 6.0% - 6.0% - 0%

TIX December 4.9% 4.5% 60.0% 80.0% (0.1%) 7.5% 9.4%  (0.6%) 6.5%
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'V ® .
Filters: Month October,November,December | MktCap ($B) > $103.5

Data- Driven Insights, Better Outcomes

Symbol (100) CER 5 Yr Wtd 5 Yr Mean % Up (5 Yrs) > SPY (5 Yrs)
Symbol: TMO 3.1% 3.20% 73.3% 73.3% 37%  1.9%  54%  29%  2.1%
TMO October (0.3%) 2,20 80.0% 60.0% 37%  7.2% - 1.3% -
TMO November 6.2% 4.5% 60.0% 80.0% 40%  (1.7%) 0% 9.0% -
TMO December 3.2% 2.9% 80.0% 80.0% 35%  02%  54%  (L7%)  7.1%
Symbol: TMUS 2.3% 1.9% 53.3% 40.0% 0.1%)  62%  (2.9%)  18%  4.6%

TMUS October 2.1% 1.3% 60.0% 60.0% 4.9%  (4.2%) -- 2.7%
TMUS November 2.9% 3.1% 40.0% 20.0% (5.0%) -- 0.1%)  4.6%

TMUS December 1.7% 1.4% 60.0% 40.0% (0.2%) 1.4% 6.6% 6.6%

Symbol:TSLA 1.2% 6.7% 60.0% 53.3% 20.8% 20.3% 12.9% (21.8%) 1.1%

TSLA November 9.7% - 80.0% 80.0% 4.8% - 2.8% --

TSLA December 2.0% 60.0% 40.0%

3.5%

Symbol: TXN 2.1% 1.9% 66.7% 40.0% 0% 49%  (0.6%)  26%  2.8%
TXN October (3.5%) (3.4%) 40.0% 20.0% - 13%  (25%)  3.8% -
TXN November 8.0% 7.2% 100.0% 60.0% 1.9% - 2.6% - 7.5%
TXN December 1.9% 1.9% 60.0% 40.0% 6.7%  18%  (2.0%)

Symbol:UBER 4.8% 4.3% 60.0% 40.0% 07%) 143%  (L7%) (L7%)  11.2%
UBER October (3.2%) (2.6%) 40.0% 20.0% 3.4% - (2.2%)  0.3% -
UBER November _- 60.0% 60.0% --- 9.7% -
UBER December 1.5% 1.5% 80.0% 40.0% 05%  2.7% 9.2%

Symbol:UNH 4.1% 5.5% 66.7% 66.7% 107%  41%  91%  18%  16%
UNH October 9.1% 9.6% 80.0% 100.0% - (2.1%) - 9.9%  6.2%
UNH November 2.1% 3.9% 60.0% 20.0% -- (35%) (1.3%)  3.3%
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Data- Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER5YrWtd 5YrMean %Up(5Yrs)  >SPY (5Yrs) 2019 2020 2021 2022 2023
UNH December 1.1% 2.9% 60.0% 80.0% 5.0% 4.3% (3.2%)  (4.8%)

Symbol:UNP 5.2% 4.8% 80.0% 60.0% 3.7% 2.4% 9.2% 2.2% 6.5%

UNP October 4.4% 3.7% 80.0% 40.0% 2.1% -- 1.2% 2.0%
UNP November 7.6% 7.6% 80.0% 60.0% 6.4% - (2.4%) - 8.5%

UNP December 3.6% 3.2% 80.0% 80.0% 2.7% 2.0% 6.9% (4.8%) 9.0%

Symbol:UPS 2.2% 1.9% 53.3% 26.7% (0.7%) 0.5% 6.1% 2.9% 0.6%

UPS October 0.3% 0.4% 40.0% 20.0% (3.9%) -- 3.9% -
UPS November 6.0% 5.2% 80.0% 40.0% 4.0% 8.9% -- 7.3%

UPS December 0.3% (0.1%) 40.0% 20.0% (2.2%)  (1.6%)  8.1% 3.7%

Symbol:V 3.5% 3.2% 73.3% 53.3% 3.0% 35%  (0.5%) 5.7% 4.3%

Y, October 3.2% 1.7% 60.0% 60.0% 4.0% - (4.9%) - 2.2%
Y, November 4.9% 4.9% 80.0% 40.0% 3.2% -- 47%  9.2%

\Y December 2.4% 3.0% 80.0% 60.0% 1.8% 4.0% (4.3%) 1.4%

Symbol:VRTX 3.4% 3.7% 73.3% 46.7% 9.2%  (35%)  6.8%  01%  56%
VRTX October 1.7% 1.2% 80.0% 40.0% -- 2.0% 78%  4.1%
VRTX November 2.1% 4.6% 80.0% 40.0% - 9.3% 1.1% 14%  (2.0%)
VRTX December 6.5% 5.206 60.0% 60.0% (1.3%)  3.8%

Symbol:vzZ 1.9% 1.1% 53.3% 13.3% 06%  (0.3%) (12%) 13%  53%
vz October 1.5% 0.2% 40.0% 20.0% 02%  (42%) (L9%) (1.6%)  8.4%
vz November 3.9% 2.8% 60.0% 0 0.4%)  6.0% - 43%  9.1%
vz December 0.2% 0.4% 60.0% 20.0% 19%  (27%)  34%  11%  (1.6%)

Symbol:WFC 4.3% 4.3% 66.7% 53.3% 220  97%  13%  16%  6.6%

WFC October 4.0% 3.1% 60.0% 60.0% 2.4% --- (2.7%)
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% volworks S&P 500 | Monthly Returns By Year 09/30/2024 at 12:31

Datar Driven Insights, Better Outcomes Filters: Month October,November,December | MktCap ($B) > $103.5

Symbol (100) Month CER 5 Yr Wtd 5 Yr Mean % Up (5 Yrs) > SPY (5 Yrs)
WEC November 7.9% 8.6% 80.0% 60.0% 5.5% -- 4.3% -

2019 2020 2021 2022 2023

WFC December 1.1% 1.2% 60.0% 40.0% (1.2%) 0.4%
Symbol: WMT 1.2% 1.1% 53.3% 33.3% 01%  12%  14%  33%  (0.4%)
WMT October 4.6% 3.4% 60.0% 80.0% (12%) (08%) 72%  97%  2.2%
WMT November 0.6% 1.6% 60.0% 20.0% 1.6% -- 71%  (4.7%)
WMT December (1.6%) (1.7%) 40.0% 0 (0.2%) 2.9% 1.3%
Symbol:XOM 1.8% 2.3% 53.3% 40.0% 04%)  67%  16%  88%  (5.2%)

XOM October 4.8% 3.5% 40.0% 40.0% (4.3%)  (5.0%)  9.6% --
XOM November 0% 1.6% 60.0% 20.0% 0.8% -- 05%  (2.9%)

XOM December 0.5% 1.8% 60.0% 60.0% 2.4% 8.1% 2.3% (0.9%) (2.7%)
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