W volworks S&P 500 | CER™ By Year Report 08126/2024 at 1333
Datar Driven Insights, Better Qutcomes Filters: DTE 127 (12/31/2024) | MktCap ($B) > $100

0
1M % of 52

2019 2020 2021 2022 2023 YTD Week

Return

High
55.9%
80.0% 100.0% 11.8% 7.6% 6.4% (8.8%) 8.8% 17.8% 2.8% 99.0% 1.00 9.7%

13.7% 135% 7.9% (3.1%) 11.1% 17.5% 3.1% 91.8% 0.90 21.2%

Average

SPY $0

Sector:Technology 75.7% 61.7% 15.6% 18.4% 16.6% (12.3%) 19.8% 21.5% 1.5% 86.3% 1.32 28.1%
ANET $112 60.0%  80.0% --- (4.1%) 46.0% 7.7%  91.3% 166  225%
AVGO $774 100.0% 100.0%  14.0% 1.6% 423% 48%  85.8% 146  30.6%
MU $114 80.0%  80.0% 15.8% (9.7%)  62.7% 224  46.1%
KLAC $110 100.0%  100.0% 37.3% 14%  89.1% 126  27.7%
AMD $251 80.0%  60.0% 11% 65%  65.6% 196  46.4%
UBER $156 60.0%  40.0% 17.4% 12.2%  88.0% 126  33.2%
QCOM $193 80.0%  80.0% 16.7% (6.2%)  73.2% 181  34.4%
LRCX $111 80.0%  80.0% 41% (8.8%)  72.2% 203 36.3%
AMAT $168 | 13.4% | 80.0%  100.0% 21.0% (5.0%) 76.6% 201  32.9%
PANW $114 | 125% | 80.0%  80.0% 18.0% 6.5%  91.4% 156  31.7%
ADI $113 9.1% | 80.0%  80.0% 12.1% 50% (1.8%) 14.3%  12.9% (1.0%) 91.8% 0.88  18.6%
INTU $173 8.3% | 60.0%  60.0% - 11.0% --- (1.3%) (2.6%) 91.2% 127 17.6%
NOW $171 8.0% | 80.0%  40.0% 59% 12.9%  4.0% -- 17.4% 02%  97.5% 129  21.7%
ACN $209 6.8% | 80.0%  60.0% 77%  8.6% -- 117%  (43%) 23%  86.7% 086  28.1%
IBM $181 6.6% | 100.0%  40.0% 31% 14% 07% 52% 13.9%  20.8% 3.1%  99.2% 059  18.4%
NVDA $3,183 | 65% | 80.0%  40.0% - 2.2% -- 50%  153.7% 11.1%  89.3% 193  356%
MSFT $3,008 | 5.8% | 80.0%  60.0% - 0.6%  12.4% -- 9.6% (3.1%)  88.0% 094  17.7%
AAPL $3,449 | 43% | 80.0%  60.0% - 4.9% -- 9.2%  17.2% 35%  95.1% 121 17.4%
TXN $192 16% | 80.0%  40.0% 5.4% - 0.3% - 29%  221% 3.1%  98.7% 077  18.4%
ORCL $384 0.9% | 60.0%  40.0% 16% 125% (L7%) 6.3% 311% (0.5%)  94.3% 043  22.1%

© 2024 Volworks Confidential for Intended User Only 1/5



08/26/2024 at 13:33

Y volworks’

Data- Driven Insights, Better Outcomes

S&P 500 | CER™ By Year Report

2019

2020

2021 2022 2023

YTD

iM
Return

% of 52
Week
High

CRM $256 | 0.1%)| 40.0%  20.0% 4.8% ---- 07% 09%  83.1% 118  33.5%
CSCco $204 | (03%)| 80.0%  40.0% 18% 59% 7.0% 08% - 05% 6.1%  87.3% 054  23.5%
ADBE $248 | (L4%)| 40.0%  40.0% 14.2% (6.5%) 2.8%  87.4% 114 32.0%
Sector:Financial 8.6% | 741%  62.4% 15.7% 17.6% 19% (1.7%) 158%  20.8% 1.5%  95.1% 105  15.6%
SCHW $115 100.0%  100.0% -- 142% 12.5% - (6.6%) (3.6%) 80.8% 088  23.2%
KKR $108 80.0%  80.0% 13.5% ---- 462% 22%  94.1% 153  23.7%

IPM $621 | 14.0% | 80.0%  80.0% -- 2.1%) 13.1% - 28.6% 3.0%  99.5% 129 12.3%

CcB $112 | 11.2% | 100.0%  60.0% 0.3% - 49% 117% 123%  21.8% 19%  98.6% 099  8.7%

BLK $131 | 10.9% | 60.0%  80.0% - (2.2%) (0.3%) 8.4% 27%  98.9% 091  15.9%
BAC $309 | 10.1% | 80.0%  80.0% -- 5.8% -- 18.6% (4.2%)  89.8% 127 20.9%

GS $161 9.8% | 60.0%  80.0% --- (0.9%) - 313% 15%  97.9% 134 15.4%

PGR $141 9.6% | 80.0%  60.0% 45%) 7.3% 6.7%  2.6% - 525% 12.6%  99.1% 054  9.1%
WFC $193 8.1% | 60.0%  60.0% -- (2.2%) -- 15.1% (6.2%)  90.5% 127 19.8%

MS $165 75% | 60.0%  80.0% ---- 11.8%  94% (2.1%) 93.5% 112 22.4%

AXP $179 7.0% | 60.0%  40.0% 5.0% - (1.2%) -- 3520 3.0%  98.9% 139 13.4%

C $119 6.2% | 60.0%  60.0% 20.0% (5.3%) 91.0% 133 21.1%
BRK_B $977 41% | 100.0%  60.0% 131% 80% 4.8% 3.6% 07%  27.4% 3.8%  98.9% 0.86  9.6%
MA $428 3.8% | 100.0%  20.0% 8.0% 17% 18% 09%  7.3% 9.8% 6.9%  95.6% 080  12.5%
MMC $110 26% | 60.0%  60.0% 149% 24% 123% (2.9%) (12%)  184% 2.9%  98.5% 090  9.1%

v $528 2.4% | 60.0%  20.0% 58%  4.0% - (1.0%) 8.7% 31%  34%  92.2% 060  13.1%

SPGI $157 22% | 60.0%  40.0% 6.2% 8.0% 13.8%  13.9% 24%  99.2% 0.80  15.5%
Sector:Industrials 7.1% | 745%  60.0% 136% 21.8% 0.8% 3.9% 6.1%  121% 1.3%  90.0% 108  20.8%
GE $186 |- 80.0%  80.0% --- 7.2% 149%  67.9% 0.7%  96.5% 226  15.2%
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CAT $169 | 14.0% | 80.0%  80.0% -- (2.1%) - 9.8%  18.8% 02%  91.9% 038  19.6%
BA $108 | 11.2% | 60.0%  60.0% --- 12.5% - (33.1%) (6.7%)  65.2% 226 40.3%
HON $132 9.0% | 80.0%  80.0% 12.8% -- 6.9% 133%  (2.9%) 0.4%  92.2% 067  11.4%
ETN $119 8.9% | 100.0%  80.0% -- 20% 6.0% 9.0%  231% (0.4%) 85.9% 107  25.9%
DE $105 6.6% | 80.0%  60.0% 14.9% -- 105% 3.4%  (4.6%) (13%) 90.1% 090  19.6%
RTX $158 49% | 80.0%  60.0% -- 15%  50% | (12%)  411% 42%  99.2% 132 20.9%
UNP $150 46% | 80.0%  60.0% 13.6% 7.2%  14.0% 104%  11% 33%  96.0% 0.87  155%
ADP $110 3.2% | 60.0%  60.0% 2.2% ---- 16.0% 7.0%  99.4% 1.06  20.0%
LMT $132 1.4% | 60.0%  20.0% 2.4% (17%) 109% 0.2%  232% 6.4%  99.0% 105  12.9%
uPS $110 | @8%) | 60.0%  20.0% 24%  6.0% 11.4% (18.0%) 0.1%  74.6% 0.08  27.9%

Sector:Comm Serv 24% | 575%  425% 87%  7.7% (65%) (9.1%) 13.6%  19.0% 55%  91.4% 0.84  18.1%
NFLX $295 |- 80.0%  60.0% 9.7% (1.2%) 9.5% -- 41.0% 87%  96.5% 068  15.8%

T $141 51% | 60.0%  60.0% 11.9%  (4.1%) - 1.8% - 17.8% 3.9%  98.8% 059  12.2%

TMUS $232 45% | 60.0%  60.0% 0.5% -- (4.8%) - 24.6% 13.8%  99.8% 017  6.3%

vz $173 1.1% | 40.0%  20.0% 83% (1.2%) (4.8%) 12.9%  9.8% 32%  95.3% 035  14.3%

DIS $164 | 08%)| 60.0%  40.0% 7.4% --- 9.5% 129% 16%  73.8% 128 32.2%
GOOGL $2,049 | (1.6%)| 80.0%  20.0% 14.4% 6.6%  2.4% - 76%  18.7% (0.7%) 86.5% 145  19.2%
META $1,336 | @.8%)| 40.0%  40.0% 13.8% ---- 46.8% 11.6%  955% 104  22.0%
CMCSA $154 | 3.1%) | 40.0%  40.0% 3.7% 3.1%)  (8.1%) 15%  85.2% 117 22.7%
Sector:Healthcare 6.3% | 765%  56.5% 156% 53% 62% 6.3% 50%  19.8% 3.9%  95.6% 015  18.3%
ISRG $173 |- 100.0%  80.0% -- 3.4% -- 421% 86%  97.1% 047  19.9%
ABBV $349 | 12.7% | 100.0%  80.0% 13.6% 12.5% 57%  27.4% 6.6%  99.7% 012  16.0%

ELV $127 | 10.9% | 100.0%  80.0% --- 42%  34%  159% 3.6%  98.4% 002  11.0%
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SYK $135
UNH $540
LLY $906
VRTX $124
ABT $196
AMGN $177
BSX $117
MRK $296
REGN $130
TMO $232
PFE $164
DHR $195
JNJ $395
MDT $113
Sector:Cons Discr
TIX $135
TSLA $704
BKNG $128
NKE $126
SBUX $107
HD $373
MCD $208
LOW $143
© 2024 Volworks
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% of 52
Week
High

1M

2019 2020 2021 2022 YTD

Return

(3.3%) (1.4%) 12.8% 95%  18.1% 6.6%  97.8% 0.84 17.1%
- 13.6% - @.1%) 7.9%  11.4% 3.0%  99.1% 023 21.3%
- 131% 57% 132% 6.4%  63.2% 182%  97.8% 019  22.6%
-- 10.8%  (0.8%) - 18.6% (2.5%)  94.5% 059  12.8%
45%  61% 122% 3.7%  6.1% 23% 7.0%  92.6% 029  18.0%
-- 16% 6.9% 1220  13.1% (2.7%) 94.0% 020  20.9%
8.1% (4.9%) 10.7% 14.6%  36.9% 57%  99.0% 054  9.5%
59% (44%) 0.1% (0.4%)  6.6% (7.2%) 86.4% 057 17.8%
---- 57%  36.9% 11.5%  99.7% 104 12.3%
- 9.4% -- (13%)  13.8% (0.5%) 97.0% 057  26.6%
125%  2.0% - 7.0% - 0.4% (6.0%) 78.3% 025  30.6%
125% 6.7%  3.4% 20%  158% (2.2%) 95.1% 0.96  23.8%
141% 33% (13%) 5.7% 520 26%  99.2% 009 13.4%
6.1% 12.5% 1.6% 87% 13.8%  99.4% 065  17.7%
15.4% 16.5% 14.4% (6.8%) 7.9% 3.4% 7.9%  88.4% 114 27.2%
14.2% - 2.8% - 62%  281% 7.5%  99.3% 078  10.2%
---- 8.0%  (14.9%) (3.8%) 75.8% 268  50.2%

7.1% - 54%  0.3% - 71% 26%  91.7% 0.88  23.3%
-- 0.1%) 33% 11.2%  (22.4%) 16.1%  68.3% 089  42.7%
-- 23% 135% 12%  (0.5%) 29.0%  88.7% 088  33.5%
(0.1%) -- 20%  7.4% 82% 43%  94.4% 091  18.4%
- 04% 13.1% 04% 50%  (2.8%) 143%  953% 094  19.5%
12.6% --- 02%)  12.7% 50%  95.6% 120 22.4%
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M

2019 2020 ot

AMZN $1,858 20.0% 4.5% 15.2%  (4.1%)
Sector:Energy 65% | 80.0%  46.7% 112% 3.0% 212% 85% (3.5%)  54% (0.8%)
cop $129 | 10.6% | 100.0%  60.0% - 6.5% - 53% 11%  (2.1%) 2.5%

CVX $270 4.9% | 60.0% 40.0% 4.1%  (0.4%) 9.0%

- (0.4%) (5.9%)

XOM $517 40% | 80.0%  40.0% 28% 3.0% 11.8% 11.3% 18.7%  1.2%
Sector:Cons Stapl 36% | 733%  43.3% 49%  75% 87% (L1%) 24%  247% 55%
cosT $390 | 10.4% | 80.0%  60.0% 56%  9.4% --- 347% 8.7%
PG $398 31% | 80.0%  40.0% 47% 05% 14.9% 40% (3.9%)  16.2% 0.7%
WMT $609 27% | 80.0%  40.0% 6.1% 10.3% (1.8%) 4.4% 05%  443% 8.7%
PEP $242 2.4% | 80.0%  40.0% 220 7.1% 123% 0.8%  (41%) = 3.8%  2.0%
KO $301 22% | 60.0%  60.0% 15% 13.9% 6.6%  (1.6%) (20%)  202% 5.7%
PM $187 1.0% | 60.0%  20.0% 95%  3.5% 31% 0 28.9%  7.0%
Sector:Materials 9.3% | 100.0%  60.0% 15.1% 42% 113% 9.8% 87%  13.7%  3.4%
LIN $222 9.3% | 100.0%  60.0% 42% 113% 9.8% 87%  13.7% 3.4%
Sector:Real Estate 3.2% | 50.0% 30.0% 3.9% (5.2%) 16.1% (18.1%) 15.7% 0.6% 5.3%
PLD $119 53% | 60.0%  40.0% 7.9%  (1.4%) -- 95%  (3.3%) 5.1%
AMT $106 11% | 400%  20.0% (0.1%) 3.3% 45%  5.6%
Sector: Utilities ©0.7%) | 60.0%  60.0% 83% 10.6% 11.4% (6.5%) (9.6%)  32.9% 8.7%

NEE $164 | (0.7%)| 60.0%  60.0% 8.3%  10.6% 11.4% -- 32.9% 8.7%
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Week

High

87.0% 1.10 24.6%
88.8% 1.17 21.2%
84.0% 1.49 24.3%
86.5% 1.02 18.7%
95.9% 0.98 20.7%
98.9% 0.32 12.1%
99.1% 0.65 11.6%
99.1% 0.25 8.9%
99.5% -0.12 12.0%
96.1% 0.40 14.3%
99.9% 0.69 14.3%
99.7% 0.03 11.5%
97.7% 0.52 13.4%
97.7% 0.52 13.4%
94.6% 0.69 24.3%
93.7% 0.90 26.5%
95.6% 0.48 22.2%
99.5% 1.10 32.5%
99.5% 1.10 32.5%
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