Emerging market country

Position at 12-Jun-24
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EPFR uses flow into a country as a percentage of assets held in that country, summmed over the trailing four weeks,

to predict future performance of - and drive cross-sectional models for - EM equities.

Srimurthy, V. K, Shen, S, & Smalbach, M. (2018). Fund Flows as Country Allocator. The Journal of Alternative Investments, 21(3), 87-95.




Global 7 Equity Strategy

Global 7 Equity Strategy Ranking Position at 12-Jun-24
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EPFR uses flow into a region as a percentage of assets held in that region, summed over the trailing four weeks,

to predict future performance of - and drive cross-sectional models for - regional equity markets.




Multi Asset

Multi-Asset Ranking Position at 12-Jun-24
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EPFR uses flow into an asset class as a percentage of assets held in that asset class, summed over the trailing

four weeks, to predict future performance of - and drive cross-sectional models for - equity and fixed-income
asset-classes.




G10 Currency

Position at 12-Jun-24
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EPFR uses flow into a currency area as a percentage of assets held in that currency area, summmed over the

trailing four weeks, to predict - and drive cross-sectional models for - future performance of - and drive
cross-sectional models for - G10 currencies.




Stock Flows — Russel 1000 — Materials Sector
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EPFR uses the alignment of fund flow and fund active weight, over the trailing three weeks, to predict future

performance of - and drive cross-sectional models for — equities within Large-cap U.S. Materials. Stocks rank highly
on this measure if funds receiving inflows are overweight that stock and those suffering outflows are underweight.




