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Size & Style Landscape

US. Size & Style AUM # of ETEs AUM 1 Wk Flows |3 Mo Flows |6 Mo Flows| 1 Yr Flows
(YY) (MM) (MM) (MM) (MM)
20

$28,134

Large-Cap Value $124,282 $131 $3,291 $2,384 $7,910
$30,268

$32,782 Large-Cap Blend 164 $992,486  -$6,740 -$366 $5,472 $39,920
Large-Cap Growth 22 $196,635 -$307 -$4,471 -$8,732 $1,465
. Mid-Cap Value | 10 $25,236 -$27 -$551 -$1,601 -$1,976
’ \ Mid-Cap Blend | 27 $135,466 $38 -$1,306 -$3,262 -$4,366

[ |

[ |

|

|

Mid-Cap Growth 9 $32,782 -$45 -$277 -$57 -$547

Small-Cap Value 12 $30,268 $237 $494 -$18 $1,616
Small-Cap Blend 52 $142,887 $538 $242 $2,071 $5,995

Small-Cap Growth 12 $28,134 $69 -$28 -$436 -$1,106

TTM Flows by Sector (millions of $)
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*Size & Style landscape data is represented by long US Size & Style ETFs with a broad-based designation and do not utilize leverage
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ITOT 2.19% ITOT 3.74% 1JT 3.03% 1IVV 0% [NNON N7 |V -12.13% | INVANV14.25% 1JH 7.279 1T 3.82% 1JK 6.19% ITOT 7.05% IVE -2.52% 1)) 3.41%
1VV 2.16% 1VV 3.63% 1JR 3% ITOT -0.13% (N A7 | TOT -13.87% | F15 s IVW 5.96% 1JR 3.6% 1VV 5.85% | IVV 7% | 1JH -3.32% 1JR 2.54%
T 2.12% IVW 3.41% IVE 3% 1JK -1.28% 1VV -8.45% IVE -15.28% 1JK 14.02% T 5.77% 1JS 3.57% ITOT 5.76% 1JS 5.07% ITOT -3.54% 1JH 2.24%
1JR 2.02% T 3.28% 1IVV 2.92% T -1.72% 1JT -8.88% 1JK -16.99% 1JS 13.88% 1) 5.27% ITOT 2.3% 1JT 5.58% 1JR 3.87% IVV -3.74% T 1.62%
1JS 2% 1JK 3.17% IVW 2.88% 1JH -2.6% IVE -9.46% v ORETZ9 | TOT 13.19% | ITOT 5.23% IVV 1.89% 1JH 4.56% 1J) 3.84% T -4.14% 1JK 1.32%
IVW 1.71% 1JR 3% ITOT 2.85% IVE -2.67% 1JH -9.48% 1JH -20.25% 1JR 12.9% IVV 4.81% 1JK 1.35% 1JR 4.27% 1JH 3.57% 1)) -4.35% IVE -1.83%
1JJ 1.35% 1JH 2.96% 1JS 2.83% 1JR -4.01% 1JR -9.55% 1JR -22.55% IVV 12.67% 1JR 4.4% 1JH 1.33% IVE 3.73% IVE 3.52% 1JR -4.64% ITOT -1.9%
1JH 1.07% 1J) 2.72% 1JH 2.8% 1)) -4.14% 1JS -10.14% 1JJ -24.39% T 12.36% IVE 3.23% 1JJ 0.98% 1J) 2.73% 1JK 3.24% IVW -4.77% IVV -2.51%
1JK 0.94% 1JS 2.7% 1JK 2.45% 1JS -6.3% 1J) -10.47% 1JS -25.76% IVE 10.63% 1JS 2.54% IVE -0.99% 1JS 2.57% 1T 2.91% 1JS -5.18% IVW -2.76%
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Performance One Month Dispersion
Beta o Return
Tracker | YWk | 1Mo YTD 1Yr 6% ~
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u.s. ITOT -556% -1.91% 1.78% 15.33% 3.25% 9.83% o
T O
Large-Cap Value IVE  -558% -1.83% -1.19% 5.02% -13.27% -7.48%
o, -
Large-Cap Blend IWW  -557% -251% 1.19% 13.51% 2.88% 9.41% 2%
Large-Cap Growth VW -5.44% -2.77% 2.88% 19.72% 16.96% 24.04% 0% | | | |
Mid-Cap Value 1 -6.01% 3.41% 1.50% 12.18% -16.71% -12.49% 50, 0% 10% 9 30% 40%
2% Lk
Mid-Cap Blend UH -5.75% 2.24% 1.63% 16.37% -6.64% -1.94% .
Mid-Cap Growth DK -539% 133% 1.73% 19.58% 2.50% 7.58% 4% Risk
Small-Cap Value us -6.51% 3.66% 2.23% 12.52% -19.91% -16.11% 6%
6% |
Small-Cap Blend UR -6.08% 2.55% 0.92% 14.57% -13.04% -8.64%
o, L
Small-Cap Growth ut -5.58% 1.62% -0.20% 16.23% -6.60% -1.68% -8%
*30 day volatility annualized
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Size & Style TTM Price to Earnings Charts

Large Value Large Blend Large Growth
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Size & Style Technicals & Internals

ACTION

50 Day Bollinger Bands (IVE) 14 Day RSI (IVE) Holdings Above 50 DMA (IVE)
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50 Day Bollinger Bands (1))

Size & Style Technicals & Internals

14 Day RSI (1))

Holdings Above 50 DMA (1))
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N

50 Day Bollinger Bands (1JS)

Size & Style Technicals & Internals

14 Day RSI (I)S)

Holdings Above 50 DMA (1JS)

30
20
Oversold
10
$30
Nov'l9 Dec'l9  Jan'20  Feb'20 Mar'20  Apr'20  May'20 Jun'20  Jul'20  Aug20  Sep'20  Oct'20
)
—Us —BB(50,1) — BB(50,2)
Dec’l9  Jan'20  Feb'20 Mar'20  Apr'20  May'20 Jun'20  Jul'20  Aug'20  Sep'20  Oct'20 Dec'l9  Jan'20  Feb'20 Mar'’20  Apr'’20  May20  Jun'20  Jul'20  Aug'20  Sep'20  Oct'20
50 Day Bollinger Bands (IJR) 14 Day RSI (JR) Holdings Above 50 DMA (IJR)
- =
20
Oversold
10
$30
Nov'l9 Dec'l9  Jan'20  Feb'20 Mar'20  Apr'20  May'20 Jun'20  Jul'20  Aug'20  Sep'20  Oct'20
)
—UR —BB(50,1) — BB(50,2) . . g B P
Dec'l9  Jan'20  Feb'20 Mar'20  Apr'20  May'20 Jun'20  Jul'20  Aug'20  Sep'20  Oct'20 Dec’l9  Jan'20  Feb'20  Mar'20  Apr'’20  May'20  Jun'20  Jul'20  Aug'20  Sep'20  Oct'20
50 Day Bollinger Bands (IJT) 14 Day RSI (UT) Holdings Above 50 DMA (UT)
E
—
wn 2
20
Oversold
10
540
Nov'l9 Dec'l9  Jan'20  Feb'20 Mar'20  Apr'20  May'20 Jun'20  Jul'20  Aug20  Sep'20  Oct'20
0

—uT

— BB (50, 1)

— BB (50, 2)

Dec'19  Jan'20  Feb'20 Mar'20  Apr'20  May'20 Jun'20  Jul'20  Aug'20  Sep'20  Oct'20

Dec'19

Jan 20

Feb '20

Mar 20

Apr 120

May 20

Jun 20

Jul 20

Aug 20

Sep 20

oct 20

© 2020 ETFAction.com

9
For Personal Use Only, Do Not Redistribute


https://www.etfaction.com/
https://www.etfaction.com/

- — | = Definitions & Disclosures

v

Disclaimer of Warranties

” u,

Except for the express warranties set forth in the terms of service, all services, including all ETF Action materials, are provided on an “as is,” “where is” basis, and ETF Action and its licensors disclaim all representations or warran-
ties, express or implied as to the services. ETF Action and its licensors specifically disclaim all implied warranties of merchantability, fitness for a particular purpose, title and non-infringement, and all warranties arising from
course of dealing, usage or trade practice. Without limiting the foregoing, ETF Action and its licensors make no warranty of any kind that the services or ETF Action materials, or any products or results of the use thereof, will meet
customer’s or any other person’s requirements, operate without interruption, achieve any intended result, be compatible or work with any software, system or other services, or be secure, accurate, complete, timely, free of
harmful code or error free. All third-party materials are provided “as is” and any representation or warranty of or concerning any third-party materials is strictly between customer and the third-party owner or distributor of the

third-party materials.
Additional Disclaimers

The services are not intended and should not be construed as financial or investment advice, a recommendation or promotion. Neither ETF Action nor its licensors shall be responsible for investment decisions, damages, or other
losses resulting from use of the services. Past performance does not guarantee future performance. Neither ETF Action nor its licensors shall be considered an “expert” under the securities act of 1933. Neither ETF Action nor its
licensors warrant that the services comply with the requirements of the NASD or any similar organization or with the securities laws of any jurisdiction. Any information contained in in the services should not be acted upon with-
out obtaining specific legal, tax, and investment advice from a licensed professional.

Distribution prohibited without prior permission. Full terms of service, including terms of use, copyrights, and disclaimers are available at https://www.etfaction.com/terms.

© Copyright ETF Action, LLC. All Rights Reserved.
Data Reliability and Definitions

ETF Action, LLC believes the information herein to be accurate (at time of publication) and was obtained from reliable sources, but makes no guarantees with respect to its accuracy. Calculations of fundamental data are based
on weighted averages of reported results and consensus estimates of current ETF constituents. Valuation data (price/earnings, price/sales, price/cash flow, price/book value) are calculated using per share data divided by current
NAV of corresponding ETF. Performance, risk and technical data (moving averages, relative performance, RSI) calculated for specified periods using ETF market price which may differ from net asset value (NAV).

Source Data & ETF Issuer Information

FactSet Research Systems | iShares (IVE, IVV, IVW, 1JJ, UH, UK, IJS, UR, UT,ITOT)

Contact or Follow Us:

Vv:vv /A\ C T | O N e team@etfaction.com

¢ www.etfaction.com

ETF Action is an independent technology and research
firm focused on helping advisors build better portfolios, m
create engaging experiences with their clients, and
navigate the vast ETF landscape.

© 2020 ETFAction.com 10
For Personal Use Only, Do Not Redistribute


https://www.etfaction.com/
https://www.etfaction.com/
https://www.etfaction.com/terms
https://www.factset.com/
https://www.ishares.com/us
https://www.etfaction.com/
https://www.linkedin.com/company/etf-action/
https://twitter.com/etfaction

