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Risk Indices Industries Benchmarks
Size Mining & Metals Industrial Parts S&P100
Size Nonlinearity Gold Electric Utilities S&P500
Momentum Forest Products & Paper Gas Utilities S&P BARRA
Volatility Chemicals Railroads NASDAQ
Trading Activity Energy reserves & Production Airlines MMI
Growth Oil Refining Trucking, Shipping, Air Freight NYSE
Earnings Yield Oil Services Medical Providers & Services Frank Russell
Value Food&Beverage Medical Products REIT
Earnigs Variability Alcohol Drugs ADR
Leverage Tobacco Electronic Equipment MSCIUSA
Currency Sensitivity Home Products Semiconductors FTUSA

Dividend Yield

Non-Estimation Universe Indicator
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Grocery Stores

Consumer Durables

Motor Vehicles & Parts
Apparel & Textiles

Clothing Stores

Specialty Retails
Department Stores
Construction & Real Property

Computer Hardware & Office Equipmer
Computer Software

Defense & Aerospace

Telephones

W ireless Telecommunications
Information Services

Industrial Services

Life & Health Insurance

Publishing Property & Casualty Insurance
Media Banks

Hotels Thrifts

Restaurants Securities & Asset Management
Entertainment Financial Services

Leisure Internet

Environmental Services REIT

Heavy Electrical Equipment

BioTechnology
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