May 2024

/Alpharank.com

Accelerate Alpha Rank - Monthly Factor Performance Canada

4%

m Net Alpha (Long - Short)

0%
0.5%
-1.9%
4% -36%
-4.5% -4.5%
8% 4%
-12%
Multi-Factor Value Quality Price Momentum Operating Momentum Trend

Multi-Factor Performance

Value Performance

15% @ | 0ng Multi-Factor 15% @ 0ng Value
=== Short Multi-Factor @ Short Value
10% % 10% 18%
5% 3.2% 5%
0.4%
0% 0%
5% 5%
Apr 30 May 07 May 14 May 21 May 28 Apr 30 May 07 May 14 May 21 May 28

Quality Performance

Price Momentum Performance

159 . 15%
% | Ong Quality ’ @ | Ong Price Momentum
== Short Quality e Short Price Momentum
10% 10%
5.7% 6.10%
5% 5%
2.1% 1.6%
0% 0%
5% 5%
Apr 30 May 07 May 14 May 21 May 28 Apr30 May 07 May 14 May 21 May 28

Operating Momentum Performance

Trend Performance

0, 0,
15% = |0ng Operating Momentum 15% == _ong Trend
e Short Operating Momentum e==Short Trend
10% 10%
5.9%
0, 0/
5% S 5% 5.4%
0, 0,
0 0.9% 0%
5% 5%
Apr 30 May 07 May 14 May 21 May 28 Apr 30 May 07 May 14 May 21 May 28

* AlphaRank is exclusively produced by Accelerate Financial Technologies Inc. ("Accelerate"). AiphaRank - Monthly Factor Performance represents the historical performance of Accelerate proprietary model portiolios. Visit AccelerateShares.com for more information.
Disclaimer: This research does not consfitute investment, legal or tax advice. Data provided in this research should not be viewed as a recommendation or solicitaion of an offer to buy or sell any securities or investment strategies. The information in this research is based on
current market condions and may fuctuate and change in the future. No representaion or warranty, expressed or implied, is made on behalf of Accelerate as to the accuracy or completeness of the information contained herein. Accelerate does not accept any liability for any
direct, indirect or consequential loss or damage sufiered by any person as a result of relying on all or any part of this research and any liabiliy is expressly disclaimed. Past performance is notindicafive of future results.
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* AlphaRank is exclusively produced by Accelerate Financial Technologies Inc. ("Accelerate"). AiphaRank - Monthly Factor Performance represents the historical performance of Accelerate proprietary model portiolios. Visit AccelerateShares.com for more information.
Disclaimer: This research does not constiute investment, legal or tax advice. Data provided in this research should not be viewed as a recommendation or solicitation of an ofler to buy or sell any securities or investment strategies. The information in this research is based on
current market condions and may fuctuate and change in the future. No representaion or warranty, expressed or implied, is made on behalf of Accelerate as to the accuracy or completeness of the information contained herein. Accelerate does not accept any liability for any
direct, indirect or consequential loss or damage sufiered by any person as a result of relying on all or any part of this research and any liability is expressly disclaimed. Past performance is notindicative of future results.
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