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Prior SM Prior 6M Prior 3mM Mext 1M MNext 3M MNext 6M MNextOM  MNext 12M
Energy y H A
Maiterials -1.9% -3.0% -2.0R% 1.6% 0.4% 3.2% 1.72%
Capital Goods -0.5% -1.8% -0.2% 2.7% 2.6% 4.5% 4.8% S.4%
Commercial & Professional Services -0.1% -1.4% -1.4% 1.2% -0.19% -0.7% -0.42% -1.7%
Transportation 0.3% 1.29% 1.82% 259 0.92% 4.49% 1.5% 1.12%6
Auwtomobiles & Components -4 7% -6._4% -2.4% 1.6%6 3.6%
Consumer Durables & Apparel -1.0%% 0.83% 2.6% 0.0 0.83% 3.634 369 0.8%
Consumer Sernvices -0.5% -1.0% 3.7% d1% 2.3% 5.5% 2.0% 2.4%
Consumer Discretionary Distribution & Retail 1.6%: -0.6%% 0.32¢: -21%% -2.6% 1.496 2.29% 0.732%
Consumer Staples Distribution & Retail 27%: 1.33% 1.9%: 3.0 -1.32% 0735 -1.5%% -0.5%%
Food, Beverage & Tobacco 5.5% 5496 1.7% 1.7%% 0.59% 1036 -2.6%% -3.1%%
Household & Personal Products 2.5% 2_6% 1.2% -2.5% -5_8% -6._0% -8.7%
Health Care Eguipment & Services 0.7%6 1.5% 0.5 0.79% 1.79% -0.83% 0892 -1.68%%
Pharmaceuticals, Biotechnology & Life Sciences 4.5%6 4324 -0.32%% -1.3%6 -2_09% -7 .99 -B.7% -3.92%
Banks 46% 7.0%  8.0% 3.4% 2.5% 45% 4.8% 5.5%
Financial Services 1.4 5.0% 2.4% 0.9% 2.6% 533  108%  12.8%
Insurance 4.1% 6.9% 3.7% 2.2% 1.82 5.3% B.6% 8.1%
Software & Services -2.0% -1.79% 0.62¢ -1.926 -2.5% -8.6%% -7.29% -4.0%6
Technology Hardware & Equipment -3 A% -4 0% -2 1% 0.0 2.49% -3.49% -2.1% -2.1%
Semiconductors & Semiconductor Equipment -2.6% -3.4% 0.5% 0.1% 6.4%5 6.5%
Telecommunication Services -3.9% -4 4% -5.6% -1.3% o126 -5.3% -8.0% =-10.5%
Media & Enterfainment —4.9%6 -2_2% -1.926 -1.5%6 -0.89% -0.79% 0.92% 2.9%
Utilities 4.0% 5.4% 1.976 -0.8% -3.09%6 -1.9%% -5.89%% -7.6%
Equity Real Estate Inwvestment Trusts (REITs) -0.5% 1.2% -3.52% -2. 7% -2.2% 0.3% -1.7% -2.1%
Real Estate Management & Development -6.6% -3. 7% 6.3%
Top 1000 (Cap Weighted) 2.2% 0.52% -1.02% 1.826 4.49% T.5%
Top 1000 (Equal Weighted) 1.8% 0.3%% -0.6%% 2.2% 6.5%
Value ws Growth 0.0 2. 7% 21% 3.1% 4 4%,
Quality vs Junk 2.3% 4.9% 3.7% 2.0°6 -2.4% 0.9 0.02% 0,026
Cyclical vs Defensive -2.0% -4 1% -1.0246 -0.4% 0.8 0.2 1.0%% 2,026
Small vs Large -1.5% -1.3% -0.3% 0.8% 4.2% 3.5% 4.4% 4.9%

ERRIR : Morgan Stanley, 2024/07/01
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