Average Factor Scores by GICS Sector

Communication Services 0.043 0.036 -0.009 - 0.019 0.098
Consumer Discretionary 0.034 0.020 -0.033 - 0.019 0.090
Consumer Staples 0.033 0.017 -0.035 - 0.006 0.103
Energy 0.047 0.020 -0.024 - 0.008 0.098
Financials | 0033 0.020 0026 - 0.003 -
Health Care 0.042 0.034 -0.021 0.012 0.096
Industrials 0.045 0.029 -0.020 0.021 0.095
- 0.05
Information Technology 0.054 0.042 -0.005 0.028 0.091
Materials 0.040 0.028 -0.031 0.015 0.098
Real Estate 0.029 0.007 -0.031 - -0.005 0.093 - 0.00
Utilities 0.055 0.035 0.004 - .160 0.019 0.109
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