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Screen Benchmark Years Run
Lynch FTSE All-Share 12.2

Strategy Screen
Late Bloomers

Cash Magic*
Dreman
Big Reliables

Slater Small Caps
Safe Yields

Contrarian Value**

High Quality Small Caps

F-Score Value
Geico Stocks
High Quality Large Caps

Small Caps on Steroids
Best of British**

Monsters of Momentum
Around the World in ITs
Genuine Growth

High Yield Small Caps
Have-It-All

Great Expectations
Inflation Beaters

Double Up
Magic Formula (Greenblatt)***

O'Shaughnessy Growth
O'Shaughnessy Value
US Intangible Edge

UK Intangible Edge
Cheap Small Caps

High Yield Low Risk
Dogs of the FTSE

US Cash Magic

Screen for All Seasons

Acquirer's Multiple

FTSE All-Share
FTSE All-Share
FTSE All-Share
FTSE All-Share
FTSE 350

FTSE Small/Aim
FTSE All-Share
FTSE All-Share
FTSE Small/Aim
FTSE All-Share/Si
MSCI World (£)
FTSE All-Share
FTSE Small/Aim
FTSE 350

FTSE All-Share
FTSE All-Share/W\
FTSE All-Share/Ai
FTSE Small/Aim
FTSE All-Share
FTSE 350

FTSE 350
All-Share/Aim
FTSE All-Share
FTSE All-Share
FTSE 350

S&P 500

FTSE All-Share
FTSE Small Cap/£
FTSE All-Share
FTSE 100

S&P 500

FTSE All-Share/Ai
FTSE All-Share

114 10% vs 23%

10.2 7% vs 23%

11.2 -8% vs 21%
11.2 -1% vs 23%

13.2 15.8% vs 17.4% 6% vs 24%
11.1

13 10% vs 23%

13 8% vs 23%

11.9 -19% vs -17%

9.9 13.4% vs 14.0%
1.8 17.5% vs 25.5% -

12.9 16% vs 23%

5.8

12.8 -4% vs 24%

13.7 5% vs 23%

11.7 16.3%vs 21.2% 14% vs 29%
11.7 4.6%vs 13.2%  -46% vs -11%
11.6 3.5%vs12.3%  -41%vs -15%
12.6 -2% vs 23%

12.6 1% vs 24%
12.5
0.7 -

135 18% vs 23%
12.4 -13% vs 23%
13.4 21% vs 24%

2.4 21.0%vs 28.8% -
2.4

11.3 9.6%vs 12.2% -17%vs -15%
10% vs 23%

13.3
2.3
2.2 15.0% vs 28.8% -
7.2
0.3 - -

22% vs 30%

24% vs 30%
22% vs 31%

4% vs 15%

28% vs 30%

42% vs 52%

-16% vs 6%
-17% vs 18%

27% vs 30%

All-time

55% vs 78%

43% vs 81% 90% vs 97%

50% vs 58%

147% vs 151%
32% vs 55%

47% vs 81%

60% vs 81%

- 31% vs 36%
- 6% vs 20%

- 10% vs 17%
- 23% vs 32%

Sources: LSEG, Factset, Investors' Chronicle. Performance is total return, data accurate as of 11 July 2024 *Top 30 **Top 5 ***Top 10
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https://www.investorschronicle.co.uk/ideas/2024/04/15/our-stalwarts-screen-returns-40-can-it-do-it-again/
https://www.investorschronicle.co.uk/ideas/2024/04/29/a-stock-screen-strategy-that-beats-the-market/
https://www.investorschronicle.co.uk/ideas/2024/05/07/twelve-late-bloomer-stocks-that-can-beat-the-ftse/
https://www.investorschronicle.co.uk/ideas/2024/05/28/more-oil-please-says-our-cash-magic-screen/
https://www.investorschronicle.co.uk/content/755ca4de-d697-5fec-a7ca-f60d594cb8fc
https://www.investorschronicle.co.uk/ideas/2023/07/18/sixteen-big-and-reliable-stocks/
https://www.investorschronicle.co.uk/ideas/2023/07/24/our-top-performing-stock-screen-is-up-37/
https://www.investorschronicle.co.uk/ideas/2023/07/31/time-to-question-our-dividend-based-stock-screen/
https://www.investorschronicle.co.uk/ideas/2023/08/14/hunting-for-deep-value-contrarian-stocks/
https://www.investorschronicle.co.uk/ideas/2023/08/21/can-these-seven-small-cap-stocks-buck-the-trend/
https://www.investorschronicle.co.uk/ideas/2023/09/04/the-better-way-to-hunt-for-value/
https://www.investorschronicle.co.uk/ideas/2023/09/11/25-world-beating-geico-income-stocks/
https://www.investorschronicle.co.uk/ideas/2023/10/02/a-new-era-for-our-most-successful-stock-screen/
https://www.investorschronicle.co.uk/ideas/2023/10/09/small-caps-on-steroids-goes-stratospheric/
https://www.investorschronicle.co.uk/ideas/2023/10/17/four-quality-best-of-british-stocks/
https://www.investorschronicle.co.uk/ideas/2023/10/30/nine-new-momentum-monsters/
https://www.investorschronicle.co.uk/news/2023/11/16/around-the-world-in-eight-investment-trusts/
https://www.investorschronicle.co.uk/ideas/2023/11/20/our-growth-screen-has-struggled-but-these-seven-picks-can-turn-it-around/
https://www.investorschronicle.co.uk/ideas/2023/11/27/our-high-yield-small-cap-screen-is-struggling-here-s-why/
https://www.investorschronicle.co.uk/ideas/2023/12/05/nine-have-it-all-shares/
https://www.investorschronicle.co.uk/ideas/2023/01/09/six-shares-with-great-expectations/
https://www.investorschronicle.co.uk/ideas/2024/01/15/five-stocks-that-could-beat-inflation/
https://www.investorschronicle.co.uk/ideas/2024/04/22/how-to-trade-the-earnings-drift-effect/
https://www.investorschronicle.co.uk/ideas/2024/01/29/thirty-great-uk-value-stocks-according-to-joel-greenblatt/
https://www.investorschronicle.co.uk/ideas/2024/02/07/twenty-eight-growth-and-value-stocks/
https://www.investorschronicle.co.uk/ideas/2024/02/07/twenty-eight-growth-and-value-stocks/
https://www.investorschronicle.co.uk/ideas/2024/02/12/our-intangibles-screen-smashes-its-us-benchmark/
https://www.investorschronicle.co.uk/ideas/2024/02/12/our-intangibles-screen-smashes-its-us-benchmark/
https://www.investorschronicle.co.uk/ideas/2024/02/19/new-momentum-offers-hope-to-our-small-cap-stock-screen/
https://www.investorschronicle.co.uk/ideas/2024/03/04/a-quartet-of-high-yield-low-risk-stocks/
https://www.investorschronicle.co.uk/ideas/2024/03/11/who-are-the-dogs-of-the-ftse-100/
https://www.investorschronicle.co.uk/ideas/2024/03/18/the-us-stocks-with-free-cash-flow-magic/
https://www.investorschronicle.co.uk/ideas/2024/04/02/our-screen-for-all-seasons-beats-the-benchmark-again/
https://www.investorschronicle.co.uk/ideas/2024/04/08/how-to-find-uk-takeover-targets/

