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What Worked

Small Caps
hurt this
week

Mid-term
momentum
still hurting

Size came in with a strong IC this week, largely driven by a sell-off in the smaller end of the
market rather than a buy into the larger cap names. OFX Group (OFX, -5.7%), Virtus Health
(VRT, -1.5%) and Japara Health (JHC, -4.8%) all taking a hit this week, while their larger
brethren largely stayed inline with the market.
The end of year momentum sell-off slowed this week, with the mid-term momentum signals
still felling the sting, but the longer term stabilizing. In the 3-month momentum quintiles, there
was a sell-off in the worst performing names, but the IC was largely driven by a reversal in
the best performers over the last 3 months. Among the best performers over the last 3
months that took a hit this week were Galaxy Resources (GXY, -3.9%), SIMS Metal
Management (SGM, -3.3%) and Origin Energy (ORG, -1.5%).
Who Moved

Nothing
special
volume wise

12 names managed to move on very strong volumes this week. Finishing the week in the
black included Mayne Pharma (MYX, +6.2%), Independence Group (IGO, +3.5%) and Iron
Mountain (INM, +3.4%), while Sydney Airport (SYD, -6.4%), Flexigroup Limited (FXL, -5.6%)
and Seven West Media (SWM, -1.8%) all finished up lower.
Summary
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Important Disclosures:
This material was prepared for you and is for your information and use only. This material
should only be distributed to other members of that organization on a need to know basis and
should not be distributed or disseminated to any other person or entity.

This material is for information purposes only and it should not be regarded as an offer to sell or
as a solicitation of an offer to buy the securities or other instruments mentioned in it. This
material is based on current public information that Custom Products Group Limited ("Custom
Products") considers reliable, but we make no representation that it is accurate or complete,
and it should not be relied on as such. No investment opinion or advice is provided, intended,
or solicited. Custom Products offers no warranty, either expressed or implied, regarding the
veracity of data or interpretations of data included in this report. This material is provided with
the understanding that Custom Products is not acting in a fiduciary capacity. Opinions
expressed herein reflect the opinion of Custom Products and are subject to change without
notice.

The products mentioned in this document may not be eligible for sale in some states or
)
countries, and they may not be suitable for all types of investors. The value of and the income
produced by products may fluctuate, so that an investor may get back less than they invested.
Value and income may be adversely affected by exchange rates, interest rates, or other
factors. Past performance is not necessarily indicative of future results. If a product is income
producing, part of the capital invested may be used to pay that income. © 2016 Custom
Products Group Limited. All rights reserved.
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