
Techbubble GFC Corona

03.2000 - 03.2003 03.2000 - 03.2003 10.2007 - 02.2009 10.2007 - 02.2009 19.02.2020 - 20.03.2020 19.02.2020 - 18.03.2020

Style Factor S&P500 Stoxx600 S&P500 Stoxx600 S&P500 Stoxx600

Growth 1Y Change Revenue -44,4% -69,1% -55,4% -68,5% -32,4% -38,8%

Momentum 12M-1M Price Momentum -36,9% -50,2% -56,2% -59,8% -30,2% -36,3%

Key Momentum -47,0% -37,0% -55,3% -64,6% -34,7% -38,7%

Quality Return on Invested Capital -7,4% -45,4% -49,0% -59,8% -28,9% -33,7%

Size Market Cap -49,9% -48,5% -51,7% -60,9% -27,5% -36,1%

Value Book to Price -3,0% -32,3% -66,1% -72,6% -46,6% -43,5%

Free Cash Flow Yield 23,1% -7,3% -59,4% -67,3% -37,8% -41,9%
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Techbubble GFC 

03.2003 - 03.2006 03.2003 - 03.2006 02.2009 - 02.2012 02.2009 - 02.2012

Style Factor S&P500 Stoxx600 S&P500 Stoxx600

Growth 1Y Change Revenue 112,4% 146,1% 102,2% 74,3%

Momentum 12M-1M Price Momentum 92,4% 132,2% 68,9% 68,4%

Key Momentum 108,4% 149,6% 75,8% 77,1%

Quality Return on Invested Capital 63,8% 136,3% 107,8% 118,0%

Size Market Cap 51,4% 114,7% 77,0% 58,4%

Value Book to Price 137,7% 201,5% 213,7% 97,2%

Free Cash Flow Yield 131,7% 191,6% 178,8% 139,2%
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