Bloomberg Functions for the Market
Using Equity Screening to Identify Growth Ahead of Peers

Bloomberg's Equity Screening function helps with idea generation as U.S. first-quarter earnings
approach. Use the Example Screens to identify companies with faster one-year sales and EPS
growth than the weighted average of their peer group. Compare the screen against S&P 500
performance with backtesting.
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Click the Backtest button or enter
97<GO> to perform a test.
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In Ana|ytica| Parameters’ check 'Use YR 99 Feedback | Equity Backtesting: Model Builder
Benchmark' and type S&P to select the Equity Screen

EPS & Sales Growth vs. Sector 1) =

S&P 500. For Analysis Period, change
the frequency to quarterly, set the exact T
start date as 3/31/09 and the end date kN o Berchmark seleted
to Last Quarter End. Type 1<GO> to -
update, and 1<GO> to Run.

Name the backtest and type 1<GO> to
Save & Run the screen. = S 00 Index Mo
Users receive an e-mail message
when the test is finished.

Medel analyzed between 2/29/2012 and 2/28/2013 rebalanced Monthly

Run will start the test. You'll
receive a message when
it's complete

Select the blue attachment in the e- 99 Output  ~ 97) Actions v Equity Backtesting: Results
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Results. The results show how a

portfolio created with an EQS screen
and rebalanced quarterly returned 173
percent, while the S&P 500 returned 94
percent during the same period. e e v

M Spread Return (%) 79.68

M Active Return (%) 6.7436
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