AAPL — Apple Inc. R1 - Factor Risk Profile

Ticker: AAPL - Benchmark: RSPT - As of: 2026-04-08
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App|e Inc. Market risk (53% of variance) is the primary driver, but +46.3% residual alpha signals genuine stock selection.
AAPL - 2026-04-08 Realised vol of 29.4% (23d); -2136 bps peer deficit warrants monitoring.
IDENTITY . . .
Market Cap sagr |- Return Attribution Il. Hedge-Ratio Cascade
Sector ETF XLK AAPL's return over the past 252 trading days ending 2026-04-08 decomposes into market L3 hedge ratios over the past 252 trading days ending 2026-04-08: market beta -1.70,

+53.3%, sector +0.2%, subsector +0.2%, residual +46.3%. Residual alpha of +46.3% sector 0.16, subsector 0.20. Defensive beta (-1.70) implies reduced market exposure.
Subsector ETF RSPT
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lll. Peer Benchmarking - Peer Comparison - IDGT Subsector Peers (cap-wt, N=13)
AAPL is underperforming the RSPT peer average by 2136 bps on residual alpha over the past 252 trading days ending 2026-04-08.
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Annualized o of total return; segments = o x (L3 market/sector/subsector RR + HR residual)
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