
N A M E W E I G H T  ( % )

NIKE Inc 1.09

Allstate Corp/The 1.08

Verizon Communications Inc 1.07

First Republic Bank/CA 1.06

Devon Energy Corp 1.05

Northrop Grumman Corp 1.05

Raytheon Technologies Corp 1.05

Duke Energy Corp 1.05

Public Service Enterprise Group Inc 1.05

PNC Financial Services Group Inc/The 1.05

T O P  J U O N E  P E R F O R M E R S  

Q U A R T E R  E N D E D  D E C E M B E R  3 1 ,  2 0 2 2

N A M E R E T U R N  ( % )

N I K E  Inc -Cl B 40.77%

Freeport-McMoran Inc 39.04%

Hewlett Packard Enterprise 33.22%

United Rentals Inc 31.58%

Merck & Co. Inc. 28.83%

B O T T O M  J U O N E  P E R F O R M E R S   

Q U A R T E R  E N D E D  D E C E M B E R  3 1 ,  2 0 2 2

N A M E R E T U R N  ( % )

Amazon.com Inc -25.66%

Paypal Holdings Inc -17.25%

Ally Financial Inc -12.15%

Cheniere Energy Inc -9.61%

Salesforce Inc -7.82%

J U O N E  K E Y  D A T A   

A S  O F  D E C E M B E R  3 1 ,  2 0 2 2

Number of Securities 102

Dividend Yield 2.35%

Constituent Median Market Cap (bn) $55.6

Tracking Error vs. Russell 1000  

(since inception):

4.71%

Source: JUST Capital

J U S T  1 0 0  I N D E X  V S .  R U S S E L L  1 0 0 0  ( %  T O T A L  R E T U R N )  

MARCH 25, 2019 – DECEMBER 31, 2022

Compared to other companies ranked by JUST Capital,  
JUONE constituents

•	 Have 1.2x as many women on their 
board of directors

•	 Are 1.6x more likely to have disclosed 
the breakdown of its workforce by 
gender and/or ethnicity

•



MARKET PERFORMANCE

•	 US Equity markets gained some ground in Q4,  with the Russell 1000 adding 7.24%. 
Large Caps outperformed Small Caps, and Value handily outperformed Growth.

•	 Energy, Basic Materials, and Industrials were top sectors in Q4.

•	 JUONE outperformed the Russell 1000 Benchmark by 4.28% over the quarter.
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