
https://justcapital.com/methodology/
https://justcapital.com/methodology
https://justcapital.com/ranked-companies/


0

50

100

150

200

30 40 50 60
JUST Score

C
ou

nt

Distribution of JUST Scores

0
10
20
30
40
50
60

1 2 3 4 5
Quintile of JUST Score

M
ea

n 
JU

ST
 S

co
re

Overall JUST Score Quintile





0%

10%

20%

30%

1 2 3 4 5
Quintile of JUST Score

M
ea

n 
St

oc
k 

Vo
la

tili
ty

Volatility by JUST Quintile

5: highest JUST score; 1: lowest JUST score

0.00

0.25

0.50

0.75

1.00

1 2 3 4 5
Quintile of JUST Score

M
ea

n 
St

oc
k 

Be
ta

Beta by JUST Quintile

5: highest JUST score; 1: lowest JUST score

0%

10%

20%

30%

1 2 3 4 5
Quintile of JUST ScoreM

ea
n 

Be
ta
−A

dj
us

te
d 

St
oc

k 
Vo

la
tili

ty

Beta−Adj. Vol by JUST Quintile

5: highest JUST score; 1: lowest JUST score

0%

5%

10%

15%

20%

1 2 3 4 5
Quintile of JUST Score

M
ea

n 
Av

g 
Dr

aw
do

wn
Avg Drawdown by JUST Quintile

5: highest JUST score; 1: lowest JUST score

0
1
2
3
4
5

1 2 3 4 5
Quintile of JUST Score

M
ea

n 
Al

tm
an

 Z
−S

co
re

Altman Z−Score by JUST Quintile

5: highest JUST score; 1: lowest JUST score

0%

5%

10%

15%

1 2 3 4 5
Quintile of JUST Score

M
ea

n 
RO

IC

ROIC by JUST Quintile

5: highest JUST score; 1: lowest JUST score



0%

20%

40%

60%

1 2 3 4 5
Quintile of JUST Score

M
ea

n 
EP

S 
C

oe
f o

f V
ar

ia
tio

n

EPS Volatility by JUST Quintile

5: highest JUST score; 1: lowest JUST score

15%

20%

25%

30%

1 2 3 4 5
Quintile of JUST Score

Vo
la

til
ity

 / 
D

ra
w

do
w

ns

Volatility
Adj Volatility
Avg Drawdown

Risk Metrics by JUST Quintile

5: highest JUST score; 1: lowest JUST score


