


▪

▪

▪

▪

▪

▪

▪



Year
Gross

 Return(%)
Net 

Return(%)
Index 

Return(%)

Composite 
3-Year Annualized 

Standard Deviation

Index 
3-Year Annualized 

Standard Deviation

Number of 
Portfolios

Composite 
Dispersion

(%)

Strategy Assets 
($Millions)

Total Composite 
Assets ($Millions)

Total Firm Assets 
($Billions)

(0.41) (1.30) (14.48) 27.84% 27.27% 14 0.07 1,836 1,481 4.756
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