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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)

12/31/22-09/30/23 0.74 0.24 1.96 23.29% 21.56% 5 0.05 182 182 4.515

2022 0.40 (0.27) (13.08) 29.48% 26.46% ≤5 N/A 185 180 4.756

2021 37.93 36.90 27.78 28.01% 24.15% ≤5 N/A 177 177 4.347

2020 2.22 1.30 4.88 28.33% 25.05% ≤5 N/A 24 24 3.447

2019 22.08 21.07 23.56 16.37% 14.23% ≤5 N/A 99 99 3.562

2018 (12.80) (13.55) (12.36) 15.84% 13.58% ≤5 N/A 82 82 3.916

2017 13.36 12.41 10.36 15.91% 11.81% ≤5 N/A 116 116 4.814

2016 39.27 38.12 25.20 16.73% 13.18% ≤5 N/A 106 106 5.565

2015 (13.33) (14.12) (5.49) 14.73% 12.02% ≤5 N/A 74 74 5.788

2014 4.65 3.71 7.11 12.64% 11.25% ≤5 N/A 39 10 7.901

2013 33.93 32.75 33.32 15.52% 15.07% ≤5 N/A 36 11 8.517

2012 21.61 20.55 19.21 19.17% 18.41% ≤5 N/A 30 8 6.770

2011 (5.77) (6.63) (3.36) 27.38% 24.23% ≤5 N/A 29 8 6.588

2010 23.30 22.22 24.82 N/A N/A ≤5 N/A 27 9 5.832

2009 50.36 48.91 27.68 N/A N/A ≤5 N/A 24 7 4.870

2008 (34.59) (35.28) (31.99) N/A N/A ≤5 N/A 17 6 3.112

2007 (3.25) (4.22) (7.27) N/A N/A ≤5 N/A 27 9 5.161

2006 23.51 22.30 20.18 N/A N/A ≤5 N/A 332 14 5.370

2005 2.53 1.51 7.74 N/A N/A ≤5 N/A 27 12 4.944

2004 15.42 14.29 21.58 N/A N/A ≤5 N/A 28 13 4.548

03/31/03-12/31/03 58.76 57.63 52.18 N/A N/A ≤5 N/A 25 12 3.369
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