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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 

Portfoli
os

Composite 
Dispersion(

%)

Strategy 
Assets 

($Millions)

Total 
Composite 

Assets 
($Millions)

Total Firm 
Assets 

($Billions)

12/31/2023 -
09/30/2024

16.33 15.69 16.86 16.47% 17.38% ≤5 N/A 483 479 5.724

2023 13.07 12.22 9.84 16.17% 17.14% ≤5 N/A 421 420 4.811

2022 (15.60) (16.28) (20.09) 22.49% 20.26% ≤5 N/A 327 327 4.756

2021 3.39 2.56 (2.54) 21.40% 18.34% ≤5 N/A 400 400 4.347

2020 16.70 15.77 18.31 22.54% 19.60% ≤5 N/A 289 289 3.447

2019 22.07 21.11 18.43 13.54% 14.17% ≤5 N/A 245 245 3.562

2018 (14.37) (15.06) (14.58) 14.33% 14.60% ≤5 N/A 462 432 3.916

2017 32.20 31.17 37.28 15.97% 15.35% ≤5 N/A 142 142 4.814

2016 16.67 15.75 11.19 17.06% 16.07% ≤5 N/A 92 92 5.565

2015 (12.73) (13.44) (14.92) 14.96% 14.06% ≤5 N/A 79 40 5.788

2014 (5.44) (6.20) (2.19) 15.01% 15.00% ≤5 N/A 89 46 7.901

2013 5.09 4.26 (2.60) 18.45% 19.04% ≤5 N/A 32 32 8.517

2012 17.96 17.03 18.22 N/A N/A ≤5 N/A 16 16 6.770

2011 (21.77) (22.40) (18.42) N/A N/A ≤5 N/A 13 13 6.588

06/30/2010 - 
12/31/2010 29.85 29.35 26.69 N/A N/A ≤5 N/A 17 17 5.832


