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3 Year Standard Deviation

YEAR

Composite 

Gross 

Return 

(TWR)

(%)

Composite 

Net Return 

(TWR)

(%)

Benchmark 

Return 

(Gross)

(%)

Benchmark 

Return (Net)

(%)

Composite 

(Gross)

(%)

Benchmark 

(Gross)

(%)

Number of  

Portf olios

Internal 

Dispersion

(%)

Composite 

Assets

($M)

Firm

Assets

($M)

2020* 9.54 8.46 18.69 18.31 - - 1 - 135 431

2021 4.69 3.65 -2.22 -2.54 - - 5 - 879 951

2022 -9.39 -10.29 -19.74 -20.09 19.10 20.26 6 - 762 961

2023 15.02 13.88 10.27 9.83 14.02 17.14 7 0.63 833 1198

*Performance Inception: January 1, 2020. This composite was created on December 16, 2019. All figures stated in USD.
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