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Key Facts

Just an example of what a ManagerSheet-report can look
like. For more information, please visit
www.managersheet.org

Performance Overview

In
de

xe
d 

V
al

ue

80

85

90

95

100

105

110
 Market +1.5% (CAGR +6.1%);  Portfolio +2.8% (CAGR +11.9%)*

* Since inception
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* Any circular marker(s) only applies to the Investment Style History chart.

Investment Style History
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Yearly Returns
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* Not a full year ;** Year-to-date

Volatility and Correlation
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 Market Vol. 17.0;  Portfolio Vol. 10.6;  Correlation 0.64*

* Since inception
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Return Contributions
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Market Selection Trading Portfolio

Alpha +5.6% (Selection contrib. +2.7%; Trading contrib. +2.8%)*

* Compounded annual rates since inception

Crash Sizes
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 Market -10.2%,  -5.4%,  -1.7%;  Portfolio -6.4%,  -1.8%,  -1.2%*
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* The 3 largest unbroken market and portfolio declines respectively


