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3 Yr Ann Standard Dev
Composite Composite Composite S&P 500 S&P 500

6.59
DeviationGross TWR

3.46 31 1,614,090,418.39
Net TWR

2.85
6.71

End of Period

59,408,640.33
1.82

# of Portfolios
Year Net TWR Total Return in Composite

2.29

Total Return
-

Net Max TWR
-

2015

End of Period
Total Firm AssetsComposite Assets

Standard

6.95 n/a2014 (8/31)

Composite

26.9627.52

0.18
-0.63

1.38 122,809,323.37

2017 0.49
1,800,890,893.30
2,113,160,549.13

11.96 198,406,977.89
2879.92

10.80
11.93
18.53
17.17
20.87
17.29
17.35

2016
362,440,319.53

2018

88 1,638,083,262.32
10.84

28.23
-0.18

151

-0.620.38

-
11.96 11.35

-

21.83
-

8.70
10.30
11.41
15.84
15.07
17.57
15.16
14.94

2,013,567,458.02
31.49

16.71 15.55
22.64

316,630,422.08
26.98

2021 28.71
2020

0.67

0.60
403

1,039,079,017.33 2,957,751,865.10

533,438,674.16 2,333,608,905.18
303

626 793,063,147.30
22.08

1.00
23.31

2019

924

27.67 0.63
2,631,534,466.80

-4.38
26.40

16.08 18.40

-11.74

1 Year 17.06

0.52-18.11
932,998,240.67

1,034
2,740,178,823.2914.60

16.42 15.89

2,833,197,181.00

29.88

939
7.20

853,935,678.90
0.46
n/a03/31/24

2022 -12.22
2023

913
14.07 26.29
6.93 1,141,196,902.05

-12.62
15.22

7.06

2,603,780,552.47

10.56
Trailing Annualized Returns as of 3/31/24

12.625 Year 11.50
10 Year

12.66

15.05

11.69Composite Inception 12.81 12.19

12.01




