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99.89

100.55

3rd Quintile 92.56

-0.12

102.70 -0.19

0.93

87.854th Quintile 0.53 0.88

82.37 0.81

-0.07

(Bottom) 5th Quintile

0.61

0.41

Capture Ratio

0.81 0.07

0.78

SaratogaRIM Large Cap Quality Focus (Net) 88.17

86.93

Overall Capture 
Asymmetry 

Ratio

82.33 1.07

SaratogaRIM Large Cap Quality Focus (Net Max) 83.09 1.05

Up Capture 
Ratio

Sharpe Ratio

0.05

SaratogaRIM Large Cap Quality (Net) 0.72 58.48

Ratio -1
(Asymmetry) 

Down 

1101

0.03

1101 1101

97.650.78

2nd Quintile 0.69

56.10

99.92

1101

0.05

57.99

1101

(Top) 1st Quintile 1.05101.85

97.53

SaratogaRIM Large Cap Quality (Net Max)

1.05

1.03

Count

0.0555.71

0.70

Peer Group Quintiles by Sharpe Ratio

0.98 -0.02

S&P 500 TR USD 1.00100.00100.000.75 0.00
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Sharpe Ratio
Up Capture 

Ratio
Down 

Capture Ratio

Overall Capture 
(Asymmetry) 

Ratio

Asymmetry 
Ratio -1

0.72 63.88 46.88 1.36 0.36SaratogaRIM Large Cap Quality (Net)

SaratogaRIM Large Cap Quality (Net Max) 0.71 63.75 46.84 1.36 0.36

S&P 500 TR USD 0.45 100.00 100.00 1.00 0.00

404 404 404 404 404

0.58 94.30 82.47 1.15 0.15

0.50 96.44 90.67 1.07 0.07

0.45 100.45 99.65 1.01 0.01

0.40 98.67 101.37 0.97 -0.03

Peer Group Quintiles by Sharpe Ratio

Count

(Top) 1st Quintile

2nd Quintile

3rd Quintile

4th Quintile

(Bottom) 5th Quintile 0.30 95.28 105.64 0.91 -0.09
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Standard CompositeS&P 500Composite

-

-
-

-

3 Yr Ann Standard Dev

-

-

Composite Composite

-

-

-
-

-0.79
260

- 491 308,291,988.80 419,588,547.25

50,664,984.48
-

112 80,940,276.87
25.04
14.26
4.32
9.93
21.65
10.59
1.84
6.95
17.72
0.41
18.03
11.05
14.96
-8.41
11.17
4.81

2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2019
2020
2021
2022
2023

2.60 149,105,345.03 183,475,714.03

-
-

2008 11.48 -
48,997,165.75

37.00
26.46
15.06
2.11
16.00
32.39
13.69
1.38
11.96
21.83
-4.38
31.49
18.40
28.71
18.11
26.29
10.56

3.24 -

44,027,113.77
2.86 84

83
79,207,249.24
73,239,575.39

2000 (2/29) 31.62
-1.54

Total Return Deviation
30.58 -2.45 n/a

in CompositeNet Max TWR Net TWR Composite Assets
30.80*

Total Return Total Firm AssetsYear Gross TWR Net TWR
# of Portfolios End of PeriodS&P 500 End of Period

1.52 9.92 2,3836.15
0.48

1,800,890,893.30
1,481,531,427.12 2,113,160,549.13

6.54 2,480 2,013,567,458.02
2.08

1,401,704,942.1810.80

18.539.93 1,458,530,696.52 2,631,534,466.80
1.15

2,428

10.59 1,329,320,194.320.89 2,196
1,266,678,096.481,983 1,638,083,262.32

6.48

-2.51 24,787,551.38
44 13,012,273.41

-11.93-2.28
2002 -9.74

17.09
0.40
6.02
15.93
10.62

-9.61
17.27
0.57
6.22
16.16
10.84

-22.06
28.68
10.88
4.91
15.80
5.49

26,739,562.04
-2.87 56

8.93
36,880,632.99

1.84 - 79

-

1,176
9.98 15.09 1,540 950,046,377.00 1,044,968,031.90

1.63

11.86

7.85

18.71 675,883,971.310.53 758,793,592.13
0.61

1.00 6.96 10.47

11.94 1,403,561,332.55
8.97 1,913

1,823 1,259,241,527.31
0.94 6.30 1,338,659,044.57 1,614,090,418.39

11.93 2,583 1,505,375,555.14
0.95

2,333,608,905.187.39

87 52,738,124.27
58,324,553.02

2.29 - 88
-

39,231,022.58

39,743,734.02
2003
2004
2005
2006
2007

2.06

28,949,501.66
18.16
1.33
7.02
17.03
11.68

2.09 - 37,399,754.37
90

39,293,990.53 61,636,489.08
3.14

2,957,751,865.10
20.87 2,603,780,552.47

03/31/24
2,740,178,823.29

29.88

11.63

1,562

11.32
7.53

n/a

1,739
1,090,382,598.01

-
0.56 10.51 17.29

10.40 1,128,597,224.62 2,833,197,181.00

1 Year
5 Year
10 Year

Composite Inception

17.35

11.5412.15
8.34

0.78

7.74 15.05
8.48

1,593

Trailing Annualized Returns as of 3/31/24

1,156,118,739.10

7.778.19

-12.14
24.11
13.41
3.54
9.11
20.74
9.77
1.08
6.15
16.84
-0.34
17.14
10.22
14.10
-9.09
10.34
4.62

7.677.88
9.01

12.96

-12.34
23.91
13.42
3.70
9.31
20.98
9.99
1.28
6.35
17.07
-0.14
17.38
10.44
14.32
-8.92
10.56
4.67

8.23

17.17 1,439,757,287.989.55 1,921



1 Year
5 Year
10 Y

Inception 12.66

939

17.06

0.46
2,833,197,181.00

12.01

2023
03/31/24

15.05

932,998,240.67

29.88

1,141,196,902.05
15.22
7.20 14.94

11.6912.19

2,740,178,823.29
17.35
17.29

Trailing Annualized Returns as of 3/31/24
n/a

16.42
11.50

1,034

12.81

12.62

15.16

15.89

End of Period
Net Max TWR

-

Net TWR
-

Year Total Return
Composite

316.71

3 Yr Ann Standard Dev

-

# of PortfoliosCompositeComposite Standard
Gross TWR Total Return

2014 (8/31)
2015
2016
2017
2018
2019
2020
2021

6.95
Composite Assets           Total Firm AssetsNet TWR

S&P 500

-6.59

Composite

n/a

End of PeriodS&P 500

3.46
Deviation in Composite

88 1,638,083,262.321.82
1,800,890,893.30

287
0.38

10.84
2.85

21.83

59,408,640.33

8.70
11.35

28.23

2.29 122,809,323.37
1,614,090,418.39

-
- 151 198,406,977.89

27.52

0.181.38
11.96 11.96

26.96 0.49 9.92
0.63

362,440,319.53 2,113,160,549.13
-0.18
26.98
16.08
22.64

316,630,422.08

1,039,079,017.33

533,438,674.16

-12.22
14.60
7.06

10.30

2022

0.60

23.31

2,013,567,458.02-0.62
26.40
15.55
22.08

11.93
303

16.71
11.41

1.00

-4.38
31.49
18.40
28.71

15.84 18.53 2,631,534,466.80
403 2,333,608,905.18

0.67

0.63

15.07
626

17.17 924 2,957,751,865.10

10.80

793,063,147.30

11.74

27.67

17.57 853,935,678.90 2,603,780,552.4791320.87-12.62
14.07
6.93

-18.11
26.29
10.56

0.52






