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Smart Sector Balanced: 20% U.S. Equity/80 %Fixed Income

—20% U.S. Equity/80% Fixed Income (2024-05-01 = 381.79)
- - 20% U.S. Equity/80% Fixed Income NET (2024-05-01 = 325.41)
—20% S&P 500/80% Barclays U.S. Aggregate (2024-05-01 = 246.21)
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Net assumes deduction of an 80 bps annual fee.
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Upside | Downside
Title Gain/Annum | Std Dev | Downside Dev | Beta | Sharpe | Capture | Capture Max Drawdown
Strategy - Gross 6.92 4.23 2.93 0.96| 1.28 | 120.85 88.7 -17.4% (2021-11-09..2022-10-21)
Strategy - Net 6.07 4.23 2.95 0.96| 1.08 | 113.91 94.04 [-18.0% (2021-11-09..2022-10-21)
Benchmark 4.61 4.62 3.23 1.0 | 0.67 -17.8% (2021-11-09..2022-10-21)
Source: MSCI, Ned Davis Research, Inc., S&P Dow Jones Indices
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