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Risk Metrics

GEASPHERE ADVISORS Active Model Fact Sheet

Allocated to income generating securities
Seeks to optimize income and capital appreciation potential
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Alpha

Value at Risk

Correla�on

Beta

R-Squared

Treynor Ra�o

Standard Devia�on Average

Sharpe Ra�o Average

1.35

0.64

0.80
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Kurtosis 3.60

Upside Capture

Downside Capture

1.30

1.42



/

Top Positions

0% 2%

JPMORGAN CHASE & CO

EXXON MOBIL CORPORATION

CHEVRON CORPORATION

BANK OF AMERICA CORP

BERKSHIRE HATHAWAY INC.

JOHNSON & JOHNSON

MORGAN STANLEY

WELLS FARGO & COMPANY

UNITEDHEALTH GROUP INCOR…

DANAHER CORPORATION

AT&T INC

ABBOTT LABORATORIES

CONOCOPHILLIPS

PFIZER INC.

BROADCOM INC

40.9%

23.72%

14.72%

9.97%

5.01%
4.93%Asset Class

Equities

Preferred Equities

Corporate Bonds

Intl. Equities

Emerging Mkt. Equities

Municipal Bonds

Cash & Equil.

Fixed Income

Top Sectors
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Top Countries
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United States

Japan

China

United Kingdom

Australia

Canada

France

Switzerland

Taiwan

Korea (South)

Holdings and Alloca�on Analysis




