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Total Return
Moderate 1

14.97%
6.93%

14.97%
6.93%

12.81%
10.79%

7.48%
7.85%

5.96%
6.65%

8.40%
7.16%

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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10.91%Standard Devia�on Annualized

Sharpe Ra�o Annualized

Sor�no Ra�o

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

8.05%

0.35

0.00

3.15%

0.22

0.77

-0.07%

Kurtosis 3.61

Upside Capture

Downside Capture

1.31

1.42
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Top Positions
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JPMORGAN CHASE & C

BANK OF AMERICA CO

EXXON MOBIL CORPOR

CHEVRON CORPORATIO

BERKSHIRE HATHAWAY

WELLS FARGO & COMP

JOHNSON & JOHNSON

UNITEDHEALTH GROUP

MORGAN STANLEY

CAPITAL ONE FINANC

DANAHER CORPORATIO

AT&T INC

GOLDMAN SACHS GROU

ABBOTT LABORATORIE

CONOCOPHILLIPS

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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Holdings and Alloca�on Analysis
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2021
2020
2019
2018
2017
2016
2015
2014
2013
2012
2011
2010

-0.03%
-1.56%
6.86%
2.14%
0.76%

-7.30%
-1.53%
-1.72%
6.76%
2.29%
2.47%

-1.10%

2.78%
-5.56%
1.08%

-3.49%
1.16%

-1.10%
0.16%
1.31%

-0.21%
1.91%
1.30%
1.83%

2.12%
-13.03%

1.13%
-0.30%
0.60%
4.15%

-1.42%
1.84%
1.64%
0.04%
1.02%
3.42%

2.43%
10.15%
0.90%
0.41%
0.04%
0.80%
0.47%

-1.30%
0.59%
0.81%
3.41%
1.03%

1.86%
2.95%

-2.79%
0.73%

-0.12%
2.61%
0.15%
0.70%

-3.56%
-4.64%
-0.11%
-2.30%

1.53%
0.52%
4.35%
0.23%

-0.58%
-0.16%
-1.28%
4.75%

-0.82%
4.31%

-2.41%
3.75%

0.08%
2.95%
0.15%
2.29%
1.41%
1.06%
2.91%

-2.70%
1.69%
2.94%

-2.94%
1.59%

1.10%
1.59%

-0.80%
0.60%

-0.07%
0.02%

-6.26%
2.36%

-3.76%
0.82%

-1.07%
0.29%

-1.40%
-2.40%
1.22%

-0.14%
1.64%

-0.08%
-2.78%
-0.42%
4.96%
2.56%

-5.81%
3.40%

3.27%
-1.48%
1.76%

-5.52%
0.20%

-1.53%
4.21%

-0.29%
3.61%

-2.22%
2.93%
1.52%

-2.75%
9.58%
1.66%
1.24%
1.23%
0.63%
0.03%
2.02%
5.04%

-1.19%
0.79%

-1.93%

3.26%
3.34%
2.29%

-5.25%
1.18%
0.83%

-1.99%
-0.68%
5.10%

-2.99%
0.91%
3.90%

14.97%
4.96%

18.96%
-7.21%
7.67%

-0.50%
-7.46%
5.79%

22.42%
4.34%
0.09%

16.23%




