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YTD 1 Year 3 Year 5 Year Inception

ETF 20-80
Conservative

4.17%
4.88%

4.17%
4.88%

8.39%
9.31%

6.10%
6.79%

5.17%
5.38%

Risk Metrics

3.68%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

0.70

0.85

0.92

2.90%

0.62

0.01

1.06%

0.35

1.41

0.10%

Kurtosis 1.04

Upside Capture 0.82

Downside Capture 0.64
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Top Positions
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MICROSOFT CORP
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UMBS 15YR TBA(REG

73.57%

17.38%

9.05%

Asset Class
Fixed Income

Large Cap Equity

Cash & Equil.

80%

12%

2% 2%
Security

iShares US Agg Bd

iShares S&P 500

iShares MSCI EAFE

iShares S&P Md Cp

iShares S&P Sm Cp

iShares US REIT
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Holdings and Alloca�on Analysis

YEAR
 

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC ANNUAL

2021
2020
2019
2018
2017
2016
2015
2014
2013
2012

-0.58%
1.46%
2.47%

-0.09%
0.47%

-0.04%
1.33%
0.67%
0.52%

 

-0.44%
-0.40%
0.58%

-1.70%
1.18%
0.69%
0.20%
1.23%
0.68%

 

-0.01%
-3.16%
1.91%
0.35%

-0.02%
2.11%
0.16%
0.00%
0.82%

 

1.64%
3.30%
0.59%

-0.64%
0.94%
0.28%

-0.25%
0.75%
1.26%

 

0.40%
1.35%
0.17%
1.08%
0.73%
0.35%

-0.12%
1.35%

-1.33%
 

0.96%
0.93%
2.19%
0.24%
0.21%
1.68%

-1.25%
0.42%

-1.59%
 

1.28%
2.00%
0.38%
0.61%
0.65%
1.22%
1.08%

-0.62%
1.38%

 

0.43%
0.37%
1.80%
1.06%
0.69%

-0.19%
-1.50%
1.66%

-1.39%
 

-1.72%
-0.77%
0.02%

-0.56%
0.09%
0.06%
0.17%

-1.06%
1.82%

 

1.41%
-0.78%
0.62%

-2.08%
0.46%

-1.18%
1.49%
1.52%
1.62%

 

-0.14%
3.24%
0.57%
1.05%
0.52%

-1.24%
-0.20%
0.98%
0.29%
0.17%

0.91%
0.99%
0.55%

-0.31%
0.56%
0.74%

-0.53%
0.10%
0.14%
0.17%

4.17%
8.69%

12.47%
-1.04%
6.68%
4.51%
0.54%
7.19%
4.22%
0.34%




