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Manager Style
12-Month Moving Windows, Computed Monthly
January 1990 - December 2005
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Manager Performance

Single Computation
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Performance Table
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Portfolio Performance vs. SP500 Index
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Excess Return vs. Market Benchmark/Time
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Manager Risk/Return
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January 1990 - December 2005: Annualized Summary Statistics
. Tracking Tracking
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Return Std Dev . Sharpe Error Error
(%) (%) I?(:/sol; M;./rsk.et S\Sl.e VS. z\él/oa)rket vs.( (Zt)yle vS. xgrket vs.( (Zt)yle Ratio Vs, E\/I(ya)rket vs.(st)yle Observs.
§ 20.03 8.35 551 0.2147 | 0.9921 14.44 12.63 13.35 41.20 | 1.8939 | 13.6420 | 6.4235 192
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Upside Downside
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Calendar Year Return

As of December 2005
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Manager vs Benchmark: Standard Deviation

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Sharpe Ratio
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Sharpe Ratio through December 2005

(not annualized if less than 1 year)
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Manager vs Benchmark: Alpha

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Alpha through December 2005

(not annualized if less than 1 year)
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Manager vs Benchmark: Beta

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Correlation

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Correlation
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Std Dev of Excess Return

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Std Dev of Excess Return
12-Month Moving Windows, Computed Monthly
Dec 1990|Dec 1991 Dec 1992 Dec 1993 Dec 1994 Dec 1995 Dec 1996 Dec 1997 Dec 1998 |Dec 1999 |Dec 2000|Dec 2001 Dec 2002 Dec 2003 |Dec 2004 Dec 2005
14.45% | 10.07% | 6.51% | 5.99% |15.31% | 5.14% | 9.76% | 16.85% | 18.06% | 15.30% | 17.50% | 16.07% | 20.14% | 12.32% | 7.62% | 7.58%
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Manager vs Benchmark: R-Squared

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: R-Squared
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Information Ratio

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Information Ratio
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Maximum Drawdown
12-Month Moving Windows, Computed Monthly
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12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Excess Return

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Excess Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Batting Average

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Average Up Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Average Up Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Average Down Return

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Average Down Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Best Period Return

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Best Period Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Worst Period Return

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Worst Period Return
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: # of Up Periods

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: # of Down Periods

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Up Capture

12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Up Capture
12-Month Moving Windows, Computed Monthly
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Manager vs Benchmark: Down Capture

12-Month Moving Windows, Computed Monthly
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12-Month Moving Windows, Computed Monthly
Dec 1990 Dec 1991 |Dec 1992 |Dec 1993 |Dec 1994 Dec 1995 Dec 1996 Dec 1997 Dec 1998 |Dec 1999 |Dec 2000 |Dec 2001 Dec 2002 |Dec 2003 |Dec 2004 Dec 2005
33.01% 3.03% 16.95% | -65.88% | -73.97% | 313.09% | -37.97% | -51.92% | -0.53% | -30.55% | -56.52% | 0.93% | -36.07% | -95.60% | -41.53% | -7.51%

Low Beta Fund

Created with Zephyr StyleADVISOR.




