
ANNUALIZED RETURNS   Strategy Return:     

Returns as of February 28, 2021 Net of Fees Gross of Fees 

Barclays Cap Intermediate  

 US Gov/Credit Bond Index 

 (Total Return) 
Quarter-To-Date -2.72% -2.43% -1.09% 
Year-to-Date -2.72% -2.43% -1.09% 
One Year 20.57% 22.81% 2.35% 
Three Year 9.71% 11.82% 4.75% 
Five Year 8.90% 11.01% 3.06% 
Since Inception: 12/01/2012 6.03% 7.89% 2.45% 

Risk Metrics as of February 28, 2021 
Alpha -1.34% 1.19%  

Beta -0.0441 -0.0499   

Sharpe Ratio -3.3866 -2.6708   

Standard Deviation 0.41% 0.47%   
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