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Net performance assumes an annual 80 bps management fee, charged quarterly in arrears.

Day Hagan Smart Sector Global Balanced: 12% U.S. Large Cap Equities/8% International Equities/80% U.S. Fixed Income
12% U.S. Large Cap Equities/8% International Equities/80% U.S. Fixed Income Gross (2025-08-11 = 403.1)
12% U.S. Large Cap Equities/8% International Equities/80% U.S. Fixed Income Net (2025-08-11 = 337.8)
12% S&P 500/8% MSCI ACWI ex. USA/80% U.S. Aggregate (2025-08-11 = 265.7)

Ann Return Ann StDev Down Dev Beta Sharpe Up Capture Down Capture Max DD
Strategy (Gross) 6.38 3.81 2.33 0.93 1.64 1.04 0.89 15.53
Strategy (Net) 5.55 3.90 2.43 0.92 1.41 0.98 0.91 16.20
Benchmark 4.43 4.11 2.58 1.00 1.08 1.00 1.00 17.47

Daily Frequency 2003-10-31 to 2025-08-11


