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Composite R3000V

Annualized Alpha -1.38 --

Beta 1.09 --

Annualized Standard Deviation 19.32 16.88

Sharpe Ratio 0.21 0.30

Tracking Error 5.87 --

Information Ratio -0.16 --

Downside Capture % 110.37 --

Upside Capture % 108.94 --

3-Year Risk Statistics
1

Source: eVestment Alliance, LLC.

Internal 

Estimates

Broker 

Estimates
R3000V R3000

FY2 EV/EBITDA 15.24 17.50 14.21 18.49

FY2 Net Debt/EBITDA 0.36 0.33 1.26 0.28

Composite R3000V R3000

Wtd Avg Mkt Cap (m) $ 28,222 $ 151,312 $ 822,911

Wtd Median Mkt Cap (m) $ 9,644 $ 79,614 $ 188,680

Dividend Yield 2.2% 2.1% 1.3%

Number of Holdings 43 2,308 2,985

Active Share4 97%

Composite Characteristics1



TOP TEN HOLDINGS
2 % of 

Composite

CRH PLC 3.3

Truist Financial Corporation 3.2

Ciena Corporation 3.1

ACV Auctions, Inc. 3.0

Global Payments, Inc. 3.0

Charles Schwab Corporation 3.0

Ashland, Inc. 2.9

Terreno Realty Corporation 2.8

NextEra Energy, Inc. 2.6

Marathon Oil Corporation 2.5

Total 29.3

SECTOR ALLOCATION3 Composite R3000V R3000

Communication Services -- 4.2 8.4

Consumer Discretionary 7.9 6.5 10.4

Consumer Staples -- 7.7 5.6

Energy 2.6 6.7 3.5

Financials 23.2 21.5 13.6

Health Care 9.2 15.2 11.8

Industrials 18.9 14.6 9.8

Information Technology 17.0 8.9 29.0

Materials 9.0 4.6 2.7

Real Estate 9.6 5.2 2.8

Utilities 2.7 4.8 2.4

2%

9%

89%

7%

41%

52%

Less than $2 Billion

$2-$10 billion

Greater Than $10
billion

Market Capitalization

CRM All Cap Value Russell 3000 Value


