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Composite RMIDV

Annualized Alpha 0.64 --

Beta 0.92 --

Annualized Standard Deviation 18.61 19.66

Sharpe Ratio 0.21 0.19

Tracking Error 4.22 --

Information Ratio 0.04 --

Downside Capture % 92.11 --

Upside Capture % 90.10 --

3-Year Risk Statistics
1

Source: eVestment Alliance, LLC.

Composite RMIDV RMID

Wtd Avg Mkt Cap (m) $ 21,301 $ 25,420 $ 26,520

Wtd Median Mkt Cap (m) $ 13,761 $ 21,734 $ 23,686

Dividend Yield 2.1% 1.9% 1.6%

Number of Holdings 44 714 811

Active Share4 94%

Composite Characteristics1

Internal 

Estimates

Broker 

Estimates
RMIDV RMID

FY2 EV/EBITDA 13.61 14.37 15.14 18.96

FY2 Net Debt/EBITDA 0.96 1.04 1.38 0.83



TOP TEN HOLDINGS
2 % of 

Composite

First American Financial Corporation 3.4

NiSource, Inc. 3.2

Truist Financial Corporation 3.1

Ashland, Inc. 2.9

Vontier Corporation 2.9

CRH PLC 2.8

Canadian Pacific Kansas City, Ltd. 2.8

Elanco Animal Health, Inc. 2.7

Atmos Energy Corporation 2.6

Teledyne Technologies, Inc. 2.6

Total 29.0

SECTOR ALLOCATION3 Composite RMIDV RMID

Communication Services -- 3.1 3.4

Consumer Discretionary 6.0 9.5 10.9

Consumer Staples -- 5.8 5.0

Energy 2.7 5.3 5.0

Financials 16.6 16.7 15.7

Health Care 9.7 9.1 10.2

Industrials 19.1 17.1 17.4

Information Technology 16.3 8.7 12.5

Materials 14.0 7.4 5.9

Real Estate 9.4 10.3 8.2

Utilities 6.1 7.0 5.8

18%

82%

38%

62%

$2-$10 billion

Greater Than $10
billion

Market Capitalization

CRM Mid Cap Value Russell Mid Cap Value


