
Composite R2500V

Annualized Alpha 2.05 --

Beta 0.90 --

Annualized Standard Deviation 19.89 21.33

Sharpe Ratio 0.20 0.11

Tracking Error 5.42 --

Information Ratio 0.30 --

Downside Capture % 90.40 --

Upside Capture % 91.86 --

3-Year Risk Statistics
1

Source: eVestment Alliance, LLC.
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Composite R2500V R2500

Wtd Avg Mkt Cap (m) $ 7,957 $ 7,960 $ 7,598

Wtd Median Mkt Cap (m) $ 5,639 $ 7,405 $ 6,822

Dividend Yield 1.4% 1.9% 1.4%

Number of Holdings 42 1,885 2,475

Active Share4 96%

Composite Characteristics1

Internal 

Estimates

Broker 

Estimates
R2500V R2500

FY2 EV/EBITDA 14.22 16.13 12.50 16.19

FY2 Net Debt/EBITDA 0.40 0.56 1.23 0.48



TOP TEN HOLDINGS
2 % of 

Composite

First American Financial Corporation 3.7

ACV Auctions, Inc. 3.4

Marathon Oil Corporation 3.4

Sun Communities, Inc. 3.4

Ciena Corporation 3.2

Champion Homes, Inc. 3.2

Camden Property Trust 3.0

Victoria's Secret & Co. 3.0

Elanco Animal Health, Inc. 2.9

Eagle Materials, Inc. 2.8

Total 32.0

SECTOR ALLOCATION3 Composite R2500V R2500

Communication Services -- 3.7 3.0

Consumer Discretionary 11.2 11.8 12.6

Consumer Staples 2.1 3.5 3.4

Energy 3.5 5.4 4.9

Financials 18.6 20.3 16.7

Health Care 12.0 8.3 12.8

Industrials 17.2 18.4 19.0

Information Technology 16.2 7.8 11.8

Materials 5.3 7.2 6.0

Real Estate 9.0 10.2 7.3

Utilities 5.0 3.5 2.6

13%

55%

32%

6%

65%

29%

Less than $2 Billion

$2-$10 billion

Greater Than $10
billion

Market Capitalization

CRM Small/Mid Cap Value Russell 2500 Value


