
Holdings as of 8/24/19                                                                                    

ETF Model Expense Ratio: 0.16% Dividend Yield: 2.00%

10-Year Hypothetical Growth of $10K

(SPDR S&P 500 ETF)

* 10 year performance assuming current allocation of portfolio not including changes.

Portfolio Overview

Risk vs Return (5Y) Region Exposure

Portfolio Benchmark
Americas 94.89% 99.03%
North America 94.88% 99.03%
Latin America 0.01% 0.00%

Greater Asia 0.09% 0.05%
Japan 0.00% 0.00%
Australasia 0.00% 0.00%
Asia Developed 0.03% 0.05%
Asia Emerging 0.06% 0.00%

Greater Europe 1.02% 0.92%
United Kingdom 0.53% 0.54%
Europe Developed 0.44% 0.33%

Portfolio Benchmark Top Holdings Europe Emerging 0.05% 0.04%
Africa & Middle East 0.00% 0.00%

Asset Allocation Top Holdings

Name Weight
SPDR® Blmbg Barclays 1-3 Mth T-Bill ETF 20.00%
Financial Select Sector SPDR® ETF 9.50%
Consumer Staples Select Sector SPDR® ETF 8.50%
ProShares S&P 500 Dividend Aristocrats 7.00%
Technology Select Sector SPDR® ETF 5.50%
Vanguard Total Stock Market ETF 5.50%
Invesco S&P 500® Top 50 ETF 4.50%
Energy Select Sector SPDR® ETF 4.50%
SPDR® Gold Shares 4.00%
Industrial Select Sector SPDR® ETF 4.00%
Vanguard Health Care ETF 3.50%

Cash Stock Bond Convertible Preferred Other Utilities Select Sector SPDR® ETF 3.00%
Portfolio 20.17% 75.82% 0.00% 0.00% 0.00% 4.00% Vanguard High Dividend Yield ETF 3.00%
Benchmark 0.16% 99.84% 0.00% 0.00% 0.00% 0.00% iShares Nasdaq Biotechnology ETF 3.00%
Drift 20.02% -24.02% 0.00% 0.00% 0.00% 4.00% iShares Russell 2000 Growth ETF 2.50%
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Equity Exposures
Sector Exposure Equity Style Exposure

Portfolio Benchmark Drift
3.73% 2.36% 1.38%
8.58% 11.97% -3.39%

17.89% 15.63% 2.26%
0.61% 2.83% -2.21%
1.03% 3.71% -2.68%
7.21% 4.45% 2.76%

12.47% 10.11% 2.35%
15.80% 23.54% -7.74%
15.39% 8.09% 7.30%
12.55% 13.86% -1.31%
4.73% 3.45% 1.28%

Equity Statistics

Profit Debt to
P/E Ratio P/B Ratio P/S Ratio P/FC Ratio Margin ROE ROA Capital

Portfolio 19.79 3.70 2.36 14.95 16.00% 23.36% 7.38% 43.42%
Benchmark 20.51 3.22 2.24 13.36 17.45% 25.73% 9.14% 43.87%

Fixed Income Exposures
Sector Exposure Maturity Exposure

Cash & 
Gov't Corporate Securitized Municipal Derivative 0 - 1 Year 1 - 5 Year 5 - 10 Year 10 - 20 Year 20 + Year

Portfolio 4.70% 0.01% 0.00% 0.00% 95.28% Portfolio 97.97% 0.00% 2.03% 0.00% 0.00%
Benchmark 0.00% 0.00% 0.00% 0.00% 0.00% Benchmark 0.00% 0.00% 0.00% 0.00% 0.00%
Drift 4.70% 0.01% 0.00% 0.00% 95.28% Drift 97.97% 0.00% 2.03% 0.00% 0.00%

Fixed Income Statistics

Current Effective Avg Avg Credit Yield to Avg
Yield Duration Coupon Score Maturity Price

Portfolio 0.00% 0.00 0.00% #N/A 0.00% 0.00
Benchmark 0.00% 0.00 0.00% N/A 0.00% 0.00

Risk (5Y)
Standard Information
Deviation Sharpe Sortino Treynor Upside Downside Ratio Alpha Beta Correlation R-Squared

Portfolio 9.07% 0.75 1.03 8.99 74.87 73.46 -0.86 -0.33 0.75 0.99 0.98
Benchmark 11.95% 0.79 1.07 -- -- -- -- -- -- -- --
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2.56%1.30%0.90%

4.67% 4.83%

Basic Materials
Consumer Cyclical
Financial Services
Real Estate
Communication Services
Energy
Industrials
Technology
Consumer Defensive
Healthcare
Utilities

Government Corporate Securitized Municipal Cash & Derivative 0 - 1 Year 1 - 5 Year 5 - 10 Year 10 - 20 Year 20 + Year



Hypothetical Performance
Trailing Returns

1 Month 3 Month YTD 1 Year 3 Year 5 Year 7 Year 10 Year
Portfolio 0.96% 1.67% 15.40% 6.75% 9.71% 8.55% 10.48% 10.79%
Benchmark 1.51% 1.65% 20.11% 7.83% 13.24% 11.21% 13.90% 13.91%
+/- Benchmark -0.55% 0.02% -4.72% -1.08% -3.53% -2.67% -3.42% -3.12%
* Returns are as of last month-end, and returns over 1 year are annualized

Annual Returns

2011 2012 2013 2014 2015 2016 2017 2018
Portfolio 2.22% 12.85% 22.68% 11.42% 0.06% 10.19% 15.79% -4.00%
Benchmark 1.89% 15.99% 32.31% 13.46% 1.25% 12.00% 21.70% -4.56%
+/- Benchmark 0.33% -3.14% -9.62% -2.05% -1.19% -1.81% -5.91% 0.55%

Best & Worst Returns

Best % Date Worst % Date Best % Date Worst % Date Best % Date Worst % Date
Portfolio 8.77% 9/11 - 10/11 -6.88% 11/18 - 12/18 10.14% 12/18 - 3/19 -10.33% 6/11 - 9/11 23.80% 9/11 - 9/12 -5.40% 2/15 - 2/16
Benchmark 10.91% 9/11 - 10/11 -8.79% 11/18 - 12/18 13.52% 12/18 - 3/19 -13.82% 6/11 - 9/11 32.31% 12/12 - 12/13 -6.20% 2/15 - 2/16
* Best & Worst Returns from over 10 Years

The information provided in this document should not be construed as a recommendation to purchase or sell any particular security. There is no assurance that any securities discussed herein will remain in the model or that the securities sold will not be 
repurchased. This report is a representation of the model’s current allocation and not reflective of an actual account’s performance. The securities discussed do not represent the model’s entire portfolio. Actual holdings will vary depending on the size of the 
account, cash flows, and restrictions. It should not be assumed that any of the securities transactions or holdings discussed will prove to be profitable, or that the investment recommendations or decisions we make in the future will be profitable or will equal 
the investment performance of the securities discussed herein.  ©2018 YCharts, Inc. All Rights Reserved. YCharts, Inc. (“YCharts”) is not registered with the U.S. Securities and Exchange Commission (or with the securities regulatory authority or body of 
any state or any other jurisdiction) as an investment adviser, broker-dealer or in any other capacity, and does not purport to provide investment advice or make investment recommendations. This report has been generated through application of the 
analytical tools and data provided through ycharts.com and is intended solely to assist you or your investment or other adviser(s) in conducting investment research. You should not construe this report as an offer to buy or sell, as a solicitation of an offer to 
buy or sell, or as a recommendation to buy, sell, hold or trade, any security or other financial instrument. For further information regarding your use of this report, please go to: ycharts.com/about/disclosure
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