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http://www.alphacorecap.com/wp-content/uploads/AlphaCore-Dispersion-in-Alts.pdf
http://www.alphacorecap.com/wp-content/uploads/AlphaCore-Dispersion-in-Alts.pdf
http://www.alphacorecap.com/wp-content/uploads/2016Q2-AlphaCore-Commentary.pdf
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Investment Return Volatility Sharpe 

Low Vol Fund 3.93% 4.89% 0.81 

High Vol Fund 7.76% 9.77% 0.79 

Equities 12.93% 13.02% 0.99 

Portfolio w 

Low Vol Fund 

10.42% 8.81% 1.18 

Portfolio w 

High Vol Fund 

11.74% 8.75% 1.34 

0%

5%

10%

15%

0% 5% 10% 15%

4669-NLD-11/04/2016



 

 

 

 

 

 

 

                                                           
1  

4669-NLD-11/04/2016




