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Model Objective

The Large Cap model aims to generate returns
similar to the S&P 500 large cap index. At any
given time this model will hold 80% of its assets
in 20 securites with index weightings similar to
the benchmark. The remaining 20% will fluctuate
between cash and a double-leveraged index ETF
of the S&P 500. This position is determined by two
S&P 500 indicators and creates an overall exposure
of 80%-120% relative to the S&P 500.
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This model provides capital appreciation similar
to that of the widely referenced S&P 500 large
cap index. Alpha is generated by the return on
its equity position as well as over- and underexposure to the benchmark when it is deemed
appropriate. Some holdings may also generate a
minimal dividend income stream, but it is not a
primary objective of the model.

Return Statistics

Risk Statistics

14.07%

Ann. Since Inception

10.16%

Max Drawdown

-16.37%

32.66%

Last Quarter

3.02%

Recovery Time

12.6 mos

11.75%

Trailing 12 Months

15.16%

MAR Ratio

0362

3 Year Annualized

7.36%

Alpha (5 Yr)

-1.71%

5 Year Annualized

9.03%

Beta (5 Yr)

0.96

-3.83%
4.32%
24.44%
1.42%

*Backtested returns through 5/31/16

Std Dev (5 Yr)

12.71%

Sharpe (5 Yr)

0.56

How Large Cap Uses Alpha and Omega to Your Advantage
Alpha and Omega are a pair of algorithms
that generate short- and long-term forecasts
of movements in the stock market. We utilize
these to over- or under-weight the Large Cap
portfolio relative to the S&P 500. At all times,
80% of the portfolio is invested in a basket
of 20 equally weighted common stocks. The
other 20% fluctuates between cash and a
double leveraged S&P 500 ETF. Depending on
the anticipated direction of the stock market,
this model can have anywhere from 80%-120%
exposure to the S&P 500 as shown in the pie
charts to the right.
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Disclosures
Past results are not a guarantee or implied guarantee of future performance, returns, profit, or growth. Investors should thoroughly evaluate financial objectives, goals, and parameters such as risk
tolerance with their Advisor before investing. Investment account values will be subject to fluctuation in capital markets. Fiduciary does not guarantee any level of investment performance, superior
than the appropriate benchmark or otherwise.
Carefully consider the investment objectives, risk factors, and charges and expenses before investing with A Smarter Way to Invest. This and other information can be found in A Smarter Way to
Invest’s Form ADV Part 2A, which can be obtained from your financial advisor, by calling (810) 588-6178 or by visiting www.ASmarterWaytoInvest.com. There are risks involved with investing,
including possible loss of principal.
This material is intended for both educational purposes and to promote interest in the subject matter. It does not address any individual’s specific situation and is not to serve as the basis for
any investment decision. The material is based on the latest information available to the public and, while deemed accurate, is not guaranteed. Numerical examples, if any, are only illustrative.
Guarantees, when applicable, are backed by the financial strength and claims-paying ability of the issuing carrier. For additional information, please contact A Smarter Way to Invest directly.
Backtesting was performed using actual signals given by our investment algorithms applied to the historical security prices. For the 80% of the portfolio invested in individual securities, data for the
index ETF “IVV” was used. Trades were assumed to be applied at the closing price of the day a signal was received. Dividends assumed to be reinvested. Actual return data is used where available.
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