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Portfolio ROI Performance (Serial)

Joseph Demo

Beg. Value 2,932,536.98 3,060,946.12 3,816,375.96 3,824,874.05 2,510,803.99

Net Additions 0.00 125,000.00 0.00 0.00 0.00

End Value 3,060,946.12 3,816,375.96 3,824,874.05 2,510,803.99 3,718,677.44

Period Profit 128,409.14 630,429.84 8,498.09 -1,314,070.06 1,207,873.45

Annualized IRR/ROI

IRR/ROI after Fees 4.4% 20.3% 0.2% -34.3% 48.1%

IRR/ROI after Taxes 3.8% 16.1% -0.7% -34.5% 47.1%

Annualized Time Wtd ROI

TWtd. ROI before Fees 5.3% 21.5% 0.9% -33.8% 49.1%

TWtd. ROI after Fees 4.4% 20.5% 0.2% -34.3% 48.1%

Index ROI (annualized)

S&P 500 3.0% 13.6% 3.5% -38.4% 23.5%

Dow Jones 30 Industrials -0.6% 16.3% 6.4% -33.8% 18.8%

Nasdaq Index 1.4% 9.5% 9.8% -40.5% 43.9%

Russell 1000 Index 4.4% 13.3% 3.9% -38.9% 25.5%

Russell 2000 Index 3.3% 17.0% -2.7% -34.7% 25.2%

Wilshire 5000 Index 4.6% 13.9% 3.9% -38.6% 26.5%

Portfolio Alpha -5.8% 12.7% -2.5% -4.3% 25.7%

Portfolio Beta 2.39 0.7 0.9 0.7 0.73

Portfolio Sigma (std. dev.) 21.1% 12.3% 11.1% 18.5% 23.2%

Notes: 

1) Figures for periods less than 1 year are non-annualized.
2) Statistical measures not computed for periods less than a year. 
3) After tax returns are bases upon estimated taxes for portfolio.
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