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Total risk by source

August 2019

Data from MSCI BarraOne, 303XL model and Meketa

Optimized mix 

has the lowest 

projected 

volatility.
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Risk factor decomposition
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Equity Credit Interest Rate Inflation Currency Risk Hedge Fund Private Equity Selection Risk

August 2019

The current 

asset allocation 

has greater

risk factor

diversification

than a 60/40 

mix. 

Optimized

Output 

provides the 

greatest risk 

factor 

diversification. 

Data from MSCI BarraOne, 303XL model.



Equity beta
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Data from MSCI BarraOne, 303XL model.
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Effective duration

August 2019

Data from MSCI BarraOne, 303XL model.
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Active risk vs Current ST Bond
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Data from MSCI BarraOne, 303XL model.
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Stress tests

August 2019

Data from MSCI BarraOne
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Stress tests

August 2019

Data from MSCI BarraOne
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Scenario analysis
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Data from MSCI BarraOne
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Scenario analysis
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Data from MSCI BarraOne
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