
Five Dimensions Small Cap Strategy
End Date: 06/28/2024
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Horizon: 06/28/2019 to 06/30/2024

Historical Risk/Return
Portfolio Index

Annualized Return
Annualized Standard Deviation
Beta
Alpha
Sharpe Ratio
Information Ratio
Tracking Error
Upside  Capture %
Downside Capture %

Horizon: 06/28/2019 to 06/30/2024

Annualized Performance

Annualized Performance

Cumulative Return: Growth of 10,000

Equity Characteristics

Market Capitalization
# of Securities
Dividend Yield
Price/ Book
Est 3-5 Yr EPS Growth
Price/ Earnings
P/E using FY1 Est ( In…
P/E using FY2 Est ( In…

Portfolio
  3,237

     59.00
1.00
6.08

12.30
20

31.80
20.30

Benchmark
4,457

1,927.00
1.38
5.29

14.20
16

18.80
8.30

Five Dimensions 
Investment Management




