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Asset Returns (% P.A) – 10 year and 5 Year returns (1/2)

Sources: Cambridge Associates, S&P, Various

Summary of Alternaties (USD) 10 year returns (%) 5 year returns (%)

1 Global Clean Energy 20% 32%

2 U.S Private equity 17% 20%

3 USA Large Cap Equities 17% 19%

4 Risk Parity -15% Target Volatility 13% 18%

5 World Large Cap Equities 13% 16%

6 US Low Volatility Equities 11% 11%

7 World Value Equities 10% 11%

8 Frontier Markets Equities 9% 11%

9 Long Short Equities Hedge Funds 9% 10%

10 EMBI Global Core 6% 4%
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9Asset Returns (% P.A) – 10 year and 5 Year returns (2/2)

Sources: Cambridge Associates, S&P, Various
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