
All information contained herein is for informational purposes and should not be construed as investment advice. It does not constitute an 
offer, solicitation, or recommendation to purchase any security. The information contained herein has been prepared from sources believed 
reliable but is not guaranteed by Standpoint Asset Management, LLC ("Standpoint"). Standpoint is an investment adviser registered with the 
US Securities and Exchange Commission (SEC). For more information regarding the firm, please see its Form ADV on file with the SEC. 
Registration with the SEC does not imply a particular level of skill or training.

Past performance does not guarantee future results. Diversification does not guarantee a profit or protect against loss.

Data from 1/1/2000 through 12/31/2020. Stocks are represented by the MSCI World Total Return Index. The MSCI World TR Index captures 
large and mid cap representation across 23 Developed Markets countries. The “Multi-Asset Bend” is represented by a 50/50 allocation to the 
MSCI World TR Index and the SG Trend Index, rebalanced every 12 months. The SG Trend Index is designed to track the 10 largest (by AUM) 
trend following CTAs and be representative of the trend followers in the managed futures space. 

Comparisons to indexes have limitations because the results do not represent actual trading. It is not possible to invest directly in an index. 
Unmanaged index returns do not reflect any fees or expenses associated with the active management of an actual portfolio. Index 
performance is shown for illustrative purposes only and will change over time.

Investing involves risk, including loss of principal. Equity markets include risk factors such as domestic and economic growth and market 
conditions, interest rate levels and political events that may affect securities markets. The value of an equity security may decrease in 
response to the activities and financial prospects of an individual security in the portfolio. The primary risk in the bond market is interest rate 
risk - the risk that bond prices will fall as interest rates rise. By buying a bond, the bondholder has committed to receiving a fixed rate of return 
for a fixed period. Should the market interest rate rise from the date of the bond’s purchase, the bond’s price will fall accordingly. The principal 
risks of investing in managed futures includes risk involving commodities, currencies, interest rates, equity securities, and futures and forward 
contracts. Investments in alternatives should be viewed as a long-term investment and may not be suitable for all investors and may only be 
suitable for investors who can bear the risks associated with investments in derivatives that may give rise to leverage risk.

 

 

 

Global Equities Multi-Asset Blend

Annualized Return 5.56% 5.98%

Volatility 15.56% 10.01%

Worst Decline -53.7% -20.5%
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Global EquitiesMulti-Asset Blend

HISTORICAL DRAWDOWNS OF MULTI-ASSET BLEND 
VS. GLOBAL EQUITIES


