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Inception January 2017

  
     SOTERIA 'Dynamic Active' models        SOTERIA 'Dynamic Index' models 

Model 
 

 Ψ/ƻƴǎŜǊǾŀǘƛǾŜΩ ΨaƻŘŜǊŀǘŜΩ Ψ.ŀƭŀƴŎŜŘΩ Ψ DǊƻǿǘƘΩ 
ΨIƛƎƘ 
DǊƻǿǘƘΩ   

Ψ/ƻƴǎŜǊǾŀǘƛǾŜΩ  ΨaƻŘŜǊŀǘŜΩ  Ψ.ŀƭŀƴŎŜŘΩ  ΨDǊƻǿǘƘΩ  
ΨIƛƎƘ 
DǊƻǿǘƘΨ 

ΨbŜǳǘǊŀƭΩ 
growth 

defensive mix 

 
30/70 50/50 65/35 80/20 95/5 

  
30/70 50/50 65/35 80/20 95/5 

Current 
growth 

defensive mix 

 
30/70 50/50 65/35 80/20 94/6 

 
30/70 50/50 65/35 80/20 94/6 

Long term 
CPI+ goal 

 CPI 
 +3% 

CPI 
 +3.5% 

CPI 
 +4% 

CPI 
 +4.5% 

CPI  
+5%  

CPI 
 +3% 

CPI  
+3.5% 

CPI 
 +4% 

CPI 
 +4.5% 

CPI  
+5% 

             

December 
month 
returns 

 
0.37% 0.63% 0.78% 0.98% 1.00% 

 
0.46% 0.77% 0.99% 1.21% 1.38% 

 

¢ƘŜ ƴŜȄǘ ǘǿƻ ŎƘŀǊǘǎ ǎƘƻǿ ǘƻǘŀƭ ǊŜǘǳǊƴǎ όƛŜ ƛƴŎƭǳŘƛƴƎ ǊŜπƛƴǾŜǎǘŜŘ ƛƴŎƻƳŜΣ ŀƴŘ ŀƊŜǊ ŦŜŜǎύ ŦǊƻƳ ƻǳǊ Ƴƻǎǘ ǇƻǇǳƭŀǊ ǇƻǊǜƻƭƛƻǎ 

ΨaƻŘŜǊŀǘŜΩ ŀƴŘ Ψ.ŀƭŀƴŎŜŘΩ ς ǎƛƴŎŜ ǘƘŜƛǊ ƛƴŎŜǇǝƻƴ ŀǘ ǘƘŜ ǎǘŀǊǘ ƻŦ нлмтΦ ό²Ŝ ƻũŜǊ ŀ Ŧǳƭƭ ǊŀƴƎŜ ŦǊƻƳ Ψ/ƻƴǎŜǊǾŀǝǾŜΩ ǘƘǊƻǳƎƘ ǘƻ 

ΨIƛƎƘ DǊƻǿǘƘΩΦ 9ŀŎƘ ƻŦ ǘƘŜǎŜ ƛǎ ƻũŜǊŜŘ ƛƴ ǘȅǇŜǎΥ Ψ5ȅƴŀƳƛŎ !ŎǝǾŜΩ ς ǿƘƛŎƘ ƛƴŎƭǳŘŜ ŀ ƳƛȄ ƻŦ ǇŀǎǎƛǾŜ ƛƴŘŜȄ ŦǳƴŘǎ ŀƴŘ ŀŎǝǾŜƭȅ 

ƳŀƴŀƎŜŘ ŦǳƴŘǎΤ ŀƴŘ Ψ5ȅƴŀƳƛŎ LƴŘŜȄΩ ς ǿƘƛŎƘ ǳǎŜ ƛƴŘŜȄ ŦǳƴŘǎ ƻƴƭȅΦ   

¢ƘŜ ŘŀǊƪ ƎǊŜŜƴ ƭƛƴŜ ƛƴ ŜŀŎƘ ŎƘŀǊǘ ǎƘƻǿǎ ǘƘŜ ŎǳƳǳƭŀǝǾŜ ǇƻǊǜƻƭƛƻ ǊŜǘǳǊƴǎ ƻǾŜǊ ǝƳŜΦ ¢ƘŜ ƎǊŜȅ ŘƻǧŜŘ ƭƛƴŜ ǎƘƻǿǎ ŜŀŎƘ ǇƻǊǜƻƭƛƻΩǎ 

ƭƻƴƎ ǘŜǊƳ Ǝƻŀƭ ŦƻǊ ǊŜǘǳǊƴǎ ŀōƻǾŜ ǘƘŜ ǊŀǘŜ ƻŦ ƛƴƅŀǝƻƴΦ bƻǘŜ ǘƘŀǘ ǘƘŜ ƛƴƅŀǝƻƴπōŀǎŜŘ ƭƛƴŜ Ƙŀǎ ŘƛǇǇŜŘ ƛƴ ǘƘŜ WǳƴŜ ǉǳŀǊǘŜǊ нлнл 

ǿƛǘƘ ƴŜƎŀǝǾŜ ǇǊƛŎŜ ƛƴƅŀǝƻƴ ƛƴ !ǳǎǘǊŀƭƛŀΦ ¢ƘŜǎŜ ΨƛƴƅŀǝƻƴπǇƭǳǎΩ ǘŀǊƎŜǘǎ ŀǊŜ ǘƘŜ Ƴŀƛƴ ƭƻƴƎ ǘŜǊƳ ǊŜǘǳǊƴ ƻōƧŜŎǝǾŜǎ ŦƻǊ ŜŀŎƘ 

ǇƻǊǜƻƭƛƻΣ ōǳǘ ǘƘŜ ŀŎǘǳŀƭ ǇƻǊǜƻƭƛƻ ǊŜǘǳǊƴǎ ǿƛƭƭ ƻǎŎƛƭƭŀǘŜ ŀǊƻǳƴŘ ǘƘŜǎŜ ǘƻǘŀƭ ǊŜǘǳǊƴ ǘŀǊƎŜǘǎ ŦǊƻƳ ǝƳŜ ǘƻ ǝƳŜ ς ŦƻǊ ŜȄŀƳǇƭŜ ƛƴ ƭŀǘŜ 

нлму ŀƴŘ ŘǳǊƛƴƎ ǘƘƛǎ ȅŜŀǊΩǎ ŎƻǊƻƴŀǾƛǊǳǎ ŎǊƛǎƛǎΦ 

      



  

 

 

 

 

 

 




