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Indexed Assets (USDbn) SP500 (Rebased)
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Portfolio

35.60%

28.40%

20.50%

15.50%

Market Cap Portfolio

45.40%

5.80%

6.00%

17.90%

13.10%

11.90%

Stochastic Portfolio 

Theory Exponentiated

46.50%

6.70%

6.90%

15.80%

12.50%

11.90%

Equal Weight
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10.00%

Anti-Benchmark 

Portfolio

18.00%

27.90%

18.70%
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7.30%

5.70%






