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y = -0.1975x + 0.314
R² = 0.0239
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y = -0.5144x + 0.3916
R² = 0.2378
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y = 0.3251x + 0.1155
R² = 0.0152
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y = 1.3786x - 0.0547
R² = 0.1306
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Sector

Contrib. To 

Relative Perf.

AB Vol 

Contrib

Bench Vol 

Contrib

AB Wtd Avg 

Volatility

Bench Wtd Avg 

Volatility

Consumer Discretionary 3.87% 2.89% 1.54% 18.22% 12.99%

Information Technology 3.75% 1.13% 1.99% 22.13% 13.20%

Consumer Staples 3.63% 2.00% 1.00% 16.50% 11.87%

Health Care 3.18% 2.00% 1.30% 20.77% 12.46%

Energy 0.72% 0.13% 1.31% 28.04% 14.55%

Telecommunication Services 0.61% 0.83% 0.26% 18.54% 14.35%

Industrials 0.26% 0.93% 1.25% 16.14% 13.55%

Utilities -0.79% 0.85% 0.30% 15.83% 13.24%

Materials -1.66% 0.49% 0.45% 41.42% 15.36%

Financials -2.21% 1.02% 2.14% 27.28% 14.77%

Total Anti-Benchmark US 11.39% 12.26% 11.54% 12.34% 11.60%
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