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Correlation AB BM SMALL LARGE VALUE GROWTH Average 
 

Avg Tracking 
Error 

AB   92% 90% 89% 90% 91% 91% 
 

12.1% 
BM 92%   94% 99% 99% 99% 97% 

 
7.0% 

SMALL 90% 94%   91% 94% 92% 92% 
 

14.0% 
LARGE 89% 99% 91%   98% 98% 95% 

 
8.2% 

VALUE 90% 99% 94% 98%   95% 95% 
 

8.7% 

GROWTH 91% 99% 92% 98% 95%   95% 
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Correlation AB BM SMALL LARGE VALUE GROWTH Average 
 

Avg Tracking 
Error 

AB   92% 91% 92% 85% 87% 89% 
 

12.3% 
BM 92%   98% 99% 90% 91% 94% 

 
7.9% 

SMALL 91% 98%   95% 85% 87% 91% 
 

9.6% 
LARGE 92% 99% 95%   91% 92% 94% 

 
8.2% 

VALUE 85% 90% 85% 91%   96% 89% 
 

12.5% 

GROWTH 87% 91% 87% 92% 96%   91% 
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Correlation AB BM SMALL LARGE VALUE GROWTH Average 
 

Avg Tracking 
Error 

AB   91% 92% 87% 91% 91% 90% 
 

11.5% 
BM 91%   97% 98% 100% 100% 97% 

 
5.4% 

SMALL 92% 97%   93% 97% 97% 95% 
 

7.8% 
LARGE 87% 98% 93%   98% 98% 95% 

 
9.0% 

VALUE 91% 100% 97% 98%   99% 97% 
 

6.1% 

GROWTH 91% 100% 97% 98% 99%   97% 
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 The Anti-Benchmark, MaxDiv and Maximum Diversification strategies, methods and systems for selecting and managing a portfolio of securities, processes 

and products are patented or patent pending.    The Anti-Benchmark, MaxDiv and Maximum Diversification strategies, 

methods and systems for selecting and managing a portfolio of securities, processes and products are protected under unfair competition, passing-off and 
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