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Benchmark

iShares 3-7 Year Treasury Bonds 60%
SPDR S&P 500 ETF Trust 30%

Powershares DB Commodity Index 10%

Portfolio Statistics

Cumulative Return 0.19%

Annualized Return 3.93%

Daily St. Dev 0.15%

Period St. Dev 0.51%

Annualized St. Dev 2.34%
Info Sharpe 1.68

Skew (Daily) -1.101
Kurtosis (Daily) 1.499


