
Country: Australia
Share Market Index: AS&P/ASX 200 Index
Investor: Superannuation Saver

July 2014 Market conditions are favourable for equities.
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If the signal is Green, it is recommended to be 100% invested in the aggressive strategy. 
 
Growth Superannuation Option 

If the signal changes from Green to Orange, it is recommended to reduce your risk exposure. 
 
Balanced Superannuation Option 

If the signal changes from Orange to Red, it is recommended to reduce your risk as much as 
possible. 
Cash Superannuation Option 

If the signal changes from Red to Orange, it is recommended to increase your risk exposure . 
 
Balanced Superannuation Option 

If the signal changes from Orange to Green, it is recommended to increase your risk exposure . 
 
Growth Superannuation Option 

Advice Warning: This website is intended to provide general financial information only and has been prepared by Hedge Dynamics without taking into account any particular person’s objectives, 
financial situation or needs. Investors should, before acting on this information, consider the appropriateness of this information having regard to their personal objectives, financial situation or needs. 
We recommend investors obtain financial advice specific to their situation before making any financial investment  decision. 



retirearlier S&P/ASX 200 (AUD) S&P/ASX 200 (AUD)
Start Capital $100,000 Start Capital $100,000

Monthly Contribution $0 Monthly Contribution $0

End Capital $303,766 End Capital $176,193

Outperformance $127,572 Underperformance -$127,572

retirearlier S&P/ASX 200 Index (100/50/0)

June 2014 Long Only Australian Equities Risk Management Overlay

Long Term Track Record

Drawdown Analysis
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Advice Warning: This website is intended to provide general financial information only and has been prepared by Hedge Dynamics without taking into account any particular person’s 
objectives, financial situation or needs. Investors should, before acting on this information, consider the appropriateness of this information having regard to their personal objectives, 
financial situation or needs. We recommend investors obtain financial advice specific to their situation before making any financial investment  decision. 



retirearlier S&P/ASX 200 Index (100/50/0)

June 2014 Long Only Australian Equities Risk Management Overlay

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year ASX 200
2014 -3.0% 4.1% -0.2% 1.7% 0.1% -1.4% 1.2% 1.2%
2013 4.9% 4.6% -2.7% 4.5% -5.1% -2.5% 5.2% 1.6% 1.6% 4.0% -1.9% 0.6% 15.1% 15.1%
2012 2.7% 0.8% 0.9% 0.9% -7.3% 0.4% 2.3% 1.1% 1.6% 3.0% -0.2% 3.2% 9.2% 14.6%
2011 0.3% 1.6% 0.3% 0.0% -2.4% -2.2% -3.9% -2.9% -6.7% 7.2% -1.9% -1.5% -12.0% -14.5%
2010 0.3% 0.9% 2.7% -0.5% -3.7% -1.3% 2.4% -0.8% 2.2% 1.1% -0.6% 2.0% 4.6% -2.6%
2009 0.4% 0.3% 0.3% 0.3% 0.3% 1.9% 3.8% 2.9% 3.1% -0.9% 0.8% 0.3% 14.1% 30.8%
2008 -5.2% 0.6% 0.6% 0.6% 0.6% 0.6% 0.6% 0.6% 0.6% 0.7% 0.5% 0.4% 1.2% -41.3%
2007 1.8% 1.0% 2.8% 2.9% 2.4% -0.6% -2.1% 1.7% 2.8% 1.7% -1.4% 0.6% 14.3% 11.8%
2006 3.5% -0.2% 4.2% 2.5% -4.9% 1.4% -0.6% 1.5% 0.6% 4.5% 1.8% 3.4% 19.0% 19.0%
2005 1.4% 1.6% -1.5% -3.1% 1.8% 2.3% 2.6% 1.3% 4.4% -3.9% 2.2% 2.8% 12.1% 17.6%
2004 -0.8% 2.7% 1.6% 0.0% 1.1% 1.3% 0.3% 0.5% 0.4% 1.8% 2.2% 3.0% 15.0% 22.8%
2003 0.4% 0.4% 0.4% 0.4% 0.4% 0.5% 1.8% 1.4% -0.3% 1.8% -1.1% 2.0% 8.3% 9.7%
2002 0.8% 0.3% 0.4% -0.8% 0.5% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 4.1% -12.5%
2001 0.5% 0.5% 0.5% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 0.4% 5.1% 7.9%
2000 0.4% 0.8% 0.3% 0.8% -0.5% 4.5% 0.5% 0.5% 0.5% -0.9% 0.5% 0.5% 8.1% 3.6%

Return Statistics RE ASX 200 Risk/Index Statistics RE ASX 200
Compound Annual Return 6.8% 2.9% Standard Deviation 7.2% 12.9%
Total Return 160.8% 51.3% Maximum Drawdown -16.9% -50.5%
Months Up % 78.7% 61.5% Maximum Drawdown Period 5/11-9/11 11/07-2/09

Best Month % 7.2% 8.4% Months to Recover 17 Not Yet
Best Month Date Oct-11 Jun-00 Sharpe Ratio (5%) 0.3 -0.2
Average Up Months 1.4% 2.8% Sortino Ratio (5%) 0.4 -0.2
Worst Month % -7.3% -12.7% Alpha 0.5%
Worst Month Date May-12 Oct-08 Beta 0.39
Average Down Months -2.2% -3.4% Correlation/R2 0.69/0.48

Annual Risk/Return

Upside/Downside Vs Market (ASX 200)

■ Market Return ▲Statistical Average Up/Down              Rolling Average Up/Down
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Annual Standard Deviation 
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Downside  
36-Month Moving Windows 
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Advice Warning: This website is intended to provide general financial information only and has been prepared by Hedge Dynamics without taking into account any particular person’s 
objectives, financial situation or needs. Investors should, before acting on this information, consider the appropriateness of this information having regard to their personal objectives, 
financial situation or needs. We recommend investors obtain financial advice specific to their situation before making any financial investment  decision. 
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