Robert Harrell, Incorporated

Manager Performance
July 1998 - December 2022 (Single Computation)
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Portfolio Performance vs. Wilshire 5000 (Full Cap)

Annualized Cumulative Std Dev Annualized Cumdative Info Significance Explained Tracking

Return (%) Return (%) (%) R;ﬁ ﬁs(?,/o ) R;ﬁ:ﬁs(ﬁé ) Ratio Level (%) Variance (%) Error (%)

RHI Domestic Equity Composite 7.48 485.55 18.03 0.28 36.50 0.08 64.86 96.06 3.62




Robert Harrell, Incorporated

Risk / Return
July 1998 - December 2022 (Single Computation)
14% |
12%-
10%-
1 . .
8% — :\:.._‘,_Q‘:_ . .....- ‘.;:. ..:;.. P l:..
c | ) ,.: .'t-.‘{' ,..-._.:‘:: . @ RHI Domestic Equity Composite
=2 6% . : -‘.-'_V-" '::-: Market Benchmark:
& 1 ce o Wilshire 5000 (Full Cap)
4% i N @ Lipper All Domestic Equity Managers
| Cash Equivalent:
1 Citigroup 3-month T-bill
2%‘_ Q
0%
-2% L L L L L L L B L L L B T T T
0% 5% 10% 15% 20% 25%
Standard Deviation
. . Alpha R-Squared R-Squared Tracking Error
R(e‘;u)r n St((i /[;ev D“’m(s;/df Risk vs. Market vs. Market 8. Style SRtl:trize vs. Market Observs.
’ ’ ’ (%) (%) (%) (%)
RHI Domestic Equity Composite 7.48 18.03 13.76 0.9715 0.49 96.06 97.90 0.3174 3.6164 98
Wilshire 5000 (Full Cap) 7.20 18.19 13.82 0.00 100.00 99.89 0.2991 0.0000 98




Robert Harrell Incorporated
Domestic Equity Composite

Quarterly Number of
Quarter Return Portfolios
09/30/98 -14.42% 1
12/31/98 20.12% 1
03/31/99 6.49% 1
06/30/99 5.53% 1
09/30/99 -3.82% 1
12/31/99 17.32% 1
03/31/00 3.57% 1
06/30/00 -1.62% 1
09/30/00 1.01% 1
12/31/00 -3.36% 1
03/31/01 -6.08% 1
06/30/01 9.27% 1
09/30/01 -15.04% 1
12/31/01 11.75% 1
03/31/02 0.75% 1
06/30/02 -8.93% 1
09/30/02 -12.62% 1
12/31/02 7.06% 1
03/31/03 -2.51% 1
06/30/03 14.90% 4
09/30/03 4.26% 5
12/31/03 10.27% 5
03/31/04 1.53% 6
06/30/04 3.11% 6
09/30/04 -1.49% 7
12/31/04 10.39% 8
03/31/05 2.77% 8
06/30/05 2.57% 8

09/30/05 4.75% 13
12/31/05 2.67% 13
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Robert Harrell Incorporated
Domestic Equity Composite
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Return
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Robert Harrell Incorporated
Domestic Equity Composite
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Robert Harrell Incorporated
Domestic Equity Composite
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-20.15%
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8.42%
11.87%
8.56%
9.91%

Past performance does not guarantee future results.
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