
95% Equities 
5% Fixed 

Aggressive Growth 

 

40% Equities 
60% Fixed 

Defensive 

Conservative 

Balanced 

Growth 

20% Equities 
80% Fixed 

60% Equities 
40% Fixed 

80% Equities  
20% Fixed 

Allocations are for illustrative purposes only an may not be representative of current holdings. Please contact your advisor or go online to www.qstrategies inc for more information. 

Large Cap Blend   10% 
Mid Cap     5% 
Cons. Staples     5% 
Bond Gov’t   27% 
Bond Corp            25% 
Bond Int’l   10% 
Floating Rate      8% 
High Yield      5% 
Cash      5% 

Large Cap Value      11% 
Large Cap Growth  12% 
Mid Cap        6% 
Cons. Staples        8% 
Financials        3% 
Bond Gov’t               16% 
Bond Corp               19% 
Bond Int’l         8% 
Floating Rate       10% 
High Yield         2% 
Cash         5% 

Large Cap Value     13% 
Large Cap Growth  20% 
Mid Cap        5% 
Small Cap        3% 
Cons. Staples      11% 
Financials        5% 
Technology        3% 
Bond Gov’t               10% 
Bond Corp               14% 
Floating Rate         8% 
High Yield         3% 
Cash         5% 

Large Cap Value      16% 
Large Cap Growth  26% 
Mid Cap         6% 
Small Cap         6%  
Cons. Staples       15% 
Financials         3% 
Bond Gov’t                  3% 
Bond Corp                  3% 
Floating Rate          6% 
High Yield          3% 
Cash          5% 

Large Cap Value     18% 
Large Cap Growth  30% 
Mid Cap        7% 
Small Cap        8%  
Cons. Staples      20% 
Financials        5% 
Technology        7% 
Cash         5% 

    Quantitative Strategies, Inc. 
Portfolio Holdings         As of 8/2009 

QSI 



DISCLOSURES 
These materials are for preliminary informational purposes only and are not an offer or solicitation to buy or sell any security or to participate in the trading of a strategy. The information herein are believed to be obtained from sources 
believed to be reliable; however no representation is made as to its completeness or accuracy. All forward looking statements involve risks and uncertainties that could cause actual results to differ materially from those expressed or 
implied in the applicable statements. No undue reliance should be placed on those statements. QSI does not make any guarantee on returns of the investments and past performance is not indicative of future results. Any offer or 
solicitation with respect to any strategies or investments will be made solely by means of obtaining a copy of QSI"s ADV Part II and talking to an investment professional as to the specific risks associated with investing in a particular 
strategy or investment.  No investor will rely on the information on these materials in making a decision to invest in the strategy.  The strategy may allocate from 5-95% of its assets between stocks, bonds, and short-term instruments, 
across domestic and foreign securities.   International investing involves different and increased risks. Political upheaval, financial crisis, natural disasters, and regulatory environment changes can negatively impact market 
performance.  Investments can declines based on changes in the value of the U.S. dollar against foreign currencies.  Country risks are especially high in emerging markets.  Bonds are subject to a variety of risks, including interest rate, 
income, credit, and inflation risks. In addition, an economic recession and the deterioration of either the financial condition of the issuers of these securities or the general condition of the capital markets influence the results. Information 
concerning taxes is general in nature and should not be relied upon when making an investment decision. Diversification does not ensure a profit or protect against a loss in a declining market. The Fund of Funds manager has discretion in 
choosing which strategies to invest in for the portfolio. Commodities Index is calculated on a world production-weighted basis and is comprised of the principal physic al commodities that are the subject of active, liquid futures markets 
such as agriculture livestock, industrial metals, energy, and precious metals.  It is not possible to directly invest in an index.  All investment s are subject to risks, loss of principle, expenses and fee. Please contact your advisor to review our 
objectives and the risks before investing in any investment. For additional important information provided in QSI’s ADV, please contact your advisor or visit us online at www.qsistrategiesinc.com. 
NOT FDIC INSURED   MAY LOSE VALUE   NOT GUARANTEED                        NOT INSURED BY ANY FEDERAL AGENCY 

 QSI      Dynamic Allocation: A More Informed Approach    As of 8.2009  

 

Overweight Value to Growth  

Begin Shift  to  overweight 
growth; Value outperformed  
growth from 1995-2001 

Set initial Allocation  

2002 

Added Floating Rate  
Increased Int’l Equities, 
Added Int’l Fixed  
Increased growth exposure 
to continue relative overweight 

2005 

2006 

2007 

Added broad based commodities, 
 floating rate category 

Overweight Growth to Value; 
Reduced  Floating Rate, 
and Int’l Exposure 

Decreased Consumer Staples; 
Increase Small Cap 

3QTR/4QTR 08 
Added Consumer Staples 
Eliminated Commodities, Int’l Equities 
Reduced Treasuries,  
Increased Corporate Bond Exposure 

Massive Liquidity Crisis 

Sub-Prime RMC 

Bank Collapses - US & Europe 
Accounting Scandals 

September 11 

1QTR 08 
Eliminated Real Estate Exposure,  
Reduced Gov’t Bonds,  
Reduced Small Cap Allocations  

Reduced Treasuries. Added  
High Yield. Spreads on high yield 
peaked in 03/early 04; subsequent  
12 month return 12.13% 

Evaluated S & P small cap vs. 
Russell small cap.  R2k  has lower 
P/E and more in financials. S & P 
appears to have superior 
performance with less volatility. 

Added Int’l Equity 

2003 

Rising rates 


