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Performance (as of 03/31/2024) Cumulative Returns Average Annual Returns

1-Mo. 3-Mo. YTD 1-Yr. 3-Yr. 5-Yr. 10-Yr.
Since 

Inception

WisdomTree Liquid Alternatives Portfolio (Gross) 1.63% 6.41% 6.41% 11.51% 5.80% 4.33% - 2.89%

WisdomTree Liquid Alternatives Portfolio (Net - Includes advisory 
fee of 0.00%)

1.63% 6.41% 6.41% 11.51% 5.80% 4.33% - 2.89%

ICE BofA US 3-Month Treasury Bill Index 0.45% 1.29% 1.29% 5.24% 2.58% 2.02% - 1.96%

The inception date of this model portfolio is 08/08/2017. You cannot invest directly in an index. See Benchmarks Constituents in this document for
benchmark composition and index definitions.
Performance is historical and does not guarantee future results. Current performance may

be

lower orhigher than

quoted

. Investment
returns and principal value will fluctuate so that an investor's shares,
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Asset Mix

Ticker Name Asset Class
Target 

Allocations

Expense 

Ratio

Alternative

WTMF WisdomTree Managed Futures Strategy Fund Managed Futures 30.00% 0.65% 
SVOL Simplify Volatility Premium ETF TBD 25.00% 0.50% 
PUTW WisdomTree PutWrite Strategy Fund Option Writing 20.00% 0.44% 
BTAL AGFiQ US Market Neutral Anti-Beta Fund Market Neutral 15.00% 0.45% 
USDU WisdomTree Bloomberg U.S. Dollar Bullish Fund Alternative Currency Strategies 10.00% 0.50% 

100%  0.53%  

100% 0.53% 

Allocations and target weights are subject to change. 

BTAL The Fund’s investment adviser, AGF Investments LLC (“Adviser”), has contractually agreed to waive the fees and reimburse expenses of the 
Fund so that the total annual operating expenses (excluding interest, taxes, brokerage commissions and other expenses that are capitalized 
in accordance with generally accepted accounting principles, dividend, interest and brokerage expenses for short positions, acquired fund 
fees and expenses, and extraordinary expenses) (“Operating Expenses”) of the Fund are limited to 0.45% of average net assets. In addition, 
This agreement will remain in effect until November 1, 2026 , and shall renew automatically for one-year terms unless the Adviser provides 
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68.9%

17.6%

13.0%

0.8%

-0.2%

Government

Index Future

Other

Financials

Index Options

Sector (as of 03/31/2024)

Exposures

111.0%

0.2%

-0.2%

-0.3%

-0.3%

-0.4%

-0.5%

-0.5%

-0.8%

-1.1%

-1.1%

-1.2%

-1.4%

-3.3%

United States

Other

Taiwan

Singapore

India

South Korea

Australia

Switzerland

China

Mexico

United Kingdom

Canada

Japan

Europe

Geography (as of 03/31/2024)
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50.0%

20.4%

10.4%

10.0%

9.2%

Alternative

Cash

Fixed Income

Currency

Other

Asset Class (as of 03/31/2024)

60.8%

37.4%

1.9%

Large Cap

Mid Cap

Small Cap

Market Cap (as of 03/31/2024)

Subject to ch.164.8 312 260.04 142.2 re
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Fundamental Characteristics (as of 03/31/2024)

Characteristics Value

Fixed Income 

Convexity 0.00 

Coupon 0.01% 

Effective Duration 0.19 

Embedded Income Yield 4.40% 

Modified Duration 0.16 

Option-Adjusted Spread 31.49% 

Years to Maturity 0.15 

Yield to Maturity 4.40% 

Yield to Worst 4.40% 

Subject to change. Fundamental information shown here is calculated by WisdomTree using Factset data. See next page for glossary of terms.
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Model Portfolio Metrics (as of 03/31/2024)

Subject to change. Metrics shown here are calculated by WisdomTree using Factset data. See next page for glossary of terms.

Metric 1-Year 3-Year 5-Year Since Inception

Volatility (Standard Deviation) 3.37%  3.92%  5.25%  5.61%  
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Model portfolio investors are subject to the fees, expenses and risks of the underlying funds utilized in the model. Investors and their advisors
should consider the investment objectives, risk, charges and expenses of the funds
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Glossary
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The glossary provided below represents the definition of each investment term as it applies to a single model portfolio metric or fundamental characteristic. The model 
portfolio metrics and fundamental characteristics presented on the previous page represent the aggregate of the constituents in the portfolio.

Volatility: A measure of the dispersion of actual returns around a particular average level.
Sharpe ratio: Measure of risk-adjusted return. Higher values indicate greater return per unit of risk, specifically standard deviation, which is viewed as being desirable. 
Alpha: Can be discussed as both risk-adjusted excess return relative to a specific benchmark, or absolute excess return relative to a benchmark. It is sometimes more 
generally referred to as excess returns in general.
Beta: A measure of the volatility of a security or a portfolio in comparison to a benchmark. In general, a beta less than 1 indicates that the investment is less volatile than the 
benchmark, while a beta more than 1 indicates that the investment is more volatile than the benchmark. 
Up capture: A measure of how one index performs during periods when a benchmark index is moving in the positive direction. A value of 100% indicates that both would 
tend to move upward at the exact same pace. 
Down Capture
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Fund Standardized Performance (as of 03/31/2024)

NAV Returns Market Price Returns

Ticker Inception Date 1-Yr. 3-Yr. 5-Yr. 10-Yr.
Since 

Inception
1-Yr. 3-Yr. 5-Yr. 10-Yr.

Since 

Inception

Alternative

BTAL 9/12/2011  -5.45%   4.26% -1.83%   0.27%   -1.74%    -6.19%    4.11%   -

6.19%    
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Fund Details (as of 03/31/2024)

Ticker
Prosp-

ectus

Inception 

Date

Gross 

Expense 

Ratio

Net 

Expense 

Ratio

30-Day SEC 

Yield, 

Subsidized

30-Day SEC 

Yield, 

Unsubsidized

Notes

Alternative 

BTAL Link 9/12/2011 1.69% 1.43% - - The Fund’s investment adviser, AGF Investments LLC 
(“Adviser”), has contractually agreed to waive the fees and 
reimburse expenses of the Fund so that the total annual 
operating expenses (excluding interest, taxes, brokerage 
commissions and other expenses that are capitalized in 
accordance with generally accepted accounting principles, 
dividend, interest and brokerage expenses for short 
positions, acquired fund fees and expenses, and 
extraordinary expenses) (“Operating Expenses”) of the Fund 
are limited to 0.45% of average net assets. In addition, This 
agreement will remain in effect until November 1, 2026 , 
and shall renew automatically for one-year terms unless the 
Adviser provides written notice of termination prior to the 
start of the next term or upon approval of the Board of 
Trustees of the Fund. 

PUTW Link 2/24/2016 0.44% 0.44% 4.73% 4.73% The Fund's name, objective and strategy changed effective 
October 24, 2022. Prior to October 24, 2022, Fund 
performance reflects the investment objective of the Fund 
when it was the WisdomTree CBOE S&P 500 PutWrite 

https://doc.morningstar.com/docdetail.aspx?clientid=schwab&key=84b36f1bf3830e07&cusip=00110G408
https://doc.morningstar.com/docdetail.aspx?clientid=schwab&key=84b36f1bf3830e07&cusip=97717X560
https://doc.morningstar.com/docdetail.aspx?clientid=schwab&key=84b36f1bf3830e07&cusip=82889N863
https://doc.morningstar.com/docdetail.aspx?clientid=schwab&key=84b36f1bf3830e07&cusip=97717W471
https://doc.morningstar.com/docdetail.aspx?clientid=schwab&key=84b36f1bf3830e07&cusip=97717W125
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This ICE BofA US 3-Month Treasury Bill Index is an unmanaged market index of U.S. Treasury securities maturing in 90 days that assumes reinvestment
of all income.
The Wilshire Liquid Alternative Index is designed to provide a broad measure of the liquid alternative market which encompasses equity hedge, global
macro, relative value , multi-strategy, and event driven strategies.

10

Benchmark Constituents (as of 03/31/2024)
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The data


