Factor Model: Current (2) vs Target (6 Factors)CURRENT
2 Factors

UMD (Target)
CIM A (T Q) )
RIMIV/V (T I ) -0
1H IV L. (T 1y ') {000

SMB (Target) e

TARGET
6 Factors

M KT (T Q) )

B O N D (U e 1) {1

MKT (Current) —




