
Overview

Intech ® active core equity strategies offer core, growth 
or value exposure to your portfolio. They attempt to 
offer the core of your portfolio a dependable source of 

excess return, delivered with the minimum �± yet stable 
�± amount of active risk.

Investment Platform: Active Equity

Benchmark: MSCI EAFE Index 

Expected Tracking Error: 2-4%

Inception Date: November 1, 2006

Expected tracking error is a long - term annualized 
forecast gross of fees. Do not consider or rely on it as 
a performance guarantee. Actual results may vary.

Applications

These strategies may address a wide range of needs:

�‡Access a liquid return source to fund future liabilities

�‡Implement pure style exposure consistent with

your investment policy allocations

�‡Complement traditional managers in multi -manager 
mandates or defined contribution plans

�‡Apply risk controls to a typically large volatility 
source

�‡Offset factor tilts created by conventional managers

TAP A RELIABLE ALPHA SOURCE

Equity price volatility is 
ubiquitous and has been our 
source of excess return and a 

key to risk control for over 30 
years. Our clients can reduce 
their dependence on traditional 
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transitory factor premiums. 

IMPROVE RISK BUDGETING

The typical active manager 
increases active bets as the 
range of stock returns increase 

(i.e., dispersion). We do the 
opposite, potentially offering a 
more stable ex -post tracking 

error compared to traditional 
managers. Stable active risk 
means a more stable risk budget.
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forecasts of markets or individual 
stocks ; instead, we use volatility 

and correlations, attempting to 
improve diversification and 
capture a rebalancing premium. 

This fundamental difference has 
the potential to produce excess 
returns uncorrelated with those 

of conventional managers.
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