
GLOBAL ASSET CLASS ANNUAL RETURNS 

Source: ICE Data Services and Blueprint Investment Partners, 1/1/2003 to 12/31/2022. Funds presented net of fund's fees. 
Commodities presented net of annual sub-advisory fees of 0.50%. It is not possible to directly invest in an index.

2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

B
E
S
T

45.6% 30.7% 24.9% 35.0% 32.0% 5.1% 36.7% 28.3% 8.4% 18.1% 37.6% 31.9% 3.2% 18.2% 27.6% 1.3% 37.1% 40.0% 40.2% 8.7% 10.4% 3.9%
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42.0% 20.8% 15.6% 26.6% 15.5% 1.5% 36.3% 27.7% 7.6% 18.0% 32.8% 13.5% 2.2% 16.8% 27.4% -0.1% 28.7% 18.9% 39.7% -2.2% 10.0% 7.8%

35.6% 19.9% 12.0% 22.1% 12.6% -36.0% 36.1% 17.0% 1.7% 17.5% 32.2% 13.1% 0.3% 10.8% 17.0% -3.5% 27.2% 11.2% 27.1% -6.5% 9.5% 14.9%

32.2% 16.7% 7.4% 15.6% 7.0% -36.1% 29.3% 14.3% 1.0% 16.9% 15.0% 7.4% -1.1% 8.3% 16.1% -5.6% 25.7% 7.6% 26.3% -13.4% 8.9% 15.9%

25.9% 15.3% 7.1% 11.2% 6.9% -37.1% 19.5% 12.8% -1.7% 15.8% 2.3% 5.8% -3.8% 6.2% 5.2% -6.1% 21.4% 2.2% 17.6% -16.1% 6.7% 17.3%

20.1% 13.2% 5.1% 9.0% 1.2% -38.3% 18.0% 11.1% -2.4% 15.0% 2.2% 1.5% -4.2% 6.0% 4.8% -9.4% 17.0% -4.4% 8.6% -17.7% 4.1% 19.0%

19.8% 7.2% 2.4% 4.3% 0.1% -44.1% 12.9% 8.5% -2.8% 4.1% -1.7% -4.2% -4.4% 4.6% 3.5% -14.3% 8.6% -4.9% -1.7% -26.3% 3.0% 21.8%

3.9% 4.3% -3.9% -15.5% -16.4% -46.8% 6.0% 6.3% -14.5% -0.4% -2.2% -33.4% -33.2% 2.5% 2.4% -14.5% 0.6% -24.1% -5.0% -33.2% -1.5% 23.7%
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DISCLAIMER
Blueprint Investment Partners is an investment adviser registered under the Investment Advisers Act of 1940. Registration as an investment adviser does not 
imply any level of skill or training. The oral and written communications of an adviser provide you with information about which you determine to hire or retain an 
adviser. For more information please visit adviserinfo.sec.gov and search for our firm name.

Past performance is not indicative of future results. The material above has been provided for informational purposes only and is not intended as legal or 
investment advice or a recommendation of any particular security or strategy. The investment strategy and themes discussed herein may be unsuitable for 
investors depending on their specific investment objectives and financial situation.

Information obtained from third-party sources is believed to be reliable though its accuracy is not guaranteed.

Opinions expressed in this commentary reflect subjective judgments of the author based on conditions at the time of writing and are subject to change without 
notice.

No part of this material may be reproduced in any form, or referred to in any other publication, without express written permission from Blueprint.

An index is an unmanaged portfolio of specific securities, the performance of which is often used as a benchmark in judging the relative performance of certain 
asset classes. Investors cannot invest directly in an index. An index does not charge management fees or brokerage expenses, and no such fees or expenses were 
deducted from the performance shown.


