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Growth 
Equity 

Venture 
Capital 

Opportunistic 
Credit 

Private  
Credit 

Growth  
Equity 

 86.1 43.0 59.1 

Venture  
Capital 

86.1  21.9 37.8 

Opportunistic 
Credit 

43.0 21.9  87.2 

Private  
Credit 

59.1 37.8 87.2  

Growth 
Equity 

Venture 
Capital 

Opportunistic 
Credit 

Private 
Credit 

Mean  
Return (%) 

15.9 16.5 11.8 10.4 

Return 
Volatility (%) 

14.2 20.4 9.7 7.6 

Sharpe  
Ratio 

1.1 0.8 1.2 1.4 
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Growth 
Equity 

Venture 
Capital 

Opportunistic 
Credit 

Private  
Credit 

Growth Equity  76.4 8.6 21.9 

Venture Capital 76.4  0.1 12.9 

Opportunistic Credit 8.6 0.1  85.5 

Private Credit 21.9 12.9 85.5  
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Index Starting Quarter Number of Funds 

Venture Capital 1981Q1 2943 

Growth Equity 1986Q3 821 

Private Credit 1986Q2 595 

Opportunistic Credit 1988Q4 306 
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