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Working together
Portfolio creation is a journey of collaboration and iteration.

Listening
Working together 

often begins with a 
conversation to  

unpack investment  
preferences.

Designing
We map data to  

your preferences  
to craft a unique 

portfolio.

Optimizing
We regularly  

rebalance while 
optimizing  

for after-tax 
performance.

The Aperio difference

Access to experts
Advisors work directly with 
the people designing your 
portfolio. They can reach out 
anytime. Phone, email, fax, 
whatever works for them.

Thoughtful personalization
Express the individuality of each 
investor through a wide variety of 
customization options, including 
the most granular level of values- 
aligned investing.
 

Engineering excellence
Rely on experienced portfolio 
managers to deploy our scalable 
SMA automation engine, which 
encapsulates more than two 
decades of experience, to rebalance 
a vast number of accounts, with the 
highest degree of personalization.

Portfolios as Unique as DNA
An overview of Aperio

Aperio will work side-by-side with you and your advisor to find the best solution for advancing your investment goals. 
Our separately managed accounts (SMAs) provide broad market exposure through direct ownership of individual 
securities, letting you customize to align with your overall objectives, tax preferences, and personal values.

Five benefits of an Aperio personalized, tax-optimized SMA:

Core equity 
exposure

Tax  
alpha

In-kind 
transitions

Tax-optimized 
personalization

Future 
flexibility
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Strategy customization options
Here are some of the choices we offer.  
Don’t see what you’re looking for? Ask your advisor, and they’ll let you know if we can help. 

Important notes
Aperio Group, LLC, provides this document for informational purposes only. The information was 
carefully compiled from internal data, but we cannot guarantee accuracy. We provide this information 
with the understanding that we are not engaged in rendering legal, accounting, or tax services. 
We recommend that all investors seek out the services of competent professionals in any of the 
aforementioned areas. None of the examples should be considered advice tailored to the needs of any 
specific investor or a recommendation to buy or sell any securities. 

Investing involves risk, including possible loss of principal. Asset allocation and diversification 
may not protect against market risk, loss of principal, or volatility of returns. With respect to the 
description of any investment strategies, we cannot provide any assurances that they will perform as 
expected and as described in our materials. Past performance is not indicative of future results. Every 
investment program has the potential for loss as well as gain. Aperio’s fees may be higher than other 
advisors’ fees. Please ask your advisor for a copy of our Form ADV (including our brochure) for details.

Factor  
tilts
From traditional 
factors such as Value 
and Momentum to 
fully custom tilts.

Preconfigured 
Strategies

BETA 1

Value
Small Size + Value
Value + Momentum
Dividend Yield
Multi-Factor
Growth

LOWER RISK

Low-Beta Quality
Quality Light

FACTORS AVAILABLE  
F OR TILTING

Book-to-Price
Earnings Yield
Dividend Yield
Size
Momentum
Earnings Quality
Investment Quality
Earnings Variability
Profitability
Leverage
Beta
Volatility

ALSO AVAIL ABLE

Industries, sectors, 
countries, regions

Tax  
management
From custom levels of 
tax-loss harvesting to 
other tax economics 
techniques aiming to 
generate tax alpha.

TA X RATES

Federal
State

TA X-LOSS 
HARVESTING

Standard
Aggressive 
Light
Tax Neutral
Tax-Rate Arbitrage

G AIN HARVESTING

Standard

Risk  
management
The primary risk metrics 
we use are tracking error, 
volatility, and beta.

For transition analyses, 
we offer different levels of 
tracking error based on 
investor preferences.

Market  
exposure
From standard indexes 
to blended benchmarks 
for custom exposure.

STANDARD

US Total Market
US Large Cap
US Mid Cap
US Small Cap
US Large/Mid Cap
US Small/Mid Cap
Global Developed & 
Emerging
Global Developed
International Developed 
& Emerging
International Developed 
International Developed 
ex-Canada
Global Natural 
Resources
US REITs

BLENDED 
BENCHMARKS

Individual, custom, 
market-exposure 
weights to reflect 
allocations that 
differ from standard 
market-cap-weighted 
benchmarks

Values-aligned 
investing (ESG)
From personal values to a 
perfectly aligned portfolio 
through granular 
tilts, exclusions, and 
shareholder engagement.

PRECONFIGURED 
STRATEGY STARTING 
POINTS

Low-Carbon Footprint

Animal-Friendly

Women’s Inclusion

Jewish Values

Reproductive Rights

Racial Justice

Diversity, Equity, and 
Inclusion

Catholic Values

Green REIT

Aperio SRI

Custom SRI Profile

Three Harbor Drive, Suite 204  
Sausalito, CA 94965

415.339.4300   |   aperiogroup.com
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Other trademarks are the property of their 
respective owners.
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