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The Upside/Downside chart presents how well a portfolio has fared against its index during periods of market fluctuation. 

What the table shows us:

Number of Months (Up/Down)  
The number of months that the CFNC  Growth 
Pool and blended index are up (positive 
return) & down (negative return) over the 
analysis period.

1-Year (Best/Worst)  
Displays the best & worst 1 year (any 4 
consecutive quarters) returns for the CFNC  
Growth Pool and blended index.

Market Index (Up/Down Cap)  
How much of the market's upside & downside 
is captured by the CFNC Growth Pool and the 
blended index.

R-Squared (R2)  
R2 measures the degree to which a portfolio's 
performance can be explained by market 
movement.
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The Upside/Downside chart presents how well a portfolio has fared against its index during periods of market fluctuation. 

What the table shows us:

Number of Months (Up/Down)  
The number of months that the CFNC 
Conservative Pool and blended index are up 
(positive return) & down (negative return) 
over the analysis period.

1-Year (Best/Worst)  
Displays the best & worst 1 year (any 4 
consecutive quarters) returns for the CFNC  
Conservative Pool and blended index.

Market Index (Up/Down Cap)  
How much of the market's upside & downside 
is captured by the CFNC Conservative Pool 
and the blended index.

R-Squared (R2)  
R2 measures the degree to which a portfolio's 
performance can be explained by market 
movement.
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