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Fund overview 
Total net assets: 
$154.2 million  

Objective: 
To provide capital appreciation. 

Benchmark: 
Russell 1000® Index  

Morningstar category: 
Large Value  

Lipper category: 
Multi-Cap Value Funds  

 BMO Low Volatility Equity Fund 

As of September 30, 2021 Asset Management 

Performance and expenses (%)1 

Calendar year end returns (%) 

Portfolio risk statistics4  Fund 

Alpha -3.53  

Beta 0.68  

Information ratio -0.85  

Standard deviation 14.55  

Upside capture ratio 60.16  

Downside capture ratio 70.84  

Class A BLVAX |  Class I MLVEX     

QTD YTD 1-yr 3-yr 5-yr 
Since 
Incep. 

Inception 
Date 

Expenses (%) 

Gross Net 

Class A NAV -0.10 9.70 14.92 7.32  8.99  10.29  05/27/14 0.90  0.90 

Class A Offer 2 -5.10 4.19 9.19 5.49  7.88  9.66    

Class I  -0.03 9.95 15.18 7.59  9.27  10.59  09/28/12 0.65  0.65 

Russell 1000® Index 0.21  15.19  30.96  16.42   17.12   — 

Portfolio characteristics3  Fund Benchmark 

Number of holdings 84  1,026 

Portfolio turnover (%) 47.6364
9928  

— 

Active share (%) 77.96  — 

Weighted average market cap ($B) 216.59  502.72 

Price/Earnings ratio (Trailing 1-yr) 21.45 23.98 

Price/Book ratio (Trailing 1-yr) 4.83 7.46 

EPS growth (Trailing 3-yr) (%) 15.83 22.96 

ROE (Trailing 1-yr) (%) 20.32 19.30 

Contact us 
         1-800-236-3863                bmofunds.com 

Management team 
Ernesto Ramos, Ph.D. 
Years of industry experience: 29 
Managed Fund since: 2021  

Jason C. Hans, CFA® 
Years of industry experience: 23 
Managed Fund since: 2012  

Jay Kaufman, CFA® 
Years of industry experience: 15 
Managed Fund since: 2015  

David Rosenblatt, CFA® 
Years of industry experience: 15 
Managed Fund since: 2020  

 



Underweight | Overweight (%) 

Top equity holdings5 

Security name 
% of 

portfolio 

AutoZone, Inc. 2.6 

Waste Management, Inc. 2.5 

Public Storage 2.4 

Alphabet Inc. Class C 2.3 

Allstate Corporation 2.3 

PepsiCo, Inc. 2.2 

Pfizer Inc. 2.2 

Microsoft Corporation 2.1 

American Water Works Company, Inc. 2.1 

Ameren Corporation 2.1 

Total 22.9  

As of September 30, 2021  Asset Management  BMO Low Volatility Equity Fund  

 

Portfolio sector allocations (%)5,6 

Sector Fund Benchmark 

Communication Services 9.8 10.6 

Consumer Discretionary 8.3 12.2 

Consumer Staples 19.3 5.4 

Energy 1.2 2.6 

Financials 5.1 11.6 

Health Care 20.8 13.1 

Industrials 6.6 8.6 

Information Technology 7.2 28.0 

Materials 1.9 2.3 

Real Estate 4.4 3.1 

Utilities 15.4 2.4 

Total 100.0 100.0 -24 -21 -18 -15 -12 -9 -6 -3 0 3 6 9 12 15 18

 


