Benchmark Indexes
Index Name
Alerian MLP TR USD
AMEX Gold Miners PR USD
AMEX International Market PR USD
BarCap 1-5 Yr Treasury TR USD
BarCap ABS Auto TR USD
BarCap ABS Credit Card TR USD
BarCap ABS Home Equity TR USD
BarCap ABS TR USD
BarCap Aggregate Bond Treasury TR
BarCap Asian Pac Taiwan Dollar TR JPY
BarCap Bellwether Swap 6 Mon TR USD
BarCap CMBS ERISA Eligible TR USD
BarCap Credit 1-3 Yr TR USD
BarCap Credit 1-5 Yr TR USD
BarCap Danish Krone Aggregate TR DKK
BarCap EM Europe TR USD
BarCap EM Ex US Agg TR USD
BarCap EM TR USD
BarCap Euro Agg 1-3 Yr TR EUR
BarCap Euro Agg 10+ Yr TR EUR
BarCap Euro Agg 3-5 Yr TR EUR
BarCap Euro Agg 5-7 Yr TR EUR
BarCap Euro Agg 7-10 Yr TR EUR
BarCap Euro Agg A TR EUR
BarCap Euro Agg Aa TR EUR
BarCap Euro Agg Aaa TR EUR
BarCap Euro Agg Agency TR EUR
BarCap Euro Agg Baa TR EUR
BarCap Euro Agg Bond TR EUR
BarCap Euro Agg Corps TR EUR
BarCap Euro Agg Domestic Isur TR EUR
BarCap Euro Agg ECU Sov&Sup TR EUR
BarCap Euro Agg Fgn Isur TR EUR
BarCap Euro Agg Fincls TR EUR
BarCap Euro Agg Govt TR EUR
BarCap Euro Agg Indls TR EUR
BarCap Euro Agg Lcl Auth TR EUR
BarCap Euro Agg Mortgage TR EUR
BarCap Euro Agg Public Loan TR EUR
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Sharpe

0.89
0.39
-0.13
0.98
1.17
0.79
-0.19
0.77
0.58
0.78
1.92
0.53
1.16
1.06
0.12
0.63
0.62
0.64
0.05
0.07
0.11
0.11
0.06
0.03
0.07
0.09
0.10
0.12
0.07
0.15
0.15
-0.20
0.16
0.11
0.05
0.23
0.08
0.06
0.09

Std. Dev.

23.25
47.82
25.37
2.51
5.68
9.42
16.91
6.92
5.58
6.24
0.56
18.46
3.62
4.64
14.76
17.06
18.08
15.24
14.81
17.22
14.95
15.50
16.36
16.88
16.08
14.63
14.74
18.81
15.41
17.02
16.62
14.88
17.95
18.04
15.24
16.38
14.43
15.07
14.38

1st Otr
5.99
-2.15
2.77
0.00
0.63
0.77
0.00
0.64
-0.16
1.54
0.07
2.05
0.58
0.85
-2.00
1.86
1.62
1.57
-0.12
-1.81
-0.82
-0.89
-0.88
-1.12
0.45
-1.62
-1.00
-0.14
-0.81
0.03
-0.04
0.00
0.15
0.69
-1.11
-0.63
-1.06
-0.25
-1.17

YTD
5.99
-2.15
2.77
0.00
0.63
0.77
0.00
0.64
-0.16
1.54
0.07
2.05
0.58
0.85
-2.00
1.86
1.62
1.57
-0.12
-1.81
-0.82
-0.89
-0.88
-1.12
0.45
-1.62
-1.00
-0.14
-0.81
0.03
-0.04
0.00
0.15
0.69
-1.11
-0.63
-1.06
-0.25
-1.17

1 Year
33.02
35.65
4.05
2.79
2.47
4.73
0.00
4.21
4.53
-2.45
0.39
12.62
3.24
4.36
1.78
9.18
10.86
9.54
0.26
-3.49
-0.50
-0.84
-2.49
-0.44
-1.88
-0.44
-0.35
-4.61
-1.19
1.47
0.88
0.00
2.40
1.44
-1.96
1.77
-0.11
-1.78
0.29

3 Year
20.03
8.12
-5.95
291
7.21
7.76
-4.10
5.74
3.55
-1.00
1.50
8.79
4.73
5.47
493
10.19
10.40
9.38
3.88
3.86
4.74
4.81
3.84
3.23
3.99
4.44
4.55
4.71
4.17
5.39
5.33
0.00
5.56
4.60
3.80
6.85
4.38
4.05
4.47

5 Year
16.57
9.68
-0.80
4.88
6.23
6.86
-5.80
4.36
5.69
-2.50
3.07
6.87
5.29
5.77
4.22
8.65
8.75
8.34
3.71
2.58
4.1
3.97
3.17
2.47
3.37
3.81
3.93
3.19
3.51
3.54
3.75
0.00
3.21
273
3.44
4.83
3.86
3.35
4.01

10 Year
17.25
2.17
4.20
5.12
5.84
-0.53
4.59
5.15
-0.66
2.79
6.53
4.80
5.27
4.73
14.97
10.97
10.42
3.78
5.49
4.51
4.89
4.88
4.24
4.57
4.62
4.71
4.37
4.55
4.67
4.93
0.00
4.22
4.39
4.53
5.17
4.70
4.55
4.48

2010
35.85
33.94
0.80
3.73
3.25
6.55
0.00
5.85
5.87
-2.26
0.38
20.40
4.15
5.44
6.86
12.79
14.91
12.84
1.73
2.14
2.77
3.13
1.46
4.02
-0.02
3.85
3.09
-2.65
2.18
4.75
4.05
0.00
5.87
4.49
1.49
5.26
3.60
0.93
3.47

2009
76.41
37.30
17.60
0.19
26.07
29.89
20.63
24.71
-3.57
7.45
1.58
28.45
11.59
13.52
4.22
43.92
44.86
34.23
5.84
4.19
8.46
9.31
7.97
11.59
7.87
4.16
5.93
24.91
6.95
15.71
14.25
0.00
18.34
15.64
4.49
17.05
5.07
8.10
6.06

Data as of: 03/31/2011

2008
-36.91
-26.79
-39.51

8.83

-5.57

-9.33
-36.00
-12.72

13.74
-11.24

4.09
-20.52

0.30

-1.13

7.73
-18.79
-20.97
-14.75

5.77

9.12

6.00

5.17

5.38

-3.85

5.63

9.56

8.31

-6.32

6.22

-3.76

-1.32

0.00

-7.59

-7.03

9.14

0.24

8.19

5.57

7.20

2007
12.72
16.86
16.18
8.16
5.22
5.45
-8.25
2.21
9.01
-7.52
5.39
5.58
5.96
6.09
2.58
6.13
4.70
5.15
3.62
-2.37
2.79
1.77
0.42
0.40
1.33
1.75
1.91
0.48
1.45
0.02
0.56
0.00
-0.92
-0.68
1.71
1.05
2.14
1.07
3.02

2006
26.07
21.86
21.51
3.75
4.61
4.55
5.32
4.70
3.08
2.81
5.54
4.72
4.66
4.69
0.43
6.01
12.18
9.96
1.83
-2.63
0.68
-0.11
-0.84
0.32
-0.21
-0.07
0.01
1.04
-0.03
0.54
0.50
0.00
0.61
0.43
-0.21
0.77
0.04
-0.29
0.89
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Benchmark Indexes
Index Name
BarCap Euro Agg Seczd TR EUR
BarCap Euro Agg Sov A TR EUR
BarCap Euro Agg Sov Aa TR EUR
BarCap Euro Agg Sov Aaa TR EUR
BarCap Euro Agg Sov Baa TR EUR
BarCap Euro Agg Sov TR EUR
BarCap Euro Agg Supra TR EUR
BarCap Euro Agg Treasury TR EUR
BarCap Euro Agg Utilities TR EUR
BarCap Euro Infln Lkd TR EUR
BarCap FHLMC 15 Yr TR USD
BarCap FHLMC 30 Yr TR USD
BarCap FHLMC Balloon TR USD
BarCap FHLMC TR USD
BarCap FNMA 15 Yr TR USD
BarCap FNMA 30 Yr TR USD
BarCap FNMA Balloon TR USD
BarCap FNMA TR USD
BarCap Gbl Agg 500M TR USD
BarCap Gbl Agg Ex USD TR Hdg USD
BarCap Gbl Agg Ex USD TR USD
BarCap Gbl Agg Treasuries TR USD
BarCap Gbl Infl Linked US TIPS TR USD
BarCap Global Aggregate TR CAD
BarCap Global Aggregate TR Hdg AUD
BarCap Global Aggregate TR Hdg EUR
BarCap Global Aggregate TR Hdg NZD
BarCap Global Aggregate TR Hdg USD
BarCap Global Aggregate TR USD
BarCap Global High Yield TR CAD
BarCap Global High Yield TR USD
BarCap Global Treasury TR USD
BarCap GNMA 15 Yr TR USD
BarCap GNMA 30 Yr TR USD
BarCap GNMA TR USD
BarCap Government 1-5 Yr MV USD
BarCap Government 1-5 Yr TR USD
BarCap Government 1-5 Yr Yid USD
BarCap Govt/Credit 1-5 Yr TR USD
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0.07
0.14
-0.06
0.08
0.19
0.15
0.13
0.04
0.22
0.06
1.46
1.51
-2.49
1.51
1.65
1.60
-2.48
1.60
0.46
1.12
0.29
0.36
0.44
0.47
0.68
0.10
0.40
1.22
0.47
0.73
0.73
0.36
1.65
1.68
1.68
3.87
1.16
13.69
1.37

Std. Dev.

14.91
19.23
14.68
14.16
20.40
19.01
14.52
15.37
15.89
18.81
3.30
3.55
0.00
3.50
3.13
3.39
0.00
3.35
7.88
2.87
11.07
8.94
8.60
7.86
20.34
16.28
20.25
3.16
7.86
17.95
17.95
8.94
3.14
3.22
3.22
5.65
2.26
0.20
2.31

1st Otr
-0.37
-0.68
-1.55
-1.51
1.77
0.00
-1.68
-1.13
-0.87
1.14
0.90
0.58
0.00
0.63
0.68
0.51
0.00
0.54
1.25
-0.64
1.80
0.69
2.08
-0.89
0.96
-0.10
0.50
-0.20
1.24
2.16
4.36
0.69
0.61
0.62
0.62
-2.11
0.05
0.26
0.27

YTD
-0.37
-0.68
-1.55
-1.51
1.77
0.00
-1.68
-1.13
-0.87
1.14
0.90
0.58
0.00
0.63
0.68
0.51
0.00
0.54
1.25
-0.64
1.80
0.69
2.08
-0.89
0.96
-0.10
0.50
-0.20
1.24
2.16
4.36
0.69
0.61
0.62
0.62
-2.11
0.05
0.26
0.27

1 Year
-1.43
1.56
-1.55
0.26
1.67
1.29
0.25
-2.30
0.28
0.53
3.02
4.49
0.00
4.26
3.11
4.40
0.00
4.21
7.02
0.97
8.63
7.74
7.91
2.73
7.43
2.80
5.60
2.66
7.15
9.95
14.68
7.74
4.30
5.37
5.35
9.12
2.67
0.95
3.13

3 Year
4.15
5.15
2.14
4.40
6.07
5.21
5.05
3.66
6.54
3.66
5.36
5.93
0.00
5.84
5.41
6.01
0.00
5.92
3.87
3.69
3.14
3.35
3.93
2.1
8.22
4.57
7.90
4.37
3.94
10.60
12.58
3.35
5.76
5.99
5.99
24.61
3.09
1.52
3.70

5 Year
3.54
3.92
1.73
3.95
4.46
4.09
4.23
3.35
4.81
3.49
6.14
6.57
2.51
6.50
6.12
6.61
2.59
6.53
6.97
4.19
7.51
7.29
6.25
2.85
7.80
4.46
8.31
4.94
6.95
5.74
9.66
7.29
6.21
6.46
6.45
15.17
4.90
2.66
5.08

10 Year
4.39
5.20
3.07
4.44
6.15
5.19
4.78
4.49
5.37
5.57
5.34
5.77
3.03
5.64
5.37
5.82
3.09
5.72
7.03
4.34
8.15
7.36
6.74
1.78
7.54
4.83
8.44
4.89
7.02
4.81
9.98
7.41
5.43
5.66
5.65
12.77
4.29
2.90
4.58

2010
1.33
5.89
0.00
3.93
3.96
4.80
5.03
1.14
4.02
1.06
3.79
5.37
0.00
5.10
4.18
5.56
0.00
5.34
5.32
3.28
4.95
5.90
6.31
0.04
9.28
4.70
7.60
4.61
5.54
8.83
14.82
5.90
5.28
6.71
6.67
18.80
3.57
1.03
4.08

2009
7.70
13.47
2.02
5.66
21.72
15.58
5.47
4.30
13.46
8.02
5.16
5.89
0.00
5.78
5.27
5.94
0.00
5.85
6.55
4.43
7.53
2.63
11.41
-9.19
8.03
5.14
7.75
5.09
6.93
35.36
59.40
2.63
5.52
5.37
5.37
36.36
0.98
1.42
4.62

Data as of: 03/31/2011

2008
5.95
-1.20
6.33
6.72
-7.00
-2.91
9.28
9.28
5.57
3.98
8.60
8.66
0.00
8.65
8.41
8.62
0.00
8.59
5.34
5.75
4.40
10.23
-2.35
31.07
9.23
6.04
11.22
5.58
4.79
-8.55
-26.89
10.23
8.29
7.86
7.87
28.56
8.41
2.44
5.13

2007
1.69
1.08
0.55
3.45
1.63
1.88
1.75
1.67
0.36
1.93
7.35
6.82
7.94
6.96
7.25
6.89
7.87
6.96
9.59
4.27

11.03

10.57

11.64

-8.39
6.63
3.89
8.50
5.33
9.48

-12.49

3.18

10.57
7.11
6.97
6.98

-4.06
7.82
4.49
7.27

2006
0.23
-0.85
0.50
1.30
0.06
0.25
-0.34
-0.25
0.27
-1.72
4.55
5.53
4.72
5.24
4.63
5.54
4.98
5.34
6.67
3.19
8.16
6.44
0.41
6.23
5.40
1.48
5.97
3.64
6.64
13.26
13.69
6.44
4.12
4.62
4.61
6.34
4.01
4.91
4.22
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Benchmark Indexes
Index Name
BarCap HY B1 TR USD
BarCap HY Default Only TR USD
BarCap HY Muni TR USD
BarCap IG Fincl Instn TR USD
BarCap IG Indl Interm TR USD
BarCap IG Indl TR USD
BarCap Interm Corp TR
BarCap Interm Corp YId USD
BarCap Intermediate Treasury TR USD
BarCap Invest Grade Utility TR USD
BarCap Long Term US Treasury TR USD
BarCap Long Term US Treasury Yld USD
BarCap Long US Corp TR USD
BarCap Municipal 1 Yr 1-2 TR USD
BarCap Municipal 1-10 Yr Blend 1-12Y TR
BarCap Municipal 10 Yr 8-12 TR USD
BarCap Municipal 15 Yr 12-17 TR USD
BarCap Municipal 20 Yr 17-22 TR USD
BarCap Municipal 3 Yr 2-4 TR USD
BarCap Municipal 5 Yr 4-6 TR USD
BarCap Municipal 7 Yr 6-8 TR USD
BarCap Municipal California Exempt TR
BarCap Municipal Long 22+ Yr TR USD
BarCap Municipal Maryland Exempt TR USD
BarCap Municipal New York Exempt TR
BarCap Municipal Pennsylvania TR USD
BarCap Municipal TR USD
BarCap Municipal Virginia Exempt TR USD
BarCap Municipal YId USD
BarCap Norwegian Krone Aggregate TR NOK
BarCap Pan Euro Agg TR EUR
BarCap Pan Euro HY Euro TR EUR
BarCap Pan Euro HY NonEuro TR EUR
BarCap Pan Euro HY TR EUR
BarCap Short Treasury 9-12 Mon TR USD
BarCap Sterling Agg TR GBP
BarCap Swedish Krona Aggregate TR SEK
BarCap Treasury TR USD
BarCap Treasury Yid USD
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0.84
-2.49
0.21
0.58
1.06
0.89
0.88
10.20
0.74
0.86
0.32
23.52
0.62
2.38
1.12
0.83
0.70
0.57
1.54
1.19
0.99
0.56
0.34
0.88
0.79
0.85
0.74
0.89
20.95
0.21
0.06
0.45
0.85
0.54
1.62
-0.12
0.21
0.58
19.70

Std. Dev.

13.53
0.00
12.27
11.38
6.78
8.82
7.48
0.49
4.01
9.62
14.05
0.11
15.18
0.91
3.64
5.80
6.75
8.00
217
3.83
4.90
6.69
9.66
4.98
5.30
4.90
5.53
5.05
0.13
13.68
14.37
28.32
27.86
27.80
0.59
12.68
15.06
5.58
0.16

1st Otr
3.22
0.00
-0.29
1.41
0.86
0.54
1.08
0.83
-0.04
0.58
-1.01
1.05
0.24
0.51
0.67
0.76
1.07
0.99
0.78
0.61
0.58
0.64
-0.61
0.47
0.49
0.60
0.51
0.84
0.95
-0.22
-1.25
3.89
2.98
3.78
0.15
-0.20
-0.09
-0.16
0.49

YTD
3.22
0.00
-0.29
1.41
0.86
0.54
1.08
0.83
-0.04
0.58
-1.01
1.05
0.24
0.51
0.67
0.76
1.07
0.99
0.78
0.61
0.58
0.64
-0.61
0.47
0.49
0.60
0.51
0.84
0.95
-0.22
-1.25
3.89
2.98
3.78
0.15
-0.20
-0.09
-0.16
0.49

1 Year
13.54
0.00
3.28
7.89
6.39
7.14
6.79
3.35
4.06
7.61
7.28
3.88
9.55
1.37
2.95
3.39
219
0.82
2.31
3.24
3.93
1.77
-1.48
2.21
1.65
1.77
1.63
2.30
3.44
2.26
0.30
9.57
15.02
10.62
0.60
5.20
0.54
4.53
1.77

3 Year
11.54
0.00
2.32
6.66
7.73
8.25
7.01
5.05
3.39
8.63
3.99
4.04
9.07
2.66
4.56
5.24
5.10
4.80
3.86
5.06
5.31
4.03
3.36
4.84
4.59
4.59
4.47
493
3.82
5.35
3.98
13.66
26.98
16.39
1.37
5.38
4.66
3.55
2.20

5 Year
8.50
0.00
1.93
5.56
719
7.24
6.41
5.25
5.52
7.49
6.29
4.35
6.81
3.37
4.74
5.03
4.49
3.83
4.36
5.13
5.31
3.72
243
4.56
4.31
4.36
414
4.51
3.92
4.38
3.02
7.72
13.46
9.04
3.12
3.98
3.93
5.69
3.07

10 Year
8.98
0.00
5.93
6.27
6.63
5.95
5.09
4.69
5.85
6.32
4.64
7.12
2.90
4.42
4.99
5.15
5.04
3.77
4.58
4.94
4.50
4.51
4.58
4.68
4.76
4.66
4.68
3.90
5.82
4.20
7.16
9.30
7.76
2.84
4.95
4.68
5.15
3.44

2010
14.30
0.00
7.79
9.44
7.75
8.65
8.27
3.49
5.29
9.20
9.38
3.90
11.20
1.17
3.13
4.04
2.39
1.32
1.81
3.40
4.63
2.97
1.12
2.55
2.45
2.21
2.38
2.24
3.37
4.92
4.31
14.15
25.77
16.18
0.67
7.86
2.21
5.87
1.84

2009
41.53
0.00
32.74
18.69
18.32
18.44
18.56
5.61
-1.41
22.09
-12.92
3.99
19.44
3.49
7.18
9.85
14.68
18.52
5.78
7.40
7.61
12.22
23.43
11.87
13.02
11.69
12.91
11.66
3.85
2.80
7.66
76.10
133.14
86.67
0.76
3.29
2.68
-3.57
2.15

Data as of: 03/31/2011

2008
-17.93
0.00
-27.01
-8.37
-1.51
-1.98
-4.82
6.57
11.35
-3.68
24.02
4.21
-5.18
4.57
4.23
1.52
-3.34
-7.65
5.53
5.78
4.59
-4.16
-14.68
0.21
-1.92
-0.73
-2.47
0.30
4.29
10.89
1.74
-34.21
-39.53
-34.90
4.67
4.43
11.48
13.74
2.81

2007
3.14
0.00

-2.28
2.82
6.45
6.01
5.10
5.59
8.83
5.20
9.81
4.82
3.04
4.37
4.79
4.29
3.32
2.29
5.00
5.15
5.06
2.82
0.46
3.72
3.63
4.05
3.36
3.51
4.09
3.35
0.52

-1.97

-8.67

-2.99
5.87
3.37
2.26
9.01
4.46

2006
9.22
0.00
10.75
4.75
4.41
3.97
4.55
5.57
3.51
3.94
1.85
4.95
3.47
3.20
3.74
4.71
5.31
5.86
3.05
3.34
3.98
5.22
6.82
4.29
4.96
4.61
4.84
4.53
4.04
0.11
0.50
11.30
13.75
11.66
4.38
0.59
1.19
3.08
4.83
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Benchmark Indexes
Index Name

BarCap US Agency Fixed Rate MBS TR USD

BarCap US Agency Interm TR USD
BarCap US Agency Long TR USD
BarCap US Agency TR USD

BarCap US Agg Bond TR USD

BarCap US Agg Bond YIid USD
BarCap US Agg Ex Credit TR USD
BarCap US Agg Interm TR USD
BarCap US Aggregate 1-3 Yr TR USD
BarCap US Corp A Interm TR USD
BarCap US Corp A Long TR USD
BarCap US Corp A TR USD

BarCap US Corp Aa Interm TR USD
BarCap US Corp Aa Long TR USD
BarCap US Corp Aa TR USD

BarCap US Corp Aaa Interm TR USD
BarCap US Corp Aaa Long TR USD
BarCap US Corp Aaa TR USD

BarCap US Corp Baa Interm TR USD
BarCap US Corp Baa Long TR USD
BarCap US Corp Baa TR USD

BarCap US Corp IG TR USD

BarCap US Corporate High Yield TR USD
BarCap US Credit 5-10 Yr TR USD
BarCap US Credit A+ Long TR USD
BarCap US Credit Baa TR USD
BarCap US Credit TR USD

BarCap US Credit YId USD

BarCap US Government Long TR USD
BarCap US Government Long YId USD
BarCap US Government TR USD
BarCap US Government Yld USD
BarCap US Govt 1-3 Yr TR USD
BarCap US Govt 5-10 Yr MV USD
BarCap US Govt 5-10 Yr TR USD
BarCap US Govt Interm TR USD
BarCap US Govt/Credit 1-3 Yr TR USD
BarCap US Govt/Credit 5-10 Yr TR USD
BarCap US Govt/Credit A+ 1-3 Yr TR USD
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Sharpe

1.58
1.20
0.45
1.02
1.14
18.64
1.18
1.38
2.01
0.65
0.50
0.60
0.75
0.64
0.72
0.50
0.05
0.33
1.01
0.77
0.92
0.79
0.77
0.84
0.50
0.91
0.82
13.50
0.32
24.95
0.66
21.42
1.41
1.82
0.61
0.86
1.69
0.81
1.54

Std. Dev.

3.38
2.86
11.42
3.45
417
0.25
3.63
3.33
1.37
8.65
16.01
10.22
6.18
15.60
7.35
6.74
19.90
9.06
8.49
14.84
9.97
9.11
17.16
9.04
14.64
9.90
8.15
0.38
13.65
0.11
4.96
0.18
1.43
10.65
7.23
3.61
1.45
6.97
1.44

1st Otr

0.59
0.24
0.69
0.27
0.42
0.75
0.28
0.48
0.23
0.99
0.03
0.75
0.55
-1.01
0.24
0.70
-0.42
0.36
1.49
0.83
1.29
0.86
3.88
1.17
0.46
1.30
0.89
0.95
-0.86
1.06
-0.08
0.47
0.06
-5.18
-0.05
0.02
0.18
0.46
0.14

YTD
0.59
0.24
0.69
0.27
0.42
0.75
0.28
0.48
0.23
0.99
0.03
0.75
0.55
-1.01
0.24
0.70
-0.42
0.36
1.49
0.83
1.29
0.86
3.88
1.17
0.46
1.30
0.89
0.95
-0.86
1.06
-0.08
0.47
0.06
-5.18
-0.05
0.02
0.18
0.46
0.14

1 Year
4.44
3.15
9.28
3.51
5.12
2.83
4.57
4.76
1.88
6.83
9.52
7.49
4.85
9.32
5.67
5.85
9.19
6.90
7.82
9.69
8.30
7.46
14.31
8.66
8.88
8.29
7.01
3.79
7.44
3.91
4.28
1.72
1.73
20.06
6.83
3.83
2.08
7.54
1.98

3 Year
5.92
3.92
5.10
4.01
5.30
3.77
4.81
5.17
3.33
5.84
7.39
6.25
5.02
9.70
5.66
3.66
-0.48
3.03
9.02
11.30
9.60
7.50
12.94
7.96
6.96
9.38
7.02
5.12
4.05
4.13
3.66
2.24
2.48
21.28
4.67
3.54
3.00
6.04
2.74

5 Year
6.52
5.45
6.68
5.55
6.03
4.36
5.91
5.96
4.61
5.62
5.80
5.65
5.55
7.01
5.71
5.20
1.68
4.66
7.32
8.12
7.48
6.48
9.12
7.07
5.86
7.48
6.42
5.34
6.28
4.44
5.63
3.15
4.24
20.48
6.84
5.48
4.48
6.84
4.35

10 Year
5.69
5.00
7.15
5.18
5.56
4.55
5.38
4.10
5.57
6.43
5.72
5.47
7.30
5.71
5.22
4.43
5.18
6.35
7.91
6.76
6.21
8.63
6.68
6.61
6.93
6.19
5.26
6.40
4.73
5.15
3.49
3.79
12.78
6.06
4.81
4.05
6.34
3.94

2010
5.50
4.01
10.01
4.36
6.54
2.93
5.98
6.15
2.62
8.19
10.84
8.85
6.29
11.73
7.29
7.06
11.52
8.43
9.44
11.47
9.99
9.00
15.12
10.54
10.02
10.03
8.47
3.89
9.43
3.94
5.52
1.79
2.40

40.65

8.62
4.98
2.80
9.42
2.66

2009
5.75
2.29
-7.03
1.53
5.93
3.89
3.14
6.46
5.00
15.67
14.60
15.36
9.54
7.78
9.09
1.00
-16.97
-2.57
28.26
31.80
29.02
18.68
58.21
18.96
9.53
27.21
16.04
5.53
-12.19
4.11
-2.20
2.16
1.41
24.49
-3.56
-0.32
3.82
6.50
2.86

Data as of: 03/31/2011

2008
8.52
8.65
15.76
9.26
5.24
4.86
7.86
4.86
4.62
-5.55
-4.79
-5.38
0.71
9.40
1.81
5.34
4.29
5.26
-9.25
-10.26
-9.60
-4.94
-26.16
-4.66
-0.24
-8.67
-3.08
6.34
22.69
4.35
12.39
3.03
6.66
12.27
15.38
10.43
4.97
5.06
5.40

2007
6.96
7.76
8.93
7.90
6.97
5.31
7.50
7.02
6.73
4.75
2.32
4.07
5.78
0.19
4.90
7.14
5.81
6.95
4.70
4.35
4.58
4.56
1.87
5.04
2.90
4.75
5.11
5.68
9.65
4.92
8.66
4.61
7.10

16.33
9.84
8.47
6.83
7.55
6.95

2006
5.22
4.48
3.40
4.37
4.33
5.42
4.87
4.58
4.34
4.47
3.29
4.18
4.53
3.67
4.45
4.34
2.96
417
4.71
3.62
4.36
4.30
11.85
4.28
3.19
4.45
4.26
5.68
2.06
5.01
3.48
4.93
4.12
13.93
3.33
3.84
4.25
3.81
4.21
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
BarCap US Govt/Credit A+ 1-5 Yr TR USD 1.25 2.30 0.20 0.20 2.96 3.40 4.96 4.48 3.89 3.23 6.04 7.48 4.15
BarCap US Govt/Credit Interm TR USD 1.04 3.83 0.34 0.34 4.63 4.49 5.68 5.20 5.89 5.24 5.08 7.39 4.08
BarCap US Govt/Credit Long TR USD 0.53 12.41 -0.02 -0.02 8.45 6.50 6.65 6.82 10.16 1.92 8.44 6.60 2.71
BarCap US Govt/Credit TR USD 0.83 5.27 0.28 0.28 5.26 4.82 5.83 5.53 6.59 4.52 5.70 7.23 3.78
BarCap US Govt/Mortgage TR USD 1.12 3.84 0.21 0.21 4.26 4.78 6.03 5.39 5.41 1.96 1017  7.72 4.33
BarCap US HY 2% Issuer Cap TR USD 0.79 16.87 3.89 3.89 14.25 13.14 9.18 8.75 1494 5876 -25.88 227 10.76
BarCap US HY B Interm TR USD 0.55 16.24 3.62 3.62 13.52 8.39 6.58 6.82 13.35 4239 -2594 340 10.22
BarCap US HY B Long TR USD 0.88 21.38 4.87 4.87 23.55 18.51 12.01 14.89 24.43 87.48 -36.01 0.07 18.50
BarCap US HY B TR USD 0.58 16.43 3.70 3.70 14.04 8.92 6.91 7.35 13.86 4474 -26.65 3.12 11.22
BarCap US HY Ba Interm TR USD 0.92 12.48 3.18 3.18 12.38 11.72 8.64 7.72 13.36 4190 -16.81 2.02 9.65
BarCap US HY Ba Long TR USD 1.12 17.79 5.01 5.01 18.84 20.53 13.46 12.36 20.65 7247 -2210 0.61 12.32
BarCap US HY Ba TR USD 0.97 13.15 3.42 3.42 13.36 13.06 9.38 8.42 1455 46.09 -17.53 175 10.07
BarCap US HY Ca To D Interm TR USD 0.62 55.99 7.16 7.16 25.58 23.30 10.54 13.42 31.75 133.40 -5466 -6.70 33.19
BarCap US HY Ca To D TR USD 0.62 58.44 7.40 7.40 25.34 24.68 11.27 14.28 31.35 136.35 -53.66 -6.70 33.10
BarCap US HY Caa TR USD 0.54 24.79 4.90 4.90 16.02 11.19 7.83 8.19 16.43 9065 -4435 -0.13 17.66
BarCap US Interm Credit TR USD 0.94 6.49 0.99 0.99 6.32 6.59 6.36 5.91 7.76 1593 -2.76 5.60 4.49
BarCap US Long Credit TR USD 0.61 14.34 0.64 0.64 9.19 8.46 6.73 7.22 10.69 16.80 -3.92 3.60 3.47
BarCap US MBS TR USD 1.67 3.17 0.58 0.58 4.37 5.88 6.48 5.66 5.37 5.89 8.34 6.90 5.22
BarCap US MBS YId USD 25.92 0.23 0.92 0.92 3.37 4.10 4.71 5.01 3.42 4.03 5.18 5.67 5.75
BarCap US Securitized TR USD 1.72 3.10 0.69 0.69 5.01 5.94 6.31 5.61 6.52 7.78 4.64 6.64 5.15
BarCap US Treasury 1-3 Yr TR USD 1.18 1.52 0.02 0.02 1.71 2.24 4.13 3.66 2.40 0.80 6.67 7.31 3.92
BarCap US Treasury 20+ Yr TR USD 0.23 17.85 -1.58 -1.58 7.48 3.00 5.71 6.17 9.38 -2140 3372 10.15 0.93
BarCap US Treasury 3-10 Yr TR USD 0.65 5.92 -0.07 -0.07 5.74 4.18 6.54 - 7.37 -297 1475 10.06 3.19
BarCap US Treasury Bill 3-6 Mon YId USD 1.19 0.17 0.04 0.04 0.17 0.45 1.99 2.09 0.17 0.21 1.38 447 4.94
BarCap US Treasury Long TR USD 0.32 14.05 -1.01 -1.01 7.27 3.99 6.29 6.32 9.38 1292 2403 9.81 1.85
BarCap US Treasury US TIPS TR USD 0.44 8.61 2.08 2.08 7.91 3.93 6.25 6.74 6.31 11.41 -235 1164 0.41
BarCap US Trsy Bellwethers 3 Mon TR USD 0.94 0.24 0.05 0.05 0.19 0.56 2.30 2.27 0.15 0.23 2.24 5.11 4.87
BarCap US Trsy Bellwethers 6 Mon TR USD 1.76 0.43 0.07 0.07 0.35 1.09 2.80 2.61 0.36 0.57 3.70 5.61 4.82
BarCap US Trsy NCallable 10+ Yr TR USD 0.32 14.05 -1.01 -1.01 7.27 3.99 6.29 6.33 9.37 1292 24.02 9.81 1.85
BarCap US Universal TR USD 1.14 4.48 0.68 0.68 5.73 5.67 6.12 5.82 7.16 8.60 2.38 6.50 4.97
BarCap Yankee TR USD 0.95 6.19 0.74 0.74 5.91 6.34 6.71 6.38 7.16 11.50 1.78 7.06 4.21
BBA Libor 3 Month EUR -0.06 14.82 0.20 0.20 0.72 2.24 2.84 2.86 0.69 1.80 5.17 4.16 2.82
BEA US GDP - - 3.20 11.67 11.67 0.18 3.96 6.86 11.67 0.74 -10.62 9.61 10.19
BMO Small Cap Blended (Weighted) CAD 0.55 35.95 3.69 3.69 33.74 12.10 7.09 12.51 38,53 7510 -46.61 2.01 16.64
BofAML ABS Master Fixed Rate TR USD 0.99 3.79 0.56 0.56 4.03 4.28 4.09 4.31 5.55 1596 -8.37 3.92 4.83
BofAML All Convertible All Qualities 0.46 19.18 5.07 5.07 16.15 7.61 5.66 6.14 16.77 4913 -35.73 453 12.83
BofAML Australian Govt TR USD 0.66 17.62 2.71 2.71 19.83 11.17 13.87 13.74 19.87 2552 455 1556 9.72
BofAML CAN BrdMkt 7-10 Yr TR CAD 0.58 13.63 -0.33 -0.33 6.03 5.82 5.78 6.61 8.22 8.04 5.31 2.75 4.05
BofAML Canada Broad Market 1-5 Yr TR CAD 0.52 12.37 0.28 0.28 3.26 4.45 4.83 4.99 3.48 4.64 8.29 3.94 410
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Benchmark Indexes
Index Name
BofAML Canada Broad Market 10+ Yr TR CAD
BofAML Canada Broad Market TR CAD
BofAML Canada Broad Market TR USD
BofAML Canadian Govt TR USD
BofAML Convertible Bonds All Qualities
BofAML Convtb Pref All Qualities TR USD
BofAML DKK LIBOR 1 Mon CM DKK
BofAML DKK LIBOR 3 Mon CM TR USD
BofAML Dutch Governments TR USD
BofAML EMU Corporates
BofAML EUR EMS Europe/Middle East/Africa
BofAML Euro Hi-YId TR USD
BofAML Euro LIBOR 1 Mon CM
BofAML Euro LIBOR 1 Mon CM LCL
BofAML Euro-Yen TR USD
BofAML Eurodollars&Globals TR USD
BofAML European Ccy HY Constnd TR USD
BofAML European Ccy HY TR USD
BofAML European Convertibles TR USD
BofAML French Governments TR USD
BofAML Gbl Gvernment Bond Il 1-3Y TR USD
BofAML Gbl High yield&Em Market TR USD
BofAML Gbl HY Constd TR USD
BofAML Gbl HY Eur Isur TR USD
BofAML Gbl HY&Em Mkt Plus TR USD
BofAML GBP Brd Mkt TR USD
BofAML GBP Corp&Coll TR USD
BofAML GBP HY TR USD
BofAML GBP LIBOR 1 Mon CM GBP
BofAML GBP LIBOR 3 Mon CM TR USD
BofAML GBP NonGilts Astk TR USD
BofAML GBP NonGilts TR USD
BofAML German Federal Govt TR USD
BofAML Global Dollar TR USD TR USD
BofAML Global Govt TR USD
BofAML Global Govts Inflation Linked
BofAML Global High Yield TR USD
BofAML HY US Corp CPay BB 7-10 Yr TR USD
BofAML HY US Corps CPay B 7-10Y TR USD

Copyright 2000-2011, Fiduciary360, LLC

Sharpe

0.54
0.54
0.54
0.48
0.60
0.31
-0.04
0.00
0.14
0.14
0.36
0.44
-0.09
-0.09
0.64
1.01
0.52
0.50
0.31
0.13
0.33
0.72
0.74
0.62
0.70
-0.11
0.03
0.71
-0.41
-0.37
-0.02
-0.02
0.12
1.09
0.52
0.15
0.72
0.82
0.46

Std. Dev.

14.84
13.11
13.11
11.96
16.65
67.38
14.85
14.92
14.62
16.81
21.47
28.74
14.82
14.82
12.98
5.57
28.23
28.14
21.66
14.84
6.98
17.69
18.09
25.19
16.53
12.79
16.81
27.97
12.00
11.96
14.95
14.99
14.24
4.33
8.09
12.03
18.30
14.77
18.88

1st Otr
-1.33
-0.32
1.83
1.53
5.26
4.21
0.25
6.02
3.33
5.65
5.73
9.97
5.99
0.20
-2.01
0.68
9.90
9.81
7.81
3.76
1.05
4.29
4.86
8.36
3.96
2.23
3.80
8.65
0.15
2.57
3.39
3.39
3.42
0.40
-0.33
3.46
4.87
3.72
3.89

YTD
-1.33
-0.32
1.83
1.53
5.26
4.21
0.25
6.02
3.33
5.65
5.73
9.97
5.99
0.20
-2.01
0.68
9.90
9.81
7.81
3.76
1.05
4.29
4.86
8.36
3.96
2.23
3.80
8.65
0.15
2.57
3.39
3.39
3.42
0.40
-0.33
3.46
4.87
3.72
3.89

1 Year
8.29
5.24
9.76
9.11
16.38
14.70
0.97
5.99
5.82
6.34
9.79
14.82
5.55
0.64
15.80
5.65
15.54
15.42
13.38
5.60
5.89
13.84
14.19
14.25
12.61
11.29
11.94
18.71
0.57
6.41
11.32
11.28
6.01
5.03
9.17
8.74
14.24
13.75
14.30

3 Year
5.67
5.01
6.89
5.67
9.50
1.86
2.53
-0.65
1.45
1.43
5.94
9.27
-1.91
1.76
8.20
6.11
11.55
10.92
4.82
1.31
2.55
12.18
12.88
13.49
11.22
-1.74
-0.51
17.91
1.93
-4.59
-0.90
-0.91
1.21
5.21
4.43
1.56
12.69
12.02
7.57

5 Year
5.66
5.23
9.12
8.85
6.72
2.76
3.10
6.77
7.72
6.88
10.39
11.00
5.88
2.56
9.29
6.43
11.76
11.69
9.33
7.56
6.46
9.61
9.61
12.29
9.19
243
2.00
14.20
3.36
2.06
2.30
2.27
7.62
6.08
7.67
6.31
9.59
8.78
5.94

10 Year
7.60
6.14
11.38
11.00
7.05
4.16
3.06
8.25
9.99
9.75
15.01
11.70
7.68
2.70
5.58
5.98
12.04
12.14
10.66
9.96
6.33
9.79
9.09
10.98
9.64
6.44
6.78
13.49
3.90
5.34
6.81
6.75
9.90
5.62
6.90
8.20
8.97
7.13
6.44

2010
12.37
6.92
12.81
12.01
15.68
21.68
1.02
-5.37
-0.63
-1.99
1.44
6.83
-5.98
0.55
18.50
6.98
8.76
8.35
4.00
-1.48
3.53
14.28
13.76
9.37
13.03
4.66
6.08
17.49
0.55
-2.40
5.15
5.10
-0.67
6.41
8.75
3.52
13.89
14.73
13.33

2009
4.84
5.19
23.87
15.99
45.63
67.58
2.45
6.75
7.26
18.59
34.77
80.50
4.34
1.09
2.47
10.43
87.91
88.21
39.78
6.32
3.13
57.56
62.21
88.46
50.94
16.52
29.37
126.57
0.96
14.28
24.74
24.77
5.24
5.26
0.44
13.19
61.98
46.93
52.27

Data as of: 03/31/2011

2008
3.03
6.11
-15.17
-10.52
-29.44
-565.03
5.04
0.39
5.20
-8.04
-10.84
-37.46
-0.59
4.56
19.66
245
-37.98
-38.68
-26.76
6.09
8.21
-26.10
-27.48
-34.15
-23.38
-24.69
-33.97
-45.83
5.64
-23.13
-30.35
-30.39
6.69
6.17
14.35
-7.50
-27.86
-20.35
-32.92

2007
3.60
3.60

22.18

23.82
3.95
8.50
4.41

15.64

13.13

11.14

14.15
8.39

15.51
4.18
8.66
6.76
7.46
7.23

14.09

12.91

10.51
3.79
3.41
6.85
4.12
5.06
2.43
0.82
5.97
7.76
3.64
3.57

13.18
7.7

10.41

11.83
3.06
2.99
3.38

2006
4.20
4.10
4.48
4.00
12.03
17.01
3.03
15.08
11.52
12.43
14.29
2417
15.03
2.90
-0.75
4.33
2213
24.66
30.77
11.24
7.26
13.53
12.14
18.12
12.91
14.78
15.02
27.44
4.82
19.37
14.96
14.89
11.36
4.32
4.59
7.10
13.47
7.23
10.44
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Benchmark Indexes
Index Name
BofAML HY US Corps CPay BB 5-7Y TR USD
BofAML HY US Corps CPay C 7-10Y TR USD
BofAML Japanese Governments TR USD
BofAML Japanese Yen LIBOR 1 Mon CM JPY
BofAML Mortgage FHLMC PC TR USD TR USD
BofAML Mortgage Master TR USD
BofAML Morts FNMA Master TR USD
BofAML Muni NewYk Inc PuertoRico TR USD
BofAML Municipal California 7-12Y TR USD
BofAML Municipal Master TR USD
BofAML Municipals 1-12 Yr TR USD
BofAML Municipals 1-3Y TR USD
BofAML Municipals 1-5Y TR USD
BofAML Municipals 2-17Y TR USD
BofAML Municipals A TR USD
BofAML Municipals AA TR USD
BofAML Municipals AAA TR USD
BofAML Municipals BBB TR USD
BofAML Municipals Cal 22+Y TR USD
BofAML Municipals Insured Bd TR USD
BofAML Munis Cal 3-7 Yr TR USD
BofAML Munis Cal Incl PuertoRico TR USD
BofAML NOK LIBOR 1 Mon CM NOK
BofAML Pref Stck Hybrid Securty TR USD
BofAML Swiss Governments TR USD
BofAML Technology 100 TR USD
BofAML UK Gilts TR USD
BofAML US Agcs AAA 1-10 Yr TR USD
BofAML US Agcs AAA 1-3 Yr TR USD
BofAML US Agcs AAA 10-15 Yr TR USD
BofAML US Agcs AAA 15+ Yr TR USD
BofAML US Agcs AAA 3-5 Yr TR USD
BofAML US Agcs AAA 5-7 Yr TR USD
BofAML US Agcs AAA 7-10 Yr TR USD
BofAML US Agcs Master AAA TR USD
BofAML US BrdMkt TR USD
BofAML US Convtbl Invt Grade TR TR USD
BofAML US Corp Master TR USD
BofAML US Corp&Govt 1-10 Yr A-AAA TR USD
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Sharpe

0.74
0.70
0.62
0.56
1.51
1.64
1.61
0.63
0.75
0.65
1.11
1.92
1.54
0.96
0.51
0.71
0.80
0.18
0.20
0.62
1.25
0.49
0.08
0.28
0.54
0.43
-0.14
1.18
1.54
0.56
0.48
1.31
0.99
0.87
0.96
1.10
0.64
0.78
0.88

Std. Dev.

14.80
27.42
13.11
11.96
3.49
3.24
3.33
6.14
6.47
6.17
3.78
1.34
2.20
4.79
7.34
5.51
4.88
11.95
11.80
6.10
3.67
7.24
14.79
26.94
14.61
29.53
11.51
2.87
1.58
8.44
13.39
3.1
5.40
7.02
3.75
4.26
11.67
8.96
3.75

1st Otr
3.25
5.10
-2.72
0.03
0.50
0.52
0.47
-0.25
1.48
0.29
0.75
0.66
0.76
0.88
0.29
0.37
1.05
-1.31
-1.73
0.18
1.08
0.15
0.61
3.24
0.72
5.75
1.58
0.22
0.13
0.38
1.89
0.13
0.28
1.19
0.32
0.44
3.74
0.97
0.24

YTD
3.25
5.10
-2.72
0.03
0.50
0.52
0.47
-0.25
1.48
0.29
0.75
0.66
0.76
0.88
0.29
0.37
1.05
-1.31
-1.73
0.18
1.08
0.15
0.61
3.24
0.72
5.75
1.58
0.22
0.13
0.38
1.89
0.13
0.28
1.19
0.32
0.44
3.74
0.97
0.24

1 Year
13.07
1717
14.89
0.15
412
4.43
4.31
0.67
4.76
1.26
3.06
1.72
2.29
3.06
0.75
1.1
2.66
0.11
-2.07
0.76
3.67
1.22
2.41
11.79
16.36
22.15
11.39
3.13
1.76
7.84
11.06
3.64
6.22
9.08
3.78
5.27
9.51
7.63
4.28

3 Year
10.73
16.90
8.05
0.36
5.82
5.89
5.92
4.22
5.25
4.36
4.69
3.08
3.91
5.05
4.01
4.32
4.35
1.94
211
4.10
5.11
3.79
3.42
4.39
7.59
9.27
-1.78
3.87
2.94
4.93
6.11
4.60
5.79
6.54
4.07
5.22
7.43
7.30
3.78

5 Year
8.10
11.15
9.63
0.42
6.51
6.52
6.54
3.93
5.03
4.03
4.86
3.77
4.36
4.94
3.81
414
4.09
1.61
1.68
3.86
5.14
3.56
3.78
2.59
10.99
4.05
3.23
5.40
4.43
6.69
7.13
5.98
7.20
7.52
5.58
5.97
6.53
6.38
5.34

10 Year
7.38
7.18
5.78
0.24
5.75
5.78
5.82
4.82
5.02
4.92
4.72
3.27
3.88
4.97
4.55
4.71
4.90
4.71
4.11
4.82
4.57
4.65
4.14
4.19
10.74
3.66
6.46
4.93
3.97
6.28
7.31
5.28
6.31
6.87
5.17
5.55
5.12
6.24
4.91

2010
14.31
18.21
17.51
0.15
5.46
5.67
5.58
2.54
4.95
2.25
3.04
1.29
1.85
3.07
2.08
1.75
2.1
3.67
2.62
1.73
3.37
2.93
2.30
13.97
15.10
18.78
4.32
3.95
2.32
10.32
11.42
4.87
7.64
9.87
4.61
6.80
7.35
9.52
5.50

2009
42.53
99.14
-1.78
0.32
5.63
5.76
5.75
14.63
9.24
14.45
7.18
4.21
5.56
9.61
17.57
11.74
9.02
30.33
22.49
14.07
7.07
14.01
2.48
14.14
7.26
66.86
10.90
2.04
2.17
-4.91
-9.60
3.16
1.63
-0.09
0.90
6.12
28.59
19.76
2.90

Data as of: 03/31/2011

2008
-20.35
-39.82
27.84
0.77
8.58
8.30
8.50
-4.32
0.37
-3.95
4.61
5.16
5.65
2.47
-71.12
-0.84
0.13
-22.38
-17.17
-4.04
5.59
-5.95
6.40
-8.99
16.27
-47.74
-18.35
8.73
7.05
13.15
18.85
9.01
11.98
12.73
9.69
4.53
-15.15
-6.82
6.02

2007
249
-0.92
9.53
0.67
6.97
6.96
6.99
3.28
4.38
3.31
5.01
4.72
5.00
4.63
2.96
3.67
3.82
-1.41
0.29
3.67
5.05
2.81
4.82

-12.74

6.88
9.47
7.03
7.87
6.76
8.92
9.19
8.27
9.77
8.92
8.06
7.00
7.89
4.64
7.78

2006
9.81
20.22
-0.60
0.20
5.36
5.32
5.41
4.99
4.69
4.95
3.74
3.24
3.22
4.14
5.11
4.56
4.69
7.63
6.88
4.74
3.60
5.23
2.97
7.67
7.31
10.75
14.63
4.47
4.49
4.68
2.56
4.53
4.32
4.21
4.36
4.34
7.29
4.38
3.97
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
BofAML US Corp&Govt 1-10 Yr TR USD 1.01 3.88 0.40 0.40 4.70 442 5.61 5.14 6.03 5.71 4.1 7.40 4.09
BofAML US Corp&Govt 1-3 Yr TR USD 1.64 1.46 0.20 0.20 2.08 2.94 4.43 4.00 2.82 3.84 4.69 6.90 4.23
BofAML US Corp&Govt 1-3Y A-AAA TR USD 1.52 1.41 0.16 0.16 1.94 2.66 4.28 3.87 2.64 2.77 5.18 7.01 419
BofAML US Corp&Govt 1-5 Yr TR USD 1.38 2.28 0.31 0.31 3.19 3.70 5.06 4.54 4.17 4.89 4.65 7.30 4.22
BofAML US Corp&Govt 1-5Y A-AAA TR USD 1.25 2.23 0.22 0.22 2.98 3.31 4.89 4.40 3.90 3.26 5.61 7.53 4.14
BofAML US Corp&Govt 5-10 Yr TR USD 0.79 6.95 0.55 0.55 7.57 5.86 6.69 6.29 9.60 7.35 3.27 7.53 3.81
BofAML US Corp&Govt Master TR USD 0.81 5.36 0.34 0.34 5.38 4.79 5.81 5.51 6.83 4.84 4.95 7.27 3.84
BofAML US Corporate A TR USD 0.57 9.92 0.86 0.86 7.51 5.73 5.35 5.78 9.1 1592 -7.59 4.27 4.24
BofAML US Corps 1-10 Yr TR USD 0.85 7.54 1.19 1.19 6.98 6.83 6.28 5.95 8.75 19.70 -6.78 5.09 4.55
BofAML US Corps 1-3 Yr TR USD 0.95 4.78 0.69 0.69 3.67 5.05 5.34 4.87 4.86 1469 -2.68 5.70 4.70
BofAML US Corps 10+ Yr TR USD 0.63 14.52 0.35 0.35 9.77 8.87 6.85 7.25 12.01 2032 -6.75 3.45 3.68
BofAML US Corps 10-15 Yr TR USD 1.01 9.48 1.62 1.62 10.20 10.10 8.09 7.43 1244 2689 -8.13 4.82 3.96
BofAML US Corps 15+ Yr TR USD 0.60 15.11 0.19 0.19 9.66 8.72 6.69 7.25 1194 19.65 -6.69 3.26 3.59
BofAML US Corps 5-10 Yr TR USD 0.77 9.85 1.33 1.33 9.01 7.87 6.72 6.56 11.27  23.31 -9.67 443 4.35
BofAML US Corps A-AAA 1-3 Yr TR USD 0.75 475 0.57 0.57 3.31 3.99 4.75 4.51 4.35 11.57 -2.38 6.07 4.59
BofAML US Corps AA-AAA 1-3 Yr TR USD 1.21 297 0.41 0.41 297 4.11 4.96 4.51 3.97 7.94 2.25 6.27 4.54
BofAML US Corps AA-AAA 1-5 Yr TR USD 1.01 414 0.64 0.64 3.71 4.69 5.46 5.08 4.84 9.21 1.76 6.59 4.52
BofAML US Corps AA-AAA 3-5 Yr TR USD 0.90 517 0.88 0.88 4.52 5.15 5.89 5.58 5.72 10.09 1.28 6.88 4.44
BofAML US Corps AA-AAA 5-10 Yr TR USD 0.54 9.14 0.47 0.47 7.41 5.1 5.49 5.97 9.75 8.34 -1.76 5.47 4.10
BofAML US Corps BBB TR USD 0.95 9.91 1.44 1.44 8.67 9.85 7.72 6.86 10.88 3142 -11.05 445 4.53
BofAML US Corps BBB-A 1-5 Yr TR USD 0.87 6.36 1.21 1.21 5.54 6.00 5.78 5.31 6.88 18.78 -6.48 5.25 4.90
BofAML US Corps BBB-A 5-10 Yr TR USD 0.77 10.22 1.47 1.47 9.27 8.16 6.74 6.54 1152 26.32 -11.75 4.08 4.40
BofAML US Domestic Master 1-10Y TR USD 1.32 3.42 0.44 0.44 4.58 5.08 6.02 5.41 5.89 5.79 5.93 7.24 4.56
BofAML US Domestic Master TR USD 1.08 4.36 0.39 0.39 5.04 5.23 6.09 5.62 6.43 5.24 6.20 7.20 4.31
BofAML US Government Master TR USD 0.64 5.19 -0.06 -0.06 4.38 3.69 5.66 5.14 5.61 -2.58 12.78 8.76 3.48
BofAML US High yield BB-B TR USD 0.72 15.02 3.64 3.64 13.71 10.63 7.95 7.54 1450 46.14 -23.71 272 10.65
BofAML US HY BB-B Constrained TR USD 0.73 14.81 3.64 3.64 13.63 10.68 7.92 7.75 1426 46.06 -23.31 3.23 9.25
BofAML US HY C Pay B TR USD 0.58 16.62 3.85 3.85 14.20 9.07 7.01 7.56 13.97 4758 -2787 3.09 11.37
BofAML US HY C Pay BB TR USD 0.88 13.87 3.45 3.45 13.28 12.32 8.95 7.89 1493 4522 -19.17 2.29 9.86
BofAML US HY C Pay BB-B Constd TR USD 0.73 14.78 3.65 3.65 13.63 10.69 7.93 7.86 1425 4598 -23.23 3.23 9.22
BofAML US HY C Pay CCC- TR USD 0.70 26.77 5.06 5.06 17.02 16.91 11.16 11.35 18.97 94.09 -38.23 0.21 18.27
BofAML US HY C Pay Constrained TR USD 0.77 16.84 3.85 3.85 14.10 12.64 8.94 8.59 15.10 56.78 -25.96 2.54 10.57
BofAML US HY C Pay TR USD 0.75 17.02 3.85 3.85 14.14 12.46 8.88 8.47 15.24 56.28 -26.21 2.21 11.62
BofAML US HY Corp C Pay B 1-10Y TR USD 0.57 16.46 3.80 3.80 13.80 8.76 6.81 7.25 1349 4571 -2710 3.34 1043
BofAML US HY Corp C Pay C 1-5Y TR USD 0.72 27.20 4.44 4.44 15.89 17.88 11.57 12.40 20.08 7416 -2994 0.26 19.05
BofAML US HY Master Il Constnd TR USD 0.78 16.97 3.90 3.90 14.14 12.91 9.1 8.55 15.07 58.10 -26.11 257 10.71
BofAML US HY Master Il TR USD 0.76 17.14 3.90 3.90 14.18 12.69 9.03 8.41 1519 5751 -26.39 224 11.72
BofAML US Treas STRIPS CM 10 Yr TR USD 0.49 13.34 0.09 0.09 10.12 6.27 8.21 7.28 11.79  -5.28 19.59 1055 279
BofAML US Treas STRIPS CM 20 Yr TR USD 0.23 24.19 -1.40 -1.40 8.94 3.34 6.04 7.33 1135 -26.37 3963 10.87 -0.57
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Benchmark Indexes
Index Name
BofAML US Treas STRIPS CM 30 Yr TR USD
BofAML US Treas/Agcs AAA 5-10Y TR USD
BofAML US Treas/Agcs AAA 7-10Y TR USD
BofAML US Treasuries 1-10 Yr TR USD
BofAML US Treasuries 1-3 Yr TR USD
BofAML US Treasuries 10+Y TR USD
BofAML US Treasuries 10-15 Yr TR USD
BofAML US Treasuries 15+ Yr TR USD
BofAML US Treasuries 3-5 Yr TR USD
BofAML US Treasuries 5-10 Yr TR USD
BofAML US Treasuries 5-7 Yr TR USD
BofAML US Treasuries 7-10 Yr TR USD
BofAML US Treasuries Infln Linked TR USD
BofAML US Treasury Bill 3 Mon
BofAML US Treasury Bill 6 Mon TR USD
BofAML US Treasury Current 10 Yr TR USD
BofAML US Treasury Current 2 Yr TR USD
BofAML US Treasury Current 5 Yr TR USD
BofAML US Treasury Master TR USD
BofAML US Treasury Notes&Bds 0-1Y TR USD
BofAML US Treasury STRIPS CM 1 Yr TR USD
BofAML US Treasury STRIPS CM 2 Yr TR USD
BofAML US Treasury STRIPS CM 5 Yr TR USD
BofAML US Trsy 91 Days Actual Avg TR CAD
BofAML US Trsy/Agcs AAA 1-3 Yr TR USD
BofAML US Trsy/Agcs AAA 1-5 Yr TR USD
BofAML US Trsy/Agcs AAA 5-7 Yr TR USD
BofAML USD LIBOR 1 Mon CM TR USD
BofAML USD LIBOR 3 Mon CM
BONY Emerging Markets 50 ADR TR USD
BONY Latin America 35 ADR TR USD
BSE 100 India INR
BSE SENSEX India INR
Cambridge Associates US Private Equity
Cat 25%BarCap Euro Agg&75%FTSE World
Cat 25%Citi WGBI Euros75%FTSE Wd
Cat 40%BarCap Sterling Agg60%MSCI WId Fr
Cat 40%Citi SwitzGBI60%MSCI WId Free

Sharpe

0.14
0.61
0.55
0.75
1.21
0.32
0.49
0.27
0.86
0.56
0.66
0.50
0.43
0.62
1.80
0.34
1.22
0.74
0.57
1.55
1.33
1.18
0.83
0.64
1.38
1.16
0.71
1.96
2.04
0.22
0.28
0.27
0.28
0.14
0.18
0.05
0.26

Cat 40%CitiSWEGBI30%MSCI SWE30%MSCI WdFr 0.24

Copyright 2000-2011, Fiduciary360, LLC

Std. Dev.

34.01
7.27
8.25
3.99
1.47

14.10

10.66

16.29
4.06
7.54
6.22
8.58
8.69
0.23
0.41
9.82
1.64
5.17
5.70
0.37
0.74
1.74
5.31
0.23
1.44
2.23
6.02
0.34
0.46

31.38

36.20

42.42

40.67

21.05

19.31

17.65

17.23

2217

1st Otr

-4.01
0.00
-0.06
-0.01
0.03
-0.94
0.04
-1.27
0.01

-0.06
0.02
-0.16
212
0.05
0.07
-0.34
-0.02
-0.01
-0.14
0.09
-0.01
0.11

-0.02
-2.06
0.06
0.04
0.04
0.07
0.08
0.83
0.81

-5.43
-5.19
5.11

4.75
3.67
3.80
3.38
5.89

YTD
-4.01
0.00
-0.06
-0.01
0.03
-0.94
0.04
-1.27
0.01
-0.06
0.02
-0.16
212
0.05
0.07
-0.34
-0.02
-0.01
-0.14
0.09
-0.01
0.11
-0.02
-2.06
0.06
0.04
0.04
0.07
0.08
0.83
0.81
-5.43
-5.19
11.45
4.75
3.67
3.80
3.38
5.89

1 Year
8.59
6.85
7.55
4.03
1.67
7.30
7.75
7.43
4.40
6.83
6.13
7.47
8.17
0.16
0.37
6.52
1.54
5.06
4.57
0.37
0.57
1.71
5.68
-3.97
1.68
2.60
6.12
0.28
0.36
12.57
13.41
8.55
10.94
17.99
11.74
12.79
12.92
15.87
19.67

3 Year
-0.43
4.71
4.74
3.40
2.22
4.00
5.23
3.65
3.91
4.47
4.42
4.49
3.88
0.51
1.06
3.31
2.44
4.23
3.59
0.95
1.37
2.49
4.81
-1.26
2.45
3.04
4.65
0.92
1.29
2.16
3.81
7.04
7.52
0.90
1.29
2.10
-0.24
3.57
3.36

5 Year
3.21
6.89
6.92
5.50
410
6.34
7.08
6.11
6.12
6.92
6.83
6.95
6.24
2.23
2.78
5.93
4.31
6.48
5.72
2.67
3.17
4.44
7.20
-1.42
4.21
4.87
6.83
2.65
2.95
10.69
16.81
11.33
11.51
10.45
4.67
4.87
272
6.12
6.80

10 Year
4.60
6.04
6.15
4.67
3.64
6.35
6.53
6.32
5.18
5.84
5.70
5.91
6.80
2.24
2.60
5.13
3.83
5.24
5.15
2.53
2.93
3.98
6.08
-2.57
3.75
4.24
5.86
2.50
2.68

19.56
18.36
8.71
6.89
6.35
5.48
7.29
9.35

2010
8.35
8.60
9.32
5.22
2.35
9.35
9.33
9.57
5.70
8.61
7.89
9.30
6.34
0.13
0.36
7.90
2.28
6.76
5.88
0.39
0.70
2.39
7.47
-5.10
2.34
3.46
7.85
0.27
0.33
11.43
11.85
15.66
17.43
8.36
11.08
9.20
13.80
16.65

2009
-47.15
-3.70
-4.85
-1.41
0.78
-13.04
-4.97
-17.62
-0.67
-4.60
-2.90
-5.87
10.03
0.21
0.58
-9.71
1.05
-1.47
-3.72
0.49
0.66
1.06
0.24
-14.90
1.23
0.91
-2.11
0.36
0.99
65.16
100.41
85.04
81.03
13.53
28.43
26.23
24.99
20.50
30.11

Data as of: 03/31/2011

2008
84.22
15.68
16.56
11.33
6.61
24.35
17.28
29.79
12.15
16.81
15.11
17.91
-1.13
2.06
3.58
20.06
7.43
13.28
13.98
3.34
4.78
7.42
13.42
25.99
6.75
8.37
14.24
3.10
3.82
-48.94
-50.80
-55.28
-562.45
-22.18
-31.75
-29.99
-33.95
-21.26
-31.01

2007
12.97
10.07
9.94
8.89
7.34
9.94
9.63
10.08
9.86
10.37
10.50
10.31
11.56
5.03
5.64
9.79
7.53
10.44
9.08
5.47
6.24
7.76
10.42
-9.74
7.7
7.91
10.28
5.53
5.64
43.50
60.56
59.74
47.15
19.95
11.81
11.47
7.72
8.30
6.09

2006
-21.45
3.24
3.03
3.55
3.95
1.86
2.59
1.37
3.54
2.87
3.26
2.69
0.51
4.83
4.80
1.34
3.78
2.79
3.12
4.66
4.33
3.84
3.89
4.43
4.12
4.02
3.65
5.17
5.09
37.88
42.57
40.97
46.70
29.06
19.08
17.53
18.08
15.03
26.19
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Cat 50%BarCap Euro Agg&50%FTSE World 0.14 18.25 4.84 4.84 9.12 1.34 5.66 8.05 4.04 2243 -21.70 12.16 16.67
Cat 50%BarCap Sterling Agg50%MSCI WId Fr 0.02 16.44 3.48 3.48 12.67 -0.62 2.57 5.60 8.59 2341 -32.77 7.21 17.49
Cat 50%BarCap USD Agg&50%FTSE World 0.33 12.95 2.56 2.56 10.05 3.95 5.36 6.01 10.04 20.23 -19.96 940 12.70
Cat 50%Citi WGBI Euros50%FTSE World 0.24 14.59 2.68 2.68 11.13 2.88 6.00 6.96 9.27 18.18 -17.73 1146 13.66
Cat 50%JPM Asia Plus&50%MSCI AC AP NR 0.14 13.71 -0.25 -0.25 5.79 1.50 4.05 6.24 8.52 19.03 -22.06 1245 13.74
Cat 50%JPM TWN Plus USD&50%MSCI TWN NR (.09 17.53 -2.04 -2.04 10.65 0.54 4.68 4.10 10.90 3447 -2593 6.47 1143
Cat 50%MSCI WId/Con D50%MSCI WIid/Con Stp 0.28 19.91 1.74 1.74 14.46 412 5.56 5.80 18.68 30.78 -3291 7.15 20.63
Cat 50%MSCI World&50%MSCI SWE NR 0.26 28.62 5.15 5.15 22.42 3.96 5.75 8.48 2276 4788 4471 5.09 31.62
Cat 75%BarCap Euro Agg&25%FTSE World 0.12 16.27 4.89 4.89 6.41 1.04 6.39 8.96 -0.24 16.40 -10.78 12.38 14.23
Cat 75%BarCap Sterling Agg25%MSCI WId Fr -0.03 13.81 2.87 2.87 12.03 -0.97 2.70 6.08 6.61 19.95 -28.33 6.30 16.15
Cat 75%Citi SwitzGBI25%MSCI WId Free 0.45 14.15 2.05 2.05 17.47 5.98 8.98 9.39 15.11 1199 -1.02 729 10.58
Cat 75%CitiSWEGBI12.5%MSCISWE12.5%MSCIWd (.17 17.55 6.49 6.49 16.91 1.99 7.03 9.47 1117 1555 -17.59 6.59 21.27
Cat BarCap USD Agg75%&FTSE World 25% 0.58 7.64 1.47 1.47 7.74 4.73 5.75 5.87 8.53 1295 -8.21 8.15 8.45
Cat BMV IPC 40%PiPG Fix12Month+60% 0.28 21.45 -2.02 -2.02 9.13 8.08 11.78 15.83 15.75  22.81 -4.40 7.91 26.63
Cat BMV IPC20%PiPG Fix12Month+80% 0.29 18.27 -1.76 -1.76 7.83 8.07 10.48 13.84 14.18 1597 2.40 6.32 19.54
CIBC WM 91 Day Treasury Bill CAD 0.13 13.08 0.24 0.24 0.59 1.00 2.31 2.57 0.37 0.52 3.13 4.29 3.84
Citi AUD EuroDep 3 Mon USD 0.54 19.21 2.12 212 18.13 9.46 13.77 13.58 19.23 3356 -14.66 18.84 13.87
Citi Australian GBI AUD 0.67 17.62 1.81 1.81 6.35 6.66 5.71 5.52 5.11 -260 20.19 3.69 2.06
Citi Australian GBI Hdg USD 0.42 4.82 0.68 0.68 1.43 2.34 2.53 2.48 0.40 -5.76 15.18 2.31 1.13
Citi Australian GBI USD 0.67 17.62 2.71 2.71 19.82 11.18 13.87 13.74 19.81 2564 -456 15.51 9.66
Citi Austrian GBI LCL - - -1.88 -1.88 1.10 5.41 4.39 5.08 6.67 4.61 9.81 1.52  -0.57
Citi Austrian GBI USD 0.15 15.11 3.79 3.79 6.04 1.61 7.77 10.18 -0.26 7.98 4.40 1256 11.15
Citi Belgian GBI Hdg USD 0.78 4.81 -0.57 -0.57 -1.50 414 414 4.80 1.80 5.01 8.45 2.94 1.74
Citi Belgian GBI USD 0.10 15.52 5.29 5.29 3.51 0.75 7.13 9.89 -4.66 8.50 3.99 12.63 11.36
Citi CAD EuroDep 3 Mon USD 0.29 12.81 2.44 2.44 5.18 3.34 6.48 7.86 6.19 18.90 -17.02 2329 448
Citi Canadian GBI CAD 0.48 11.92 -0.56 -0.56 4.68 3.77 4.94 5.76 6.18 -1.71 12.00 5.02 3.54
Citi Canadian GBI Hdg USD 0.61 4.81 -0.74 -0.74 4.04 3.32 4.94 5.46 5.64 -2.03 11.54 5.74 4.54
Citi Canadian GBI USD 0.48 11.92 1.57 1.57 9.18 5.63 8.83 10.98 12.03 1574 -1046 23.83 3.94
Citi Certificate Of Deposit 1 Mon USD 2.04 0.34 0.06 0.06 0.27 0.90 2.59 245 0.24 0.32 3.05 5.40 5.15
Citi Certificate Of Deposit 3 Mon USD 2.88 0.35 0.07 0.07 0.33 1.17 2.80 2.58 0.31 0.82 3.44 5.45 5.17
Citi Certificate Of Deposit 6 Mon USD 3.87 0.38 0.10 0.10 0.45 1.56 3.05 2.77 0.44 1.61 3.76 5.46 5.13
Citi CHF EuroDep 1 Mon USD 0.26 14.73 1.91 1.91 15.15 3.23 8.64 7.68 10.98 3.06 8.70 10.37  9.39
Citi CHF EuroDep 3 Mon USD 0.28 14.75 1.94 1.94 15.27 3.57 8.88 7.83 11.10 3.47 9.24 1045 942
Citi Danish GBI 1-3 Yr USD 0.04 15.11 4.26 4.26 5.09 -0.15 6.88 8.81 -3.48 7.21 1.78 1458 13.33
Citi Danish GBI EUR 0.12 15.73 -2.70 -2.70 2.14 4.94 4.28 4.88 8.41 1.23 10.97 203 -0.15
Citi Danish GBI Hdg USD 0.65 5.84 -2.78 -2.78 1.60 413 4.34 4.63 7.82 0.27 10.01 3.35 1.86
Citi Danish GBI USD 0.12 15.73 2.93 2.93 712 1.15 7.65 9.97 1.37 4.48 5.50 13.13  11.62
Citi DKK EuroDep 3 Mon USD -0.05 14.82 5.94 5.94 5.50 -1.33 6.32 7.93 -5.90 5.69 -0.08 1553 15.20
Citi Dutch GBI Hdg USD 0.89 4.85 -2.44 -2.44 0.40 4.75 4.65 4.84 5.65 3.77 9.88 3.32 1.93
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Citi Dutch GBI USD 0.14 14.68 3.36 3.36 5.90 1.46 7.74 9.98 -0.74 7.26 5.33 13.05 1157
Citi EMU GBI 1-3 Yr EUR 0.01 14.60 -0.29 -0.29 -0.42 3.30 3.41 3.58 0.83 4.18 6.88 3.83 1.76
Citi EMU GBI 1-3 Yr Hdg USD 1.41 1.73 -0.39 -0.39 -0.54 2.89 3.75 3.53 0.79 3.89 5.90 5.19 4.00
Citi EMU GBI 10+ Yr EUR 0.06 17.64 -2.08 -2.08 -3.90 3.61 2.49 5.43 1.56 2.73 1083 -2.02 -3.07
Citi EMU GBI 10+ Yr Hdg USD 0.37 8.73 -2.23 -2.23 -4.14 3.34 2.90 5.46 1.39 2.76 1013 -0.67 -1.14
Citi EMU GBI 3-5 Yr Hdg USD 1.03 3.00 -1.29 -1.29 -1.68 3.56 4.19 4.28 1.40 5.30 7.75 4.80 2.70
Citi EMU GBI 3-7 Yr Hdg USD 0.92 3.41 -1.34 -1.34 -1.96 3.59 4.22 4.46 1.32 5.30 8.24 4.61 2.35
Citi EMU GBI 5-7 Yr Hdg USD 0.77 4.20 -1.43 -1.43 -2.44 3.63 4.25 4.74 1.15 5.28 9.04 4.31 1.81
Citi EMU GBI 7-10 Yr Hdg USD 0.51 5.63 -1.26 -1.26 -3.81 3.18 3.85 4.89 -0.29 4.63 10.05 3.18 1.06
Citi EMU GBI AAA Hdg USD 0.84 476 -2.25 -2.25 0.42 4.41 4.41 4.74 5.35 2.42 10.38 3.21 1.72
Citi EMU GBI EUR 0.04 15.47 -1.19 -1.19 -2.35 3.64 3.34 4.49 0.99 4.35 9.35 1.79  -042
Citi EMU GBI Hdg USD 0.65 442 -1.32 -1.32 -2.53 3.28 3.71 4.48 0.89 4.20 8.45 3.16 1.70
Citi EMU GBI USD 0.04 15.47 4.52 4.52 242 -0.10 6.68 9.55 -5.57 7.70 3.96 12.86 11.32
Citi ESBI 1-5 Yr USD 0.92 7.59 1.14 1.14 5.77 7.41 7.31 7.99 8.34 20.18 -3.24 6.11 6.48
Citi ESBI 10+ Yr USD 0.60 15.85 0.16 0.16 10.65 9.1 8.47 11.96 1478 2842 -13.30 6.52 12.77
Citi ESBI 5-10 Yr USD 0.74 11.96 1.09 1.09 7.93 8.94 8.61 10.00 1128 3112 -10.35 6.44 8.87
Citi ESBI Asia USD 0.76 12.58 -0.37 -0.37 8.81 9.59 9.68 11.17 1259 30.89 -9.10 570 15,99
Citi ESBI B USD 0.26 22.46 -0.32 -0.32 9.73 3.50 3.53 12.89 15.32 59.02 -4194 0.07 1852
Citi ESBI BB USD 0.76 13.61 0.00 0.00 9.37 10.25 9.24 9.16 13.73 3227 -10.91 6.12 12.59
Citi ESBI Brady USD 0.52 44.03 -1.05 -1.05 28.68 13.89 7.70 9.79 37.85 139.18 -60.81 -3.32 23.86
Citi ESBI Capped Brady USD 0.52 44.03 -1.05 -1.05 28.68 13.89 7.70 9.96 37.85 139.18 -60.81 -3.32 24.65
Citi ESBI Capped Extnd Invst Grade USD 0.66 11.33 1.41 1.41 7.57 7.52 7.76 8.83 9.92 20.23 521 6.75 5.81
Citi ESBI Capped Investment Grade USD 0.66 11.33 1.41 1.41 7.57 7.52 7.76 8.83 9.92 2023 521 6.75 5.81
Citi ESBI Eastern Europe USD 0.60 14.66 0.91 0.91 7.76 8.53 8.09 14.24 1126 3346 -13.71 7.49 6.04
Citi ESBI Extended Invst Grade USD 0.66 11.17 1.46 1.46 7.66 7.40 7.80 9.09 9.78 18.96 -4.11 6.79 5.76
Citi ESBI Investment Grade USD 0.66 11.17 1.46 1.46 7.66 7.40 7.80 9.09 9.78 1896 -4.11 6.79 5.76
Citi ESBI USD 0.68 12.60 0.73 0.73 8.52 8.55 8.21 10.39 12.01 2747 -10.51 6.24 10.50
Citi EUR EuroDep 1 Mon EUR -0.10 14.79 0.19 0.19 0.52 1.57 2.44 2.60 0.39 0.79 4.45 414 2.92
Citi EUR EuroDep 3 Mon EUR -0.07 14.82 0.21 0.21 0.64 1.95 2.71 2.75 0.54 1.44 4.86 4.20 2.96
Citi EUR EuroDep 3 Mon USD -0.07 14.82 6.01 6.01 5.55 -1.73 6.03 7.73 -5.99 4.71 -0.30 15.53 15.10
Citi EuroBIG EUR 0.08 15.37 -0.94 -0.94 -1.23 4.28 3.65 4.63 2.05 6.52 7.43 1.66 -0.19
Citi Eurodollar USD 0.90 6.26 0.70 0.70 6.00 6.07 6.40 6.05 7.19 10.36 2.09 6.61 4.53
Citi European GBI Hdg USD 0.70 4.47 -1.24 -1.24 -1.36 3.55 3.84 4.45 1.89 3.36 8.90 3.29 1.72
Citi European GBI USD 0.02 14.33 4.06 4.06 3.86 -0.23 6.34 9.24 -3.75 8.26 0.60 12.07 11.80
Citi Eurosterl GBP 0.04 13.55 0.59 0.59 5.92 7.43 4.90 5.84 8.90 11.10 0.49 2.70 0.37
Citi Euroyen JPY 0.68 12.66 0.21 0.21 2.87 2.10 2.04 1.28 3.37 7.07 -3.87 1.87 0.15
Citi Finnish GBI Hdg USD 1.07 3.80 -2.33 -2.33 0.59 4.53 4.75 4.79 5.30 5.00 8.39 4.22 2.62
Citi Finnish GBI USD 0.13 14.18 3.47 3.47 6.05 1.28 7.85 9.93 -1.11 8.59 3.98 14.03 1229
Citi French GBI Hdg USD 0.86 4.89 -2.06 -2.06 0.30 4.62 4.50 4.82 4.82 2.79 10.93 3.09 1.68
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Citi French GBI USD 0.13 14.92 3.75 3.75 5.69 1.31 7.57 9.95 -1.60 6.28 6.32 12.78 11.30
Citi G3 Hdg USD 0.84 3.34 -0.69 -0.69 1.28 3.24 4.53 4.49 3.10 1.22 9.02 5.92 3.20
Citi G3 USD 0.36 9.18 0.45 0.45 6.82 3.36 7.44 7.25 4.91 1.44 13.99 1093 538
Citi G5 Hdg USD 0.86 3.63 -0.73 -0.73 3.00 3.55 4.90 4.50 4.67 -0.13 9.97 6.68 3.48
Citi G5 USD 0.50 8.21 -0.47 -0.47 9.10 4.30 7.51 6.57 8.66 0.22 14.68 9.99 4.32
Citi G7 Hdg USD 0.89 3.52 -0.64 -0.64 2.58 3.56 4.79 4.54 4.24 0.59 9.48 6.25 3.29
Citi G7 USD 0.44 8.38 0.11 0.11 8.46 3.90 7.48 7.01 7.20 1.58 1258 10.59 5.01
Citi GBP EuroDep 3 Mon GBP -0.40 12.03 0.16 0.16 0.60 2.07 3.43 3.91 0.55 1.28 5.79 5.88 4.76
Citi GBP EuroDep 3 Mon USD -0.40 12.03 2.55 2.55 6.30 -4.99 1.81 5.16 -2.51 13.75 -2359 7.69 1943
Citi German GBI 1-3 Yr USD 0.00 14.13 4.69 4.69 4.95 -0.48 6.73 8.52 -4.52 6.39 2.08 15.13 13.75
Citi German GBI 10+ Yr USD 0.26 16.98 1.44 1.44 8.00 3.44 7.91 11.65 5.80 1.31 12.60 7.60 8.1
Citi German GBI 5+ Yr USD 0.20 15.23 2.54 2.54 7.01 2.39 8.13 10.77 2.20 3.87 10.16 1126 9.94
Citi German GBI 5-7 Yr USD 0.15 14.08 3.29 3.29 6.03 1.54 8.22 10.20 -0.74 6.47 7.63 14.27 1146
Citi German GBI 7-10 Yr USD 0.15 14.94 3.42 3.42 6.34 1.65 8.13 10.43 -0.22 5.03 9.12 1293 10.61
Citi German GBI Hdg USD 0.84 4.78 -2.44 -2.44 0.49 4.44 4.50 4.72 5.63 1.75 11.32 3.36 1.76
Citi German GBI USD 0.12 14.28 3.36 3.36 6.04 1.22 7.62 9.87 -0.70 5.23 6.77 13.09 11.39
Citi Greek GBI Hdg USD -0.39 14.54 0.66 0.66 -17.77 -6.17 -2.12 1.62 -20.03  3.77 0.26 3.52 2.22
Citi Greek GBI USD -0.36 22.35 6.60 6.60 -14.18 -9.55 0.48 6.44 -25.78  6.98 -3.84 1325 11.88
Citi HKD EuroDep 3 Mon USD 0.75 0.64 -0.03 -0.03 -0.02 0.87 215 2.09 -0.12 0.57 3.19 412 3.99
Citi HY Market TR USD 0.73 17.15 4.01 4.01 14.29 12.10 8.66 8.46 1432 55.19 -25.91 1.84 1185
Citi Irish GBI Hdg USD -0.42 10.75 -5.95 -5.95 -21.33 -4.53 -1.20 2.23 -1346  3.71 5.22 2.83 1.42
Citi Irish GBI USD -0.34 19.98 -0.24 -0.24 -17.82 -7.99 1.40 7.06 -19.59 6.64 0.85 1250 11.01
Citi Italian GBI Hdg USD 0.73 444 0.48 0.48 -1.96 3.64 3.88 4.70 -0.47 8.04 5.02 2.96 1.44
Citi Italian GBI USD 0.06 16.50 6.38 6.38 2.52 0.09 6.76 9.74 -7.26 11.75 0.60 12.64 11.06
Citi Japanese GBI 1-3 Yr USD 0.58 12.16 -2.11 -2.11 12.95 7.03 8.25 4.74 1499 -1.74 2494 798 -0.81
Citi Japanese GBI 10+ Yr USD 0.63 15.09 -4.13 -4.13 17.45 9.24 10.35 6.58 2164 -468 33.27 9.65 -0.27
Citi Japanese GBI 3-5 Yr USD 0.62 12.62 -2.26 -2.26 13.60 7.74 9.26 5.39 15.78 -0.71 26.25 9.26 -0.86
Citi Japanese GBI 5-7 Yr USD 0.63 13.02 -2.30 -2.30 14.76 8.06 10.03 5.99 16.86 -049 2726 10.28 -0.73
Citi Japanese GBI Hdg USD 0.92 243 -0.54 -0.54 2.39 2.66 4.66 3.90 2.83 1.33 6.65 7.70 5.31
Citi Japanese GBI USD 0.62 13.12 -2.74 -2.74 14.89 8.05 9.60 5.72 1754 -1.76  27.82 947  -0.65
Citi JPY EuroDep 3 Mon USD 0.57 11.95 -2.10 -2.10 12.91 6.80 7.86 4.49 1496 -2.11 24.39 739 -0.76
Citi Jumbo Pfand LCL - - -1.11 -1.11 0.41 4.56 4.09 4.57 3.57 6.18 7.30 3.02 0.78
Citi New Zealand GBI Hdg USD 0.83 4.54 1.75 1.75 4.10 4.17 3.14 2.83 3.92 -2.47 11.50 0.65 1.49
Citi New Zealand GBI USD 0.44 17.85 0.05 0.05 15.12 7.04 11.62 13.55 1472 2589 -10.66 13.41 7.69
Citi NOK EuroDep 3 Mon USD 0.08 14.81 5.70 5.70 9.84 0.54 7.32 9.32 1.62 2436 -17.56 19.96 11.82
Citi NonEuropean WGBI USD 0.67 8.58 -1.33 -1.33 9.93 6.03 7.97 5.75 11.91 -1.85 2047 9.83 1.09
Citi Norwegian GBI Hdg USD 0.73 3.50 -0.72 -0.72 0.20 2.98 3.41 4.18 2.88 1.34 7.09 4.41 2.16
Citi Norwegian GBI USD 0.20 13.75 4.80 4.80 9.87 2.33 8.03 11.10 4.31 2458 -1422 1890 8.74
Citi NZD EuroDep 3 Mon USD 0.25 19.29 -1.59 -1.59 10.88 3.56 10.86 13.00 10.63 28.80 -17.28 18.32 11.51
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Citi Portuguese GBI Hdg USD -0.30 9.33 -9.42 -9.42 -17.83 -2.72 0.13 2.61 -8.40 4.41 8.36 3.70 213
Citi Portuguese GBI USD -0.28 17.98 -3.85 -3.85 -13.67 -5.98 2.94 7.56 -14.51 7.72 3.85 13.45 11.78
Citi SEK EuroDep 3 Mon SEK 0.04 16.26 0.41 0.41 0.87 1.93 247 2.75 0.54 1.18 4.86 3.60 2.28
Citi SEK EuroDep 3 Mon USD 0.04 16.26 7.00 7.00 15.07 -0.15 6.90 7.93 6.78 12.06 -1430 9.68 18.96
Citi SGD EuroDep 3 Mon USD 0.47 7.03 1.70 1.70 11.24 3.59 6.70 5.07 9.93 2.94 1.38 9.65 11.88
Citi Spanish GBI Hdg USD 0.39 6.57 219 219 -3.31 2.79 3.29 4.39 -3.47 3.65 8.16 2.99 1.51
Citi Spanish GBI USD 0.02 18.22 8.15 8.15 0.64 -0.91 6.03 9.35 -1045 7.02 3.70 1268 11.11
Citi STRIPS 1-3 Yr USD 1.04 1.77 0.05 0.05 1.92 2.29 4.32 3.90 2.50 0.64 7.27 7.73 3.85
Citi STRIPS 10-15 Yr USD 0.43 16.37 -0.17 -0.17 10.14 6.42 7.99 7.70 1233 -8.79 2288 9.91 1.69
Citi STRIPS 15-20 Yr USD 0.30 22.68 -1.12 -1.12 9.72 4.95 6.86 7.66 13.45 -23.03 3742 10.20 0.04
Citi STRIPS 20-25 Yr USD 0.23 26.04 -2.32 -2.32 8.86 3.31 5.99 7.45 1197 -2856 43.67 11.02 -1.09
Citi STRIPS 25+ Yr USD 0.18 32.74 -4.21 -4.21 9.06 1.21 4.59 7.73 1018 -4288 7710 12.71 4.09
Citi STRIPS 3-7 Yr USD 0.81 5.11 -0.01 -0.01 5.35 4.54 6.90 5.90 7.25 0.03 1282 1037 3.41
Citi STRIPS 7-10 Yr USD 0.53 11.22 -0.10 -0.10 9.30 5.96 8.10 7.05 11.25 -4.25 18.65 10.44  3.00
Citi STRIPS USD 0.37 12.36 -0.86 -0.86 6.91 4.31 6.44 6.30 9.03 -10.33 21.99 9.68 214
Citi Swedish GBI 1-3 Yr SEK 0.13 15.74 -0.17 -0.17 0.45 3.37 3.16 3.67 1.09 2.84 7.54 3.39 1.72
Citi Swedish GBI Hdg USD 0.61 5.52 -0.09 -0.09 0.14 3.68 4.1 4.49 2.21 -1.51 13.56 3.52 3.57
Citi Swedish GBI SEK 0.21 15.00 0.29 0.29 1.25 4.68 3.96 4.75 2.94 -1.19 15.40 1.79 0.81
Citi Swedish GBI USD 0.21 15.00 6.88 6.88 15.51 2.54 8.45 10.03 9.33 9.44 -5.68 777 17.24
Citi Swiss GBI CHF 0.52 14.64 -0.81 -0.81 1.36 4.51 3.17 3.81 3.35 3.78 8.97 -0.89 -0.63
Citi Swiss GBI Hdg USD 1.33 3.42 -0.72 -0.72 1.68 5.01 4.76 5.36 3.62 413 10.14 2.23 3.09
Citi Swiss GBI USD 0.52 14.64 1.06 1.06 16.61 7.27 10.80 10.61 14.62 6.85 15.92 6.86 7.29
Citi Treasury Benchmark 1 Yr OTR USD 1.63 0.62 0.14 0.14 0.68 1.42 3.13 2.88 0.73 0.89 4.81 5.72 4.24
Citi Treasury Benchmark 10 Yr USD 0.33 9.88 -0.44 -0.44 6.51 3.31 5.95 5.12 8.10 -9.92  20.30 9.77 1.38
Citi Treasury Benchmark 2 Yr USD 1.27 1.67 -0.03 -0.03 1.54 2.56 4.41 3.86 2.29 1.17 7.81 7.49 3.77
Citi Treasury Benchmark 30 Yr OTR USD 0.20 19.73 -1.74 -1.74 6.94 2.57 5.30 5.78 8.71 -26.88 4127 1018 -1.12
Citi Treasury Benchmark 5 Yr USD 0.77 5.24 -0.04 -0.04 5.10 4.45 6.59 5.29 6.93 -1.39 1413 1024 251
Citi Treasury Bill 1 Mon USD -2.16 0.16 0.03 0.03 0.13 0.35 1.95 2.00 0.12 0.09 1.35 4.56 4.75
Citi Treasury Bill 3 Mon USD 0.70 0.17 0.04 0.04 0.15 0.47 210 212 0.13 0.16 1.80 4.74 4.76
Citi Treasury Bill 6 Mon USD 2.52 0.22 0.05 0.05 0.20 0.73 2.34 2.31 0.20 0.47 2.39 4.96 4.79
Citi UK GBI 1-3 Yr USD -0.25 11.13 2.27 2.27 7.37 -2.91 3.16 6.12 -0.50 1593 -21.13 8.72 17.45
Citi UK GBI 10+ Yr USD -0.09 13.64 1.01 1.01 13.08 -1.77 2.62 6.37 5.54 8.03 -17.01 455 13.60
Citi UK GBI 3-5 Yr USD -0.13 10.58 2.05 2.05 9.44 -1.47 4.20 6.78 2.63 1594 -19.07 9.25 15.66
Citi UK GBI 5-7 Yr USD -0.09 10.94 1.82 1.82 10.66 -1.10 453 6.99 4.31 1457 -1745 9.04 14.72
Citi UK GBI 7-10 Yr USD -0.06 11.57 1.76 1.76 12.40 -0.93 4.28 6.92 6.05 11.22 -16.34 8.15 13.50
Citi UK GBI Hdg USD 0.60 7.24 -0.91 -0.91 4.80 4.59 4.20 3.83 6.88 -1.24 10.95 4.23 0.88
Citi UK GBI USD -0.13 11.42 1.56 1.56 11.23 -1.73 3.26 6.48 3.99 1140 -17.96 6.49 14.57
Citi US GBI 1-3 Yr JPY 1.15 1.50 2.21 2.21 -9.85 -3.89 -3.04 -0.58 -10.85 343 -13.51 0.53 4.94
Citi US GBI 1-3 Yr USD 1.15 1.50 0.02 0.02 1.64 2.16 4.06 3.61 2.33 0.72 6.59 7.23 3.95
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Citi US GBI 10+ Yr USD 0.31 14.17 -1.04 -1.04 7.31 3.97 6.29 6.32 944  -1310 24.20 9.86 1.87
Citi US GBI 3-5 Yr USD 0.84 412 -0.05 -0.05 4.40 3.88 6.12 5.17 5.77 -0.78 12.26 9.83 3.54
Citi US GBI 3-7 Yr USD 0.75 4.88 -0.06 -0.06 5.02 4.05 6.38 5.36 6.57 -1.65 13.42 10.10 3.50
Citi US GBI 5+ Yr USD 0.42 10.19 -0.44 -0.44 7.06 4.35 6.72 6.22 9.03 -8.41 20.22 1012 2.28
Citi US GBI 5-7 Yr USD 0.62 6.49 -0.08 -0.08 6.12 4.35 6.90 5.73 7.99 -3.41 15.83 10.63 3.32
Citi US GBI 7-10 Yr USD 0.49 8.71 -0.28 -0.28 7.44 4.45 6.94 5.92 9.40 -6.18 1821 1026 2.68
Citi US GBI EUR 0.56 5.64 -5.64 -5.64 -0.40 7.39 2.36 0.27 13.16  -6.69 19.79 -169 -7.76
Citi US GBI USD 0.56 5.63 -0.19 -0.19 4.46 3.52 5.68 5.14 5.81 -3.69 13.89 9.00 3.12
Citi US Inflation Linked Secs 0.44 8.66 2.03 2.03 8.24 3.95 6.27 6.74 6.46 1012  -1.17 11.60 0.40
Citi USBIG 1.08 4.46 0.36 0.36 5.06 5.33 6.20 5.67 6.30 5.06 7.02 7.22 4.33
Citi USBIG 1-10 Yr 1.30 3.55 0.44 0.44 4.63 5.16 6.11 5.47 5.78 5.56 6.66 7.26 4.60
Citi USBIG 1-7 Yr USD 1.44 2.80 0.45 0.45 4.09 4.59 5.66 5.06 5.08 5.44 5.60 7.26 4.49
Citi USBIG Agency 0.91 4.32 0.23 0.23 4.79 4.38 5.91 5.45 5.73 0.74 10.25 8.22 417
Citi USBIG Coll 1.55 3.46 0.61 0.61 4.54 5.93 6.53 5.71 5.51 5.90 8.35 6.98 5.16
Citi USBIG Coll Asset Backed 0.83 8.58 0.56 0.56 5.56 7.44 6.91 5.86 6.94 26.61 -7.58 6.23 4.58
Citi USBIG Corp 0.82 8.92 0.82 0.82 7.54 7.62 6.72 6.43 9.13 18.39  -4.01 4.90 4.57
Citi USBIG Corp 1-10 Yr 0.90 7.38 1.07 1.07 6.90 7.07 6.58 6.13 8.34 18.06  -3.92 5.29 4.84
Citi USBIG Corp 1-3 Yr 1.03 4.67 0.61 0.61 3.49 5.34 5.55 5.03 4.46 1416  -0.78 5.52 5.00
Citi USBIG Corp 10+ Yr 0.65 14.76 0.10 0.10 9.55 9.43 7.29 7.50 1153 19.77 -415 3.77 3.62
Citi USBIG Corp 3-7 Yr 0.95 7.06 1.36 1.36 7.02 7.19 6.82 6.28 8.38 18.73  -4.19 5.76 5.02
Citi USBIG Corp 7-10 Yr 0.77 10.25 1.06 1.06 9.13 8.16 6.94 6.71 11.01 19.98 -5.74 4.31 4.25
Citi USBIG Corp A 0.65 9.86 0.70 0.70 7.37 6.57 6.04 6.18 8.73 15.18  -3.62 447 4.35
Citi USBIG Corp AAA/AA 0.63 7.66 0.1 0.11 5.73 5.15 5.62 5.62 7.72 5.96 3.50 5.66 4.42
Citi USBIG Corp AAA/AA 1-3 Yr 1.03 3.40 0.45 0.45 2.88 4.01 5.00 4.59 3.83 6.58 3.70 6.31 4.74
Citi USBIG Corp AAA/AA 10+ Yr 0.53 15.89 -1.15 -1.15 9.17 8.00 6.50 7.00 12.44 3.02 8.78 2.60 3.24
Citi USBIG Corp BBB 0.93 9.69 1.24 1.24 8.45 9.38 7.56 6.86 1015 28.13 -9.13 4.85 4.98
Citi USBIG Credit 0.80 8.34 0.82 0.82 7.06 7.03 6.51 6.36 8.55 16.14  -2.90 5.24 4.55
Citi USBIG Credit AAA/AA 0.62 6.23 0.26 0.26 4.52 4.20 5.21 5.30 5.99 4.00 4.58 6.15 4.33
Citi USBIG Credit Africa/Middle East 0.91 8.16 -0.03 -0.03 7.36 7.87 712 7.42 9.57 156.38 -0.62 6.98 3.96
Citi USBIG Credit Asia Pacific 0.96 6.88 0.51 0.51 5.58 7.05 712 6.90 7.02 20.36  -2.76 6.74 4.22
Citi USBIG Credit Banking 0.88 8.76 1.42 1.42 7.33 8.11 6.99 6.76 8.05 14.47 1.98 3.98 4.65
Citi USBIG Credit Canadian Other 0.84 10.37 0.21 0.21 7.97 9.03 7.66 6.44 9.71 28.83 -8.29 6.13 2.95
Citi USBIG Credit Canadian Prov&Sov 0.83 4.90 0.81 0.81 5.70 4.50 6.45 6.30 7.54 3.17 715 8.55 3.53
Citi USBIG Credit Europe 0.90 6.46 1.22 1.22 5.69 6.22 6.74 6.42 6.09 10.13 3.42 7.38 4.26
Citi USBIG Credit Finance 0.63 10.79 1.41 1.41 7.89 6.94 5.96 6.25 9.35 1793 -6.29 3.24 4.83
Citi USBIG Credit Latin America 0.72 10.49 0.97 0.97 8.22 7.77 7.85 8.82 1043 14.91 -0.54 6.51 5.97
Citi USBIG Credit Sovereign Yankees 0.78 6.62 1.08 1.08 5.75 5.56 6.82 6.87 6.92 7.09 5.45 7.90 4.58
Citi USBIG Credit Sovereign&Provincial 0.82 6.09 1.03 1.03 5.73 5.40 6.76 6.73 7.02 6.53 5.68 7.99 4.37
Citi USBIG Credit Yankee Other 0.87 8.75 1.01 1.01 7.10 8.00 7.39 7.22 7.95 19.22 -2.66 6.38 4.69
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Benchmark Indexes
Index Name
Citi USBIG Govt Spnsd
Citi USBIG Govt/Corp
Citi USBIG Govt/Corp 1-3 Yr
Citi USBIG Govt/Corp 10+ Yr
Citi USBIG Govt/Credit
Citi USBIG Govt/Mortgage
Citi USBIG Long Term 10+ Yr
Citi USBIG Mortgage
Citi USBIG Mortgage 15 Yr FHLMC
Citi USBIG Mortgage 15 Yr FNMA
Citi USBIG Mortgage 15 Yr GNMA
Citi USBIG Mortgage 15 Yr Mortgage
Citi USBIG Mortgage 30 Yr FHLMC
Citi USBIG Mortgage 30 Yr FNMA
Citi USBIG Mortgage 30 Yr GNMA
Citi USBIG Mortgage 30 Yr Mortgage
Citi USBIG Mortgage Balloon
Citi USBIG Mortgage FHLMC
Citi USBIG Mortgage FNMA
Citi USBIG Mortgage GNMA
Citi USBIG North America TR USD
Citi USBIG Treasury
Citi USBIG Treasury 1-10 Yr
Citi USBIG Treasury 1-3 Yr
Citi USBIG Treasury 1-5 Yr
Citi USBIG Treasury 10+ Yr
Citi USBIG Treasury 20+ Yr
Citi USBIG Treasury 3-7 Yr
Citi USBIG Treasury 7-10 Yr
Citi USBIG Treasury/Agency
Citi USBIG Treasury/Govt Spnsd
Citi USBIG Treasury/Govt Spnsd 1-10 Yr
Citi USBIG Treasury/Govt Spnsd 1-3 Yr
Citi USBIG Treasury/Govt Spnsd 10+ Yr
Citi USBIG Treasury/Mortgage
Citi USD EuroDep 1 Mon USD
Citi USD EuroDep 3 Mon USD
Citi WBIG Agency Hdg USD
Citi WBIG Agency USD
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Sharpe

0.93
0.82
1.59
0.54
0.81
1.04
0.54
1.55
1.40
1.49
1.28
1.45
1.47
1.57
1.66
1.55
1.08
1.47
1.56
1.65
1.09
0.56
0.74
1.15
0.97
0.31
0.23
0.75
0.49
0.62
0.63
0.83
1.33
0.32
1.06
2.23
3.03
1.01
0.72

Std. Dev.

4.18
5.53
1.53
12.74
5.51
4.14
12.65
3.46
3.46
3.27
3.91
3.36
3.65
3.48
3.25
3.49
1.06
3.60
3.43
3.25
4.39
5.63
4.00
1.50
247
14.17
17.95
4.88
8.71
5.31
5.25
3.77
1.47
13.96
4.16
0.32
0.35
3.90
5.03

1st Otr
0.30
0.20
0.16
-0.37
0.23
0.20
-0.29
0.61
0.88
0.71
0.71
0.77
0.60
0.55
0.67
0.59
0.00
0.64
0.57
0.67
0.31
-0.19
-0.06
0.02
-0.01
-1.04
-1.58
-0.06
-0.28
-0.13
-0.11
-0.01
0.05
-0.84
0.19
0.06
0.07
-0.07
0.92

YTD
0.30
0.20
0.16
-0.37
0.23
0.20
-0.29
0.61

0.88
0.71

0.71

0.77
0.60
0.55
0.67
0.59
0.00
0.64
0.57
0.67
0.31

-0.19
-0.06
0.02
-0.01
-1.04
-1.58
-0.06
-0.28
-0.13
-0.11
-0.01
0.05
-0.84
0.19
0.06
0.07
-0.07
0.92

1 Year
4.61
5.44
2.03
8.74
5.39
4.43
8.80
4.53
3.06
3.29
4.30
3.22
4.57
4.55
5.43
4.73
0.00
4.34
4.36
5.41
5.01
4.46
3.98
1.64
2.70
7.31
7.49
5.02
7.44
4.48
4.46
3.94
1.69
7.91
4.41
0.27
0.32
3.88
4.85

3 Year
4.34
4.94
2.97
6.74
4.91
4.79
6.73
5.92
5.38
5.42
5.54
5.41
5.93
6.02
5.97
6.00
1.53
5.85
5.93
5.96
5.28
3.52
3.35
2.16
2.84
3.97
2.99
4.05
4.45
3.66
3.68
3.57
242
4.04
4.86
0.88
1.22
4.42
4.02

5 Year
5.91
5.95
4.47
6.87
5.96
6.10
6.91
6.53
6.16
6.14
6.30
6.16
6.59
6.62
6.44
6.60
3.38
6.51
6.55
6.44
6.16
5.68
5.49
4.06
4.82
6.29
5.72
6.38
6.94
5.69
5.70
5.56
4.23
6.26
6.13
2.58
2.83
5.71
6.21

10 Year
5.44
5.60
4.06
6.91
5.64
5.44
6.99
5.71
5.38
541
5.63
5.40
5.78
5.82
5.70
5.79
2.57
5.68
5.73
5.69
5.62
5.14
4.66
3.61
4.16
6.32
6.18
5.36
5.92
5.20
5.21
4.87
3.80
6.41
5.43
2.43
2.59
5.39
5.93

2010
5.55
6.84
2.75
10.73
6.77
5.59
10.82
5.50
3.86
4.21
5.29
4.10
5.35
5.58
6.66
5.70
0.00
5.12
5.37
6.63
6.27
5.81
5.22
2.33
3.64
9.44
9.40
6.57
9.40
5.77
5.74
511
2.35
9.91
5.60
0.26
0.31
541
4.48

2009
0.96
4.42
3.80
1.47
4.47
1.63
1.87
5.76
5.24
5.34
4.26
5.29
5.89
5.94
5.37
5.83
0.00
5.78
5.85
5.36
4.74

-3.69

-1.50
0.72
0.15

-13.10
-21.47

-1.65
-6.18
-2.74
-2.59
-0.55
1.24

-12.57

1.71
0.30
0.94
1.77
2.38

Data as of: 03/31/2011

2008
10.10
6.14
5.03
9.74
6.11
10.54
9.20
8.49
8.56
8.25
9.19
8.40
8.66
8.60
7.79
8.51
8.34
8.64
8.54
7.80
7.28
13.89
11.41
6.59
8.75
24.20
33.86
13.42
18.21
12.98
12.87
10.81
6.78
22.80
10.62
2.97
3.45
9.73
9.07

2007 2006
8.25 4.17
7.33 3.83
6.84 4.29
6.91 2.58
7.36 3.85
7.87 4.26
6.93 2.66
6.99 5.17
7.32 4.60
7.39 4.52
7.30 4.44
7.36 4.56
6.88 5.45
6.92 5.47
6.99 4.52
6.91 5.34
5.90 4.01
6.97 5.22
7.01 5.26
6.99 4.52
7.21 4.32
9.00 3.12
8.81 3.55
7.23 3.95
8.07 3.79
9.86 1.87
10.22 0.94
10.10  3.50
10.26  2.68
8.80 3.41
8.79 3.43
8.63 3.84
7.18 4.12
9.60 1.88
7.81 4.28
5.41 5.19
5.45 5.19
7.42 3.90
8.86 5.15
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Citi WBIG AUD USD 0.67 17.62 2.71 2.71 19.82 11.18 13.87 13.74 19.81 2564 -456 15.51 9.66
Citi WBIG CAD USD 0.48 11.92 1.57 1.57 9.18 5.63 8.83 10.98 12.03 1574 -1046 23.83 3.94
Citi WBIG CHF USD 0.52 14.64 1.06 1.06 16.61 7.27 10.80 10.61 14.62 6.85 15.92 6.86 7.29
Citi WBIG Coll ABS Hdg USD 0.99 6.20 -0.07 -0.07 6.00 6.63 5.31 5.41 9.15 1919  -6.45 3.42 2.50
Citi WBIG Coll ABS USD 0.29 10.97 1.82 1.82 9.67 3.09 5.69 6.66 7.01 2462 -17.09 6.93 9.87
Citi WBIG Coll Covered Hdg USD 1.00 3.35 -0.47 -0.47 -1.34 3.81 3.95 4.41 1.58 6.84 5.50 3.04 2.37
Citi WBIG Coll Covered USD 0.08 14.85 5.36 5.36 3.71 0.50 6.91 9.44 -4.79 10.41 1.21 1259 11.87
Citi WBIG Coll Hdg USD 1.61 3.06 0.40 0.40 3.44 5.50 5.92 5.43 4.81 6.11 7.56 5.93 445
Citi WBIG Coll USD 0.88 4.70 1.55 1.55 4.54 4.56 6.64 6.35 3.56 6.71 6.40 8.35 6.75
Citi WBIG Corp Hdg USD 0.96 6.78 0.27 0.27 4.88 6.97 5.84 5.88 7.18 16.24 -1.94 3.53 3.84
Citi WBIG Corp USD 0.45 11.18 2.67 2.67 7.06 5.02 6.69 7.44 3.91 18.73  -5.53 715 7.66
Citi WBIG DKK USD 0.12 15.73 2.93 2.93 712 1.15 7.65 9.97 1.37 4.48 5.50 13.13  11.62
Citi WBIG Dom Sov WGBI Hdg USD 0.83 3.51 -0.70 -0.70 1.52 3.34 4.50 4.48 3.36 1.01 9.21 5.71 3.10
Citi WBIG Dom Sov WGBI USD 0.34 8.96 0.66 0.66 7.29 3.16 7.31 7.40 517 2.55 10.89 1095 6.12
Citi WBIG EUR USD 0.08 15.37 4.79 4.79 3.58 0.52 7.00 9.70 -4.58 9.95 214 12.72 11.58
Citi WBIG Foreign Sov Hdg USD 0.76 6.93 0.90 0.90 4.60 5.64 6.07 6.49 6.33 10.60 1.74 5.82 3.89
Citi WBIG Foreign Sov USD 0.36 10.91 2.78 2.78 6.40 3.85 7.08 7.66 4.05 1164 -0.35 9.97 6.96
Citi WBIG GBP USD -0.08 11.92 1.94 1.94 11.32 -1.28 3.19 6.65 4.40 15.09 -20.88 5.75 14.47
Citi WBIG Govt Spnsd/Reg Govt Hdg USD 1.13 3.48 -0.46 -0.46 2.86 4.42 5.38 5.26 5.20 2.82 8.99 6.41 3.36
Citi WBIG Govt Spnsd/Reg Govt USD 0.39 6.93 1.75 1.75 5.15 2.98 6.38 6.58 2.84 4.51 6.06 9.91 6.81
Citi WBIG Govt/Govt Spnsd Hdg USD 0.89 3.46 -0.64 -0.64 1.66 3.50 4.62 4.62 3.56 1.46 9.01 5.79 3.14
Citi WBIG Govt/Govt Spnsd USD 0.34 8.68 0.88 0.88 6.94 3.10 717 7.29 4.68 3.04 9.94 10.81 6.29
Citi WBIG Hdg USD 1.17 3.30 -0.33 -0.33 2.41 4.36 5.05 4.96 4.28 4.31 7.19 5.53 3.49
Citi WBIG JPY USD 0.62 13.11 -2.73 -2.73 14.90 8.05 9.59 5.71 1755 -1.70 27.70 9.46 -0.65
Citi WBIG Jumbo Pfand Hdg USD 1.50 2.38 -1.23 -1.23 0.14 4.10 4.41 4.53 3.37 5.93 6.35 4.39 2.98
Citi WBIG Jumbo Pfand USD 0.10 14.48 4.60 4.60 5.31 0.79 7.45 9.62 -3.16 9.59 2.01 14.23 12.63
Citi WBIG MBS Hdg USD 1.55 3.46 0.61 0.61 4.53 5.92 6.53 5.71 5.50 5.76 8.49 6.99 5.17
Citi WBIG MBS USD 1.55 3.46 0.61 0.61 4.53 5.92 6.53 5.71 5.50 5.76 8.49 6.99 517
Citi WBIG NonEUR USD 0.90 5.57 -0.26 -0.26 8.00 5.45 6.99 5.94 9.00 3.72 9.74 8.17 3.99
Citi WBIG NonGBP USD 0.47 7.87 1.22 1.22 6.28 3.93 7.20 7.12 4.38 5.33 8.63 10.02 6.17
Citi WBIG NonJPY USD 0.32 8.31 217 217 4.87 2.83 6.51 7.34 1.84 7.42 3.31 9.86 8.03
Citi WBIG NonMBS USD 0.35 9.03 1.35 1.35 6.82 3.23 7.08 7.40 4.13 5.76 6.76 10.35 6.80
Citi WBIG NonUSD Hdg USD 1.04 3.07 -0.82 -0.82 0.47 3.68 4.23 4.38 2.85 4.27 6.76 4.31 2.89
Citi WBIG NonUSD USD 0.25 11.44 1.95 1.95 7.76 2.71 7.59 8.35 3.15 6.84 6.48 1147 8.15
Citi WBIG Oth Coll Covered Hdg USD 0.88 3.71 -0.32 -0.32 -1.70 3.71 3.73 4.62 1.20 7.09 5.16 2.29 1.74
Citi WBIG Oth Coll Covered USD 0.07 14.98 5.50 5.50 3.33 0.41 6.66 9.53 -5.12 10.62 0.89 11.69 11.12
Citi WBIG Oth Govt Spnsd Hdg USD 1.14 3.71 -1.59 -1.59 1.77 4.72 5.13 5.36 6.49 5.68 6.28 4.92 2.95
Citi WBIG Oth Govt Spnsd USD 0.19 11.95 3.05 3.05 6.07 2.07 7.06 8.93 0.95 8.44 2.66 11.63 9.10
Citi WBIG Reg Govt Guaranteed Hdg USD 1.45 2.52 -1.17 -1.17 0.74 4.17 4.61 4.94 3.93 5.28 6.96 4.75 2.64
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Citi WBIG Reg Govt Guaranteed USD 0.13 12.73 4.05 4.05 5.57 1.35 7.20 8.58 -1.94 8.54 3.25 13.09 10.41
Citi WBIG Reg Govt Hdg USD 1.09 3.47 -1.22 -1.22 0.96 4.25 4.78 5.46 5.00 3.99 8.10 442 2.37
Citi WBIG Reg Govt USD 0.15 11.62 3.03 3.03 4.67 1.52 7.21 8.62 -0.19 6.89 4.79 1229 9.85
Citi WBIG SEK USD 0.21 15.00 6.88 6.88 15.51 2.54 8.45 10.03 9.33 9.44 -5.68 777  17.24
Citi WBIG Sov Guaranteed Hdg USD 1.30 2.54 -0.21 -0.21 1.03 3.80 4.52 4.67 2.83 3.75 7.66 5.24 2.70
Citi WBIG Sov Guaranteed USD 0.18 9.16 3.26 3.26 4.69 1.71 6.58 7.81 -0.67 6.90 3.44 1118  9.72
Citi WBIG Sov/Sov Guaranteed Hdg USD 0.86 3.47 -0.66 -0.66 1.54 3.40 4.53 4.53 3.39 1.29 9.01 5.70 3.1
Citi WBIG Sov/Sov Guaranteed USD 0.34 8.93 0.79 0.79 712 3.1 7.28 7.41 4.86 2.88 1046 1094 6.23
Citi WBIG Supra Hdg USD 1.13 3.56 -0.55 -0.55 2.26 4.51 5.05 4.86 4.98 3.44 8.70 5.65 2.32
Citi WBIG Supra USD 0.20 7.98 2.18 218 5.74 1.75 6.05 6.86 215 7.33 0.04 9.85 9.13
Citi WBIG USD 0.44 7.82 1.25 1.25 6.49 3.70 7.02 7.09 4.38 5.78 7.08 9.80 6.55
Citi WBIG USD Hdg USD 1.08 4.33 0.33 0.33 4.91 5.20 6.17 5.62 6.11 4.32 7.75 7.36 4.35
Citi WBIG USD USD 1.08 4.33 0.33 0.33 4.91 5.20 6.17 5.62 6.11 4.32 7.75 7.36 4.35
Citi WGBI 1-3 Yr Hdg USD 1.74 1.10 -0.08 -0.08 0.70 2.35 3.72 3.40 1.35 2.06 5.55 6.04 4.34
Citi WGBI 1-3 Yr LCL - - -0.04 -0.04 0.74 2.32 2.92 2.80 1.36 2.09 5.21 4.09 1.95
Citi WGBI 1-3 Yr USD 0.31 7.02 1.13 1.13 5.86 242 6.43 6.16 3.16 3.21 8.45 10.79  6.65
Citi WGBI 10 Mkt Hdg EUR 0.06 15.69 -0.66 -0.66 3.23 3.89 4.45 4.52 4.91 -0.03 10.70 5.05 1.25
Citi WGBI 10 Mkt Hdg USD 0.86 3.65 -0.77 -0.77 2.95 3.58 4.87 4.53 4.71 -0.08 10.02 6.48 3.43
Citi WGBI 10 Mkt USD 0.50 8.21 -0.29 -0.29 9.11 4.31 7.63 6.89 8.56 0.87 13.72 1042 463
Citi WGBI 10+ Yr Hdg USD 0.48 7.83 -1.87 -1.87 2.10 4.00 4.34 5.55 5.66 -2.24 13.28 3.41 1.01
Citi WGBI 10+ Yr LCL - - -1.82 -1.82 212 4.00 3.73 5.25 5.65 -2.28 13.26 1.87 -0.82
Citi WGBI 10+ Yr USD 0.28 12.39 -0.31 -0.31 8.55 3.16 6.99 8.48 7.29 0.20 10.90 8.99 5.85
Citi WGBI 3-5 Yr Hdg USD 1.32 2.21 -0.43 -0.43 1.37 3.39 4.72 4.21 2.86 2.60 7.96 6.66 3.78
Citi WGBI 3-5 Yr LCL - - -0.38 -0.38 1.41 3.33 3.78 3.44 2.87 2.61 7.51 4.39 1.1
Citi WGBI 3-5 Yr USD 0.42 8.03 0.78 0.78 7.20 3.56 7.67 7.11 5.09 3.74 11.37 1185 588
Citi WGBI 3-7 Yr LCL - - -0.41 -0.41 1.69 3.49 3.94 3.68 3.29 2.45 8.08 4.38 0.86
Citi WGBI 3-7 Yr USD 0.41 8.29 0.81 0.81 7.24 3.58 7.88 7.46 5.19 3.84 11.54 12.06 6.13
Citi WGBI 5+ Yr LCL - - -1.10 -1.10 2.05 3.83 4.04 4.60 4.68 -0.16 11.43 3.23 -0.12
Citi WGBI 5+ Yr USD 0.32 10.71 0.35 0.35 8.1 3.40 7.65 8.21 6.31 1.78 1198 1066 5.94
Citi WGBI 5-7 Yr Hdg USD 0.98 3.42 -0.51 -0.51 2.10 3.82 5.15 4.84 3.99 218 9.49 6.55 3.19
Citi WGBI 5-7 Yr LCL - - -0.46 -0.46 2.16 3.79 4.22 4.10 4.02 219 9.13 4.33 0.41
Citi WGBI 5-7 Yr USD 0.40 8.84 0.87 0.87 7.32 3.63 8.26 8.10 5.35 4.05 11.89 12.41 6.59
Citi WGBI 7-10 Yr Hdg USD 0.73 4.64 -0.62 -0.62 1.98 3.76 5.27 5.06 3.99 1.23 10.94 6.51 2.88
Citi WGBI 7-10 Yr LCL - - -0.57 -0.57 1.96 3.66 4.32 4.26 3.92 1.17 10.47 4.30 0.33
Citi WGBI 7-10 Yr USD 0.36 10.10 0.89 0.89 8.17 3.61 8.13 8.04 5.76 2.43 1341 1173 554
Citi WGBI CHF 0.34 8.96 -1.20 -1.20 -6.75 0.51 -0.07 0.80 -5.17 -0.40 4.25 2.90 -1.71
Citi WGBI EUR 0.34 8.96 -4.84 -4.84 2.30 7.02 3.95 2.44 1248 -0.64 16.63 0.07 -5.08
Citi WGBI GBP 0.34 8.96 -1.68 -1.68 1.53 10.82 9.02 6.12 8.48 -8.69  53.53 9.09 -6.92
Citi WGBI Hdg CHF 0.38 15.80 -0.79 -0.79 1.08 2.69 2.81 2.90 2.96 0.43 7.88 249  -0.63
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Benchmark Indexes
Index Name
Citi WGBI Hdg USD
Citi WGBI LCL
Citi WGBI NonAUD Hdg AUD
Citi WGBI NonCAD Hdg CAD
Citi WGBI NonDKK Hdg DKK
Citi WGBI NonEUR EUR
Citi WGBI NonEUR Hdg EUR
Citi WGBI NonGBP GBP
Citi WGBI NonGBP Hdg GBP
Citi WGBI NonJPY Hdg JPY
Citi WGBI NonJPY JPY
Citi WGBI NonJPY USD
Citi WGBI NonSEK Hdg SEK
Citi WGBI NonUSD 1-3 Yr Hdg USD
Citi WGBI NonUSD 1-3 Yr LCL
Citi WGBI NonUSD 1-3 Yr USD
Citi WGBI NonUSD 10 Market USD
Citi WGBI NonUSD 10+ Yr Hdg USD
Citi WGBI NonUSD 10+ Yr LCL
Citi WGBI NonUSD 10+ Yr USD
Citi WGBI NonUSD 3-5 Yr Hdg USD
Citi WGBI NonUSD 3-5 Yr LCL
Citi WGBI NonUSD 3-5 Yr USD
Citi WGBI NonUSD 3-7 Yr LCL
Citi WGBI NonUSD 3-7 Yr USD
Citi WGBI NonUSD 5+ Yr LCL
Citi WGBI NonUSD 5+ Yr USD
Citi WGBI NonUSD 5-7 Yr Hdg USD
Citi WGBI NonUSD 5-7 Yr LCL
Citi WGBI NonUSD 5-7 Yr USD
Citi WGBI NonUSD 7-10 Yr Hdg USD
Citi WGBI NonUSD 7-10 Yr LCL
Citi WGBI NonUSD 7-10 Yr USD
Citi WGBI NonUSD Hdg USD
Citi WGBI NonUSD LCL
Citi WGBI NonUSD USD
Citi WGBI USD
Citi World Government Bond CAD
Compound Growth @ 1% TR
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Sharpe

0.83
0.65
0.47
0.07
0.63
0.04
0.37
-0.27
0.65
0.11
0.11
0.17
1.70
0.29
0.48
0.54
0.25
1.34

0.37

0.36
0.29
0.99
0.36
0.76
0.32
0.87
0.31

0.34
0.34
-0.46

Std. Dev.

3.51
19.42
12.27
15.77
7.81
16.01
9.16
11.17
14.25
10.08
10.08
16.53
1.13
9.81
10.09
6.81
12.91
1.98

10.00

10.18
11.77
2.95
10.56
4.04
11.35
3.19
10.76
8.96
8.96
12.26

1st Otr
-0.70
-0.65
0.39
-0.52
-0.61
-6.35
-0.34
-1.73
-0.61
-0.86
4.48
2.24
-0.31
-0.13
-0.07
1.75
-0.34
-2.02
-1.96
-0.17
-0.58
-0.52
1.10
-0.57
1.19
-1.29
0.58
-0.76
-0.68
1.37
-0.71
-0.65
1.21
-0.89
-0.83
0.97
0.66
-1.46
0.25

YTD
-0.70
-0.65
0.39
-0.52
-0.61
-6.35
-0.34
-1.73
-0.61
-0.86
4.48
2.24
-0.31
-0.13
-0.07
1.75
-0.34
-2.02
-1.96
-0.17
-0.58
-0.52
1.10
-0.57
1.19
-1.29
0.58
-0.76
-0.68
1.37
-0.71
-0.65
1.21
-0.89
-0.83
0.97
0.66
-1.46
0.25

1 Year
1.52
1.55
6.19
2.07
1.70
4.86
3.61
1.33
1.58
0.60
-7.54
4.24
2.31
0.18
0.24
8.50
11.59
1.1
1.13
8.81
0.12
0.18
8.43
0.23
8.43
0.70
8.55
0.22
0.30
8.40
0.50
0.47
8.42
0.45
0.48
8.51
7.29
2.87
1.00

3 Year
3.34
3.30
7.28
3.69
4.02
9.10
3.49
11.12
4.03
2.56
-4.91
1.07
3.99
2.36
2.32
2.85
4.87
3.92
3.92
2.90
3.1
3.04
3.68
3.15
3.69
3.60
3.28
3.37
3.35
3.72
3.49
3.36
3.53
3.21
3.16
3.25
3.16
1.34
1.14

5 Year
4.50
3.67
7.43
4.41
4.34
4.22
4.48
9.26
5.09
1.83
-0.96
6.29
413
3.57
2.48
7.49
8.48
3.85
3.08
7.13
4.31
3.16
8.14
3.30
8.31
3.40
7.89
4.61
3.55
8.60
4.84
3.69
8.42
415
3.12
7.84
7.31
3.48
1.08

10 Year
4.48
3.85
7.41
4.71
4.67
1.12
4.40
6.18
5.82
2.15
3.66
8.04
4.63
3.29
2.47
7.22
7.61
5.23
4.90
9.57
3.96
3.01
7.53
3.26
7.89
4.16
8.74
4.52
3.69
8.50
4.86
3.90
8.39
4.26
3.47
8.07
7.40
2.35
1.04

2010
3.36
3.36
7.95
3.76
3.54
18.71
4.58
8.55
3.42
3.03
-12.67
0.25
3.73
0.83
0.85
4.01
10.13
4.92
4.90
6.93
1.68
1.70
5.05
1.91
4.99
3.51
5.81
2.23
2.26
4.86
2.54
2.45
4.93
2.48
2.47
5.21
5.17
-0.32
1.08

2009
1.01
1.00
3.88
1.18
1.93
-3.30
-0.74
-9.23
1.44
0.30
7.36
4.54
0.99
2.59
2.63
4.24
2.71
0.08
0.03
3.02
3.63
3.63
5.16
3.63
5.45
1.77
4.17
3.64
3.64
5.97
2.99
2.93
4.57
2.38
2.36
4.39
2.55
-12.91
1.33

Data as of: 03/31/2011

2008
9.21
8.90
13.41
9.61
10.19
21.35
10.30
56.38
11.37
7.27
-15.50
4.14
10.63
5.21
4.75
8.99
13.63
10.90
10.88
8.19
6.87
6.32
11.09
6.81
11.06
9.50
10.27
8.12
7.69
11.05
9.32
8.76
12.41
8.01
7.62
10.11
10.89
38.70
1.00

2007 2006
5.71 3.10
3.72 0.71
7.03 3.92
4.94 2.02
4.39 1.03
-1.10  -7.99
6.00 1.81
937 -7.34
6.22 2.87
-0.09 -2.71
452 10.02
1148 8.98
3.91 0.34
5.59 4.48
2.93 1.24
12147 7.70
10.94 522
1.98 0.80
012 -1.50
8.77 7.09
5.97 3.83
3.21 0.55
1230 6.49
3.21 0.37
1248 6.63
1.81 -0.62
10.77 6.78
5.80 3.16
3.21 0.06
12.76  6.86
5.70 2.92
3.04 -0.20
12.05 6.15
4.88 3.10
2.39 0.10
1145 6.94
10.95 6.12
-5.90 5.71
1.00 1.00
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
Compound Growth @ 10% TR 0.23 12.36 2.41 2.41 10.00 10.15 10.09 10.04 10.88 9.57 10.00 10.00 10.00
Compound Growth @ 11% TR 0.30 12.37 2.64 2.64 11.00 11.15 11.09 11.05 1197 1049 11.00 11.00 11.00
Compound Growth @ 12% TR 0.37 12.38 2.87 2.87 12.00 12.15 12.09 12.05 13.06 1140 1200 12.00 12.00
Compound Growth @ 2% TR -0.38 12.27 0.50 0.50 2.00 214 2.08 2.04 217 2.25 2.00 2.00 2.00
Compound Growth @ 3% TR -0.30 12.28 0.74 0.74 3.00 3.14 3.08 3.04 3.25 3.17 3.00 3.00 3.00
Compound Growth @ 4% TR -0.23 12.29 0.99 0.99 4.00 4.14 4.08 4.04 4.34 4.08 4.00 4.00 4.00
Compound Growth @ 5% TR -0.15 12.30 1.23 1.23 5.00 5.14 5.09 5.04 5.43 5.00 5.00 5.00 5.00
Compound Growth @ 6% TR -0.07 12.31 1.47 1.47 6.00 6.14 6.09 6.04 6.52 5.92 6.00 6.00 6.00
Compound Growth @ 7% TR 0.00 12.32 1.71 1.71 7.00 7.15 7.09 7.04 7.60 6.83 7.00 7.00 7.00
Compound Growth @ 8% TR 0.08 12.33 1.94 1.94 8.00 8.15 8.09 8.04 8.69 7.75 8.00 8.00 8.00
Compound Growth @ 9% TR 0.15 12.34 2.18 2.18 9.00 9.15 9.09 9.04 9.79 8.66 9.00 9.00 9.00
Credit Suisse HY USD 0.75 15.75 3.77 3.77 13.64 11.66 8.54 8.99 1442 5422 -2617 265 11.92
Credit Suisse Leveraged Loan USD 0.58 12.83 2.65 2.65 8.19 7.32 4.53 4.90 9.98 44.87 -28.75 1.88 7.33
DJ Asia/Pacific Developed TR USD 0.10 22.84 -2.04 -2.04 7.40 0.13 0.06 5.72 16.41 25.08 -36.31 6.23 10.53
DJ Composite All REIT TR USD 0.26 37.46 6.36 6.36 23.82 2.79 0.84 10.74 2727 2840 -38.07 -17.70 34.40
DJ Composite Average PR USD 0.09 20.51 4.84 4.84 14.93 0.25 2.29 3.29 13.08 1557 -29.77 6.63 13.27
DJ Composite Average TR USD 0.23 20.45 5.50 5.50 18.05 3.16 4.95 5.79 16.22 1935 -2794 888 15.71
DJ Conservative TR USD 0.75 6.62 1.24 1.24 8.25 5.38 5.68 6.39 8.53 10.83  -3.06 6.48 6.52
DJ Credit Suisse Cnvtbl Arbtrg USD 0.47 13.82 3.20 10.95 10.95 3.80 6.09 6.04 1095 4735 -31.59 517 1430
DJ Credit Suisse ED Distressed USD 0.40 8.16 443 10.26 10.26 1.98 5.84 9.85 10.26 20.95 -2048 835 1558
DJ Credit Suisse ED Mul-Strtg USD 0.74 8.42 7.09 14.36 14.36 473 9.33 9.23 1436 1994 -16.25 16.82 16.38
DJ Credit Suisse ED Risk Arbtrg USD 0.80 4.36 -0.93 3.17 3.17 3.78 5.63 4.74 3.17 12.00 -3.27 8.77 8.15
DJ Credit Suisse Em Mkts USD 0.06 13.36 3.36 11.34 11.34 0.25 7.86 10.92 11.34  30.03 -30.41 20.26 2049
DJ Credit Suisse Eqt Mkt Neutrl USD -0.52 24.21 0.11 -0.85 -0.85 -14.92 -5.65 0.61 -0.85 405 -4032 927 11.15
DJ Credit Suisse Event Driven USD 0.63 8.08 5.95 12.63 12.63 3.71 7.88 9.34 1263 20.38 -17.74 13.20 15.73
DJ Credit Suisse Fxd IncmArbtrg USD 0.16 11.82 2.48 12.51 12.51 0.67 2.86 4.32 1251 2741 -28.82 3.83 8.66
DJ Credit Suisse Global Macro USD 0.47 7.27 3.79 13.47 13.47 6.48 9.97 11.81 1347 1155 462 1736 13.53
DJ Credit Suisse Long Shrt Eqt USD 0.29 10.20 5.98 9.28 9.28 1.56 6.37 6.36 9.28 1947 -19.76 13.66 14.38
DJ Credit Suisse Multi-Strategy USD 0.34 8.85 4.07 9.29 9.29 1.32 5.58 6.95 9.29 2462 -23.63 1010 1454
DJ Europe/Canada TR USD 0.05 28.48 6.57 6.57 14.97 -2.28 3.37 7.19 7.64 40.33 -46.82 14.82 33.41
DJ Gbl Select RESI TR USD 0.13 33.36 3.60 3.60 23.10 -1.04 0.97 11.46 2494 3592 -46.70 -10.69 4244
DJ Global Stock CMAC TR USD 0.29 25.17 5.47 5.47 18.87 4.70 4.26 7.59 1943 3899 -40.69 8.66 18.08
DJ Global Technology TR USD 0.35 26.36 2.51 2.51 12.55 6.43 4.25 2.39 1311 62.24 -4455 1228 10.93
DJ Industrial Average PR USD 0.09 20.07 6.41 6.41 13.48 0.15 2.09 2.23 11.02 18.82 -33.84 643 16.29
DJ Industrial Average TR USD 0.23 20.00 7.07 7.07 16.51 3.12 4.87 4.73 14.06 2268 -31.93 888 19.05
DJ Moderate TR USD 0.35 15.60 3.28 3.28 13.48 4.73 4.94 7.00 13.95 23.79 -2475 8.02 1191
DJ Moderately Aggressive TR USD 0.31 20.33 4.38 4.38 16.10 4.79 4.63 7.30 16.63 31.31 -33.17 833 1513
DJ Moderately Conservative TR USD 0.43 11.16 2.22 2.22 10.81 4.71 5.16 6.57 11.22 1716  -15.27  7.47 8.28
DJ Style US Growth Large Cap TR USD 0.24 21.34 3.84 3.84 13.26 3.39 2.95 0.86 1246 38.56 -39.43 12.02 7.50
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
DJ Style US Growth Mid Cap TR USD 0.40 25.81 9.13 9.13 31.85 7.63 5.63 6.35 3047 3759 4391 17.01 10.71
DJ Style US Growth Small Cap TR USD 0.44 26.45 9.14 9.14 26.52 8.83 4.94 6.04 2545 34.00 -36.98 1238 9.07
DJ Style US Value Large Cap TR USD 0.08 21.17 6.60 6.60 14.32 -0.01 1.80 3.70 13.03 1412 -33.62 257 2235
DJ Style US Value Mid Cap TR USD 0.40 27.60 7.51 7.51 19.89 7.95 3.37 9.07 2203 4081 -37.64 -6.98 16.81
DJ Style US Value Small Cap TR USD 0.44 32.09 6.67 6.67 21.22 9.99 3.43 10.28 26.11 4543 -36.75 -11.77 20.95
DJ Target 2005 TR USD 0.61 7.67 1.34 1.34 8.54 4.98 5.59 6.43 8.90 11.89  -5.47 6.84 714
DJ Target 2010 TR USD 0.46 9.36 1.63 1.63 9.29 4.45 5.27 6.48 9.71 1411  -10.81 7.73 7.90
DJ Target 2015 TR USD 0.38 11.47 2.09 2.09 10.45 4.25 497 6.57 1094 1732 -1665 7.78 9.49
DJ Target 2020 TR USD 0.33 13.99 2.65 2.65 11.86 4.14 4.71 6.79 1242 20.95 -22.31 8.1 11.85
DJ Target 2025 TR USD 0.31 16.78 3.32 3.32 13.53 4.26 4.57 7.01 1412 2536 -27.61 8.31 13.75
DJ Target 2030 TR USD 0.30 19.34 3.95 3.95 15.06 4.37 4.45 7.18 15.67 29.50 -32.02 843 15.26
DJ Target 2035 TR USD 0.29 21.32 447 4.47 16.29 4.48 4.36 7.31 16.89 3271 -3515 848 16.25
DJ Target 2040 TR USD 0.29 22.48 4.80 4.80 17.10 4.61 4.36 7.38 1767 34.64 -36.80 848 16.64
DJ Target 2045 TR USD 0.30 22.72 4.93 4.93 17.41 4.74 4.43 7.41 1795 35.09 -37.03 846 16.64
DJ Target 2050 TR USD 0.30 22.72 4.93 4.93 17.41 4.74 4.43 7.41 1795 35.09 -37.03 847 16.64
DJ Target Today TR USD 0.75 6.63 1.24 1.24 8.25 5.38 5.68 6.39 8.53 10.83 -3.06 6.48 6.52
DJ Transportation Average PR USD 0.25 28.05 3.78 3.78 21.15 3.47 3.02 6.70 24.57 15.90 -22.61 0.23 8.68
DJ Transportation Average TR USD 0.31 28.00 4.19 4.19 23.22 5.42 4.66 8.17 26.74 1858 -21.41 1.43 9.81
DJ UBS Commodity TR USD -0.13 23.39 4.45 4.45 28.49 -5.20 2.57 7.07 16.83 1891 -3565 16.23 2.07
DJ UBS Energy TR USD -0.70 33.75 6.92 6.92 4.28 -25.46 -16.86 -2.27 -10.55 -530 -47.33 20.69 -41.41
DJ UBS Industrial Metals TR USD 0.04 30.46 0.22 0.22 9.77 -3.12 7.38 13.72 16.24 79.98 -48.27 -9.86 7235
DJ UBS Precious Metals TR USD 0.82 24.56 6.03 6.03 47.79 19.11 20.85 19.58 4266 2920 -4.06 2596 27.11
DJ US Banks PR USD -0.13 44 .07 0.67 0.67 -3.85 -14.26 -14.68 - 10.39 -2.86 -47.85 -28.19 13.54
DJ US Basic Materials TR USD 0.32 35.00 5.90 5.90 30.81 5.44 10.27 10.99 3173 6551 -50.82 32.86 17.63
DJ US Biotechnology TR USD 0.37 21.20 5.47 5.47 4.04 6.24 3.55 5.43 6.92 5.13 3.75 0.23 -2.45
DJ US Broad Stock Market PR USD 0.16 22.47 5.91 5.91 15.53 1.50 1.23 2.65 15.23 25,55 -38.52 4.01 13.75
DJ US Broad Stock Market TR USD 0.25 22.46 6.37 6.37 17.67 3.65 3.26 4.51 1740 2843 -3713 587 1579
DJ US Completion Float Adjusted TR USD 0.44 26.09 7.91 7.91 26.39 8.85 5.23 8.88 28.62 3743 -39.03 539 15.28
DJ US Conservative TR USD 1.03 5.65 1.42 1.42 7.60 6.33 5.82 5.98 8.72 11.04  -1.91 5.69 6.04
DJ US Consumer Goods TR USD 0.38 18.15 3.18 3.18 15.24 5.94 7.05 7.43 19.50 23.86 -2569 9.69 1491
DJ US Consumer Svcs TR USD 0.46 23.31 4.75 4.75 17.56 8.69 413 3.46 23.72 3368 -30.82 -7.18 14.36
DJ US Financial TR USD -0.08 34.44 3.28 3.28 5.22 -8.13 -8.62 -0.45 1272 1711  -5040 -17.66 19.42
DJ US Health Care TR USD 0.36 17.99 6.25 6.25 6.44 5.43 3.56 3.10 4.52 2171 -2280 8.36 6.88
DJ US Industrials TR USD 0.25 28.80 9.19 9.19 24.71 3.56 4.52 5.68 26.02 26.07 -39.55 13.57 13.87
DJ US Internet PR USD 0.30 31.13 -1.11 -1.11 5.40 5.08 3.65 - 0.06 86.22 -53.51 30.57 -2.08
DJ US Mobile Tele PR USD 0.04 42.98 1.92 1.92 20.70 -7.44 -18.47 - 26.20 3210 -7249 -17.64 2.96
DJ US Moderate TR USD 0.46 15.02 4.26 4.26 14.46 6.36 4.82 6.22 15.23 2259 -2260 487 10.19
DJ US Moderately Aggressive TR USD 0.39 19.97 5.71 5.71 17.74 6.48 4.37 6.26 18.31 28.84 -30.67 4.31 12.44
DJ US Moderately Conservative TR USD 0.57 10.28 2.76 2.76 10.87 5.95 5.12 5.97 1186 16.65 -13.81 5.23 7.45
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
DJ US Oil Equip&Svcs PR USD 0.23 39.83 16.79 16.79 4550 1.41 6.44 - 26.32 63.74 -59.61 44.08 12.86
DJ US Oil&Gas TR USD 0.27 25.75 17.18 17.18 39.59 4.05 9.94 12.16 19.70 17.26 -35.77 34.84 2277
DJ US Pharmaceuticals PR USD 0.13 16.96 1.88 1.88 -0.06 1.23 0.09 - -1.37 1480 -21.08 1.61 11.27
DJ US Platinum&Precious Metal PR USD 0.33 84.25 -19.36 -19.36 66.00 -4.64 -4.01 - 8220 12444 -5789 -2266 7.95

DJ US Real Estate TR USD 0.25 38.83 7.20 7.20 24.28 2.30 0.53 10.46 26.93 30.81 -40.07 -18.15 35.50
DJ US Select Dividend TR USD 0.17 23.53 5.68 5.68 18.03 1.63 1.09 6.28 1832 1113 -30.97 -5.16 19.56
DJ US Select REIT TR USD 0.24 41.37 6.70 6.70 24.44 1.48 0.66 11.25 28.07 2846 -39.20 -17.55 35.97
DJ US Select RESI TR USD 0.24 41.58 6.66 6.66 24.40 1.37 0.59 11.09 2847 29.01 -39.83 -17.66 35.68
DJ US Semiconductors PR USD 0.29 31.09 3.29 3.29 13.04 4.64 -0.67 -1.33 1212 6342 -49.96 8.26 -6.10
DJ US Stock CMAC TR USD 0.36 24.95 7.15 7.15 21.12 6.52 3.89 6.29 2152 3526 -37.93 3.77 1453
DJ US Target 2010 TR USD 0.63 8.38 1.95 1.95 8.91 5.50 5.06 5.81 10.09 13.96 -9.86 5.59 6.99

DJ US Target 2015 TR USD 0.52 10.58 2.56 2.56 10.39 5.49 4.77 5.89 1154 16.75 -15.02 5.33 8.59

DJ US Target 2020 TR USD 0.44 13.27 3.41 3.41 12.43 5.61 4.51 5.97 13.44 19.99 -20.31 5.07 10.15
DJ US Target 2025 TR USD 0.41 16.22 4.31 4.31 14.52 5.87 4.36 6.06 1544 23.85 -2530 474 1149
DJ US Target 2030 TR USD 0.38 18.91 5.14 5.14 16.43 6.03 417 6.11 1722 2731 -29.54 443 1254
DJ US Target 2035 TR USD 0.37 20.98 5.82 5.82 17.97 6.17 4.05 6.16 18.62 29.98 -3257 418 13.23
DJ US Target 2040 TR USD 0.37 22.20 6.27 6.27 18.97 6.33 4.04 6.20 19.52 3159 -3417 404 13.50
DJ US Target 2045 TR USD 0.37 22.46 6.43 6.43 19.36 6.47 4.1 6.24 19.83 3197 -3440 402 1350
DJ US Target 2050 TR USD 0.37 22.46 6.43 6.43 19.36 6.47 4.1 6.24 19.83 31.97 -3440 402 13.50
DJ US Target Today TR USD 1.03 5.65 1.42 1.42 7.60 6.33 5.82 5.98 8.72 11.04  -1.91 5.69 6.04

DJ US Technology TR USD 0.45 25.50 3.47 3.47 14.31 9.10 5.82 3.09 12.58 64.48 -4287 15.70 10.10
DJ US Telecom TR USD 0.18 20.58 4.87 4.87 28.17 2.14 3.54 -0.26 17.74 9.85 -3293 10.04 36.83
DJ US Total Float Adjusted TR USD 0.26 22.50 6.37 6.37 17.73 3.69 3.18 4.56 1749 28,57 -37.23 562 1577
DJ US Total Full Cap PR USD 0.17 22.55 5.62 5.62 15.42 1.73 1.30 2.80 1559 26.52 -3868 394 13.90
DJ US Total Full Cap TR USD 0.26 22.54 6.06 6.06 17.50 3.83 3.27 4.62 1770 2935 -37.34 573 1588
DJ US TSM Large Cap Growth PR USD 0.29 22.68 5.55 5.55 16.55 4.51 3.38 242 1590 35.76 -38.23 9.96 8.11

DJ US TSM Large Cap Growth TR USD 0.34 22.68 5.79 5.79 17.67 5.68 4.46 3.40 17.03 3740 -3749 1097 9.14

DJ US TSM Large Cap PR USD 0.12 21.84 5.58 5.58 14.28 0.61 0.94 1.97 13.84 24.07 -38.48 447 13.52
DJ US TSM Large Cap TR USD 0.22 21.82 6.07 6.07 16.49 2.81 3.02 3.88 16.07 26.98 -37.06 6.40 15.62
DJ US TSM Large Cap Value PR USD -0.06 21.83 5.59 5.59 12.19 -3.20 -1.56 1.49 1197 1329 -38.81 -093 18.68
DJ US TSM Large Cap Value TR USD 0.09 21.78 6.30 6.30 15.36 -0.05 1.46 4.30 1516 17.21 -36.62 184 21.87
DJ US TSM Mid Cap Growth PR USD 0.54 27.70 11.35 11.35 31.98 12.23 7.41 9.74 2756 5449 -42.05 10.72 11.03
DJ US TSM Mid Cap Growth TR USD 0.56 27.71 11.49 11.49 32.66 12.92 8.02 10.24 2821 5555 -4164 1124 11.57
DJ US TSM Mid Cap PR USD 0.42 26.66 9.14 9.14 24.78 8.22 4.33 7.76 23.59 4177 -39.99 4.21 11.95
DJ US TSM Mid Cap TR USD 0.48 26.68 9.48 9.48 26.53 10.11 6.00 9.44 2539 4456 -38.86 5.58 13.51
DJ US TSM Mid Cap Value PR USD 0.25 26.07 6.27 6.27 16.13 3.56 0.62 5.16 18.76 27.62 -36.99 -3.61 13.04
DJ US TSM Mid Cap Value TR USD 0.37 26.11 6.86 6.86 19.04 6.82 3.51 7.99 21.88 32.04 -34.80 -1.29 1571
DJ US TSM Small Cap Growth PR USD 0.53 29.56 10.83 10.83 33.97 12.44 6.03 9.08 3161 46.63 -4157 7.70 13.37
DJ US TSM Small Cap Growth TR USD 0.55 29.56 10.91 10.91 34.33 12.93 6.46 9.46 3197 4738 -41.26 8.05 13.78
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
DJ US TSM Small Cap PR USD 0.44 28.85 8.45 8.45 25.97 9.25 3.95 8.46 27.04 39.39 -3888 0.60 15.41
DJ US TSM Small Cap TR USD 0.49 28.87 8.73 8.73 27.47 10.99 5.51 10.01 2861 4193 -37.76 190 16.98
DJ US TSM Small Cap Value PR USD 0.33 28.72 5.82 5.82 17.61 5.91 1.72 7.61 2217 3258 -3595 -6.30 17.34
DJ US TSM Small Cap Value TR USD 0.43 28.75 6.33 6.33 20.22 8.91 4.42 10.31 2498 36.83 -33.92 -4.13 20.04
DJ US Utilities TR USD 0.01 17.10 3.97 3.97 14.65 -0.83 4.76 3.52 7.80 1258 -30.25 17.76 21.28
DJ Utilities Average PR USD -0.24 16.54 1.99 1.99 9.04 -4.82 1.21 0.80 1.75 735 -30.38 16.59 12.75
DJ Utilities Average TR USD 0.02 16.52 3.10 3.10 14.00 -0.59 5.20 4.78 6.46 1247 -27.84 20.11 16.63
DJLATixx MEX Bank Bank 24hrs 0.14 13.54 1.1 1.1 5.27 5.22 6.21 7.67 5.39 5.82 5.32 7.66 7.86
DJLATixx MEX Corp MCorp12Months 24hrs -0.19 13.22 0.00 0.00 0.00 0.75 1.94 - 0.00 0.00 4.31 3.96 3.03
DJLATixx MEX Corp MCorp12Months+ 24hrs 0.25 14.77 -0.14 -0.14 6.07 6.90 8.03 - 9.84 9.53 4.47 8.42 10.76
DJLATixx MEX Gov Gov 24hrs 0.26 14.00 -0.41 -0.41 5.31 7.03 7.78 8.94 8.41 8.1 8.45 6.74 9.72
EURO STOXX 50 NR USD -0.08 32.92 10.51 10.51 7.50 -7.30 0.65 3.81 -9.13 2969 4524 2151 3197
EURO STOXX Large NR USD -0.09 32.66 10.00 10.00 9.94 -7.55 0.66 4.22 -5.72 2966 -47.22 2099 35.04
EURO STOXX Mid NR USD 0.00 33.13 8.97 8.97 12.53 -5.05 2.46 9.65 2.73 38.16  -4761 1159 47.30
EURO STOXX NR USD -0.07 32.73 9.83 9.83 10.69 -6.96 1.08 5.27 -3.98 31.73 -47.33 18.95 37.52
EURO STOXX Small NR USD 0.10 35.81 9.46 9.46 16.99 -2.35 4.31 11.38 7.33 5223 -49.04 7.7 48.68
EURO STOXX TMI Growth NR USD -0.07 29.78 6.35 6.35 18.42 -5.90 1.82 3.78 9.71 2262 -46.37 - 30.62
EURO STOXX TMI Large Growth NR USD -0.10 29.13 5.77 5.77 17.98 -6.71 1.36 2.78 8.85 1757 -4543 2544 27.40
EURO STOXX TMI Large Value NR USD -0.14 36.00 13.14 13.14 3.09 -10.45 -0.09 5.40 -15.54 3716 -49.86 2243 41.93
EURO STOXX TMI Mid Growth NR USD -0.06 33.15 8.49 8.49 18.30 -6.93 0.67 6.36 10.58 2941 -50.64 9.67 4112
EURO STOXX TMI Mid Value NR USD 0.07 37.17 10.63 10.63 9.75 -3.69 4.04 12.59 -1.58 57.01 -50.31 13.25 53.34
EURO STOXX TMI NR USD -0.06 32.84 9.80 9.80 10.96 -6.76 1.10 5.51 -3.46 3277 4759 18.26 37.82
EURO STOXX TMI Small Growth NR USD 0.17 35.16 6.59 6.59 21.00 0.04 6.34 9.34 14.09 62.82 -50.65 13.53 51.72
EURO STOXX TMI Small Value NR USD 0.04 40.78 8.27 8.27 5.53 -6.13 0.45 12.20 0.33 63.79 -53.62 443 43.06
EURO STOXX TMI Value NR USD -0.10 36.13 12.60 12.60 4.01 -9.32 0.55 6.91 -13.33  40.89 -50.10 21.18 42.95
Euronext AEX All Share TR EUR -0.01 33.49 3.22 3.22 9.57 -1.92 -0.45 3.06 10.71 42,63 -49.46 8.16 20.14
Euronext BEL 20 Private TR EUR -0.20 33.69 3.33 3.33 3.03 -8.08 -5.05 1.99 5.23 34.84 -5224 -3.86 2647
Euronext Paris CAC 40 NR EUR -0.02 31.88 4.86 4.86 3.41 -1.78 -2.00 0.11 -042 2757 -40.33 4.16  20.87
Euronext Paris CAC Mid 60 NR EUR 0.23 32.78 5.05 5.05 17.31 6.47 3.43 - 20.95 4255 -4046 -0.05 32.08
FSE DAX TR EUR 0.11 31.87 1.84 1.84 14.43 2.52 3.36 1.91 16.06 23.85 -40.37 2229 21.98
FTSE 100 TR GBP 0.02 25.36 1.10 1.10 7.44 5.10 3.53 4.01 1262 2733 -2833 736 1443
FTSE 250 Ex Investment Trust TR GBP 0.19 31.04 0.67 0.67 17.23 8.85 6.54 10.16 28.41 5279 -38.42 -3.69 3212
FTSE 250 TR GBP 0.16 30.29 0.69 0.69 16.72 8.17 6.19 9.69 2740 50.64 -38.15 -246 30.21
FTSE 350 High Yield TR GBP -0.08 24.52 2.36 2.36 6.56 2.78 0.52 4.52 6.19 18.82 -26.69 1.18 14.92
FTSE 350 TR GBP 0.04 25.73 1.05 1.05 8.58 5.42 3.84 4.73 1439 29.67 -29.53 589 16.62
FTSE Advanced Emerging TR USD 0.33 33.61 0.10 0.10 17.94 5.86 11.30 16.81 19.38 85.52 4943 3292 2542
FTSE All Emerging NR USD 0.30 32.20 1.14 1.14 18.04 4.85 11.30 - 19.60 82.15 -53.03 - -
FTSE All Small TR GBP 0.11 32.57 0.63 0.63 15.32 6.17 1.23 517 19.76 57.58 -43.37 -10.05 20.40
FTSE All World TR USD 0.15 24.59 4.47 4.47 14.54 1.08 3.79 5.83 13.18 36.18 -41.76 12.74 2219
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Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
FTSE AllISh Consumer Goods TR GBP 0.22 20.96 0.03 0.03 9.25 10.68 10.23 11.59 17.78 28.03 -16.62 14.06 20.31
FTSE AlISh Financials TR GBP -0.22 37.27 1.03 1.03 3.67 -7.32 =717 -0.28 7.99 2999 -4790 -13.76 20.58
FTSE AllSh Health Care TR GBP 0.34 19.23 0.66 0.66 3.1 13.01 2.32 3.65 3.69 11.03 9.01 -5.92 -2.02
FTSE AlISh Industrials TR GBP 0.17 26.94 2.01 2.01 18.22 8.98 6.11 8.24 28.20 3049 -28.39 0.01 23.60
FTSE AllSh Technology TR GBP 0.72 30.47 8.02 8.02 26.26 27.97 10.56 -5.53 3467 7891 -30.99 -5.09 1.59
FTSE AlISh Telecommunications TR GBP 0.18 22.88 479 4.79 22.80 9.42 11.21 2.94 2222 10.08 -25.33 27.20 24.36
FTSE AllSh TR GBP 0.04 25.82 1.03 1.03 8.72 5.38 3.71 4.68 1451 30.12 -2993 532 16.75
FTSE AlISh Utilities TR GBP 0.04 22.85 1.75 1.75 17.41 6.23 9.05 10.69 15.56 527 -13.51 10.81 40.30
FTSE Australia TR USD 0.32 33.30 4.45 4.45 16.06 5.66 11.26 17.70 1545 76.55 -50.82 30.18 32.50
FTSE Austria TR USD 0.00 48.17 5.80 5.80 19.85 -11.20 -3.95 14.06 13.75 6469 -68.17 478 39.32
FTSE AW Americas TR USD 0.23 22.77 5.61 5.61 15.72 3.06 3.95 4.59 1547 3236 -38.18 9.12 16.86
FTSE AW Asean TR USD 0.49 29.68 210 2.10 29.36 11.05 18.03 17.03 3454 76.82 4742 4199 4047
FTSE AW Asia Pacific TR USD 0.20 2517 -0.48 -0.48 12.56 2.39 4.16 7.95 18.36  40.70 -42.27 16.99 17.67
FTSE AW Dv AP Ex JPN TR USD 0.36 30.11 3.87 3.87 20.71 6.79 12.84 15.15 19.88 69.84 -50.17 36.92 35.88
FTSE AW Dv AP TR USD 0.15 23.38 -0.45 -0.45 10.60 1.24 1.56 6.06 17.57 2764 -37.30 843 13.73
FTSE AW Dv Europe Asia Pac TR USD 0.05 26.54 3.92 3.92 12.36 -1.85 2.50 6.34 9.12 33.90 -43.23 1285 27.64
FTSE AW Dv Europe TR USD 0.01 28.83 6.73 6.73 13.46 -3.32 2.90 - 4.40 37.34 -4593 1488 34.91
FTSE AW Dv Ex US NR USD 0.05 26.49 4.12 412 12.41 -1.73 2.61 - 9.39 34.80 - - -
FTSE AW Dv TR USD 0.12 23.89 4.96 4.96 14.04 0.56 2.92 4.99 1228 31.35 -40.26 10.04 21.24
FTSE AW Eurobloc TR USD -0.04 32.92 10.02 10.02 11.57 -6.18 2.00 5.82 -3.52 3297 -46.73 2055 37.95
FTSE AW Europe Pacific TR USD 0.08 27.05 3.60 3.60 13.38 -1.05 3.52 7.18 10.64 3950 -45.15 16.05 28.26
FTSE AW Europe TR USD 0.02 29.12 7.05 7.05 14.02 -3.32 297 6.66 4.93 38.73 -46.99 1547 35.15
FTSE AW Ex US TR USD 0.12 27.34 3.54 3.54 13.98 -0.05 4.57 8.25 11.86 43.33 -4526 18.17 28.10
FTSE AW Greater China TR USD 0.30 28.75 -0.10 -0.10 16.63 4.99 12.71 10.04 15.78 69.56 -48.80 39.73 4043
FTSE AW Latin America TR USD 0.34 34.90 1.34 1.34 14.99 6.15 17.26 22.70 1590 104.67 -50.86 50.61 44.42
FTSE AW Middle East&Africa TR USD 0.46 29.18 -3.38 -3.38 15.26 10.13 8.87 19.65 26.78 5428 -37.28 2425 18.08
FTSE AW Nordic TR USD 0.19 34.91 6.13 6.13 26.85 0.93 7.21 10.44 2739 5410 -53.66 21.06 39.97
FTSE AW North America TR USD 0.22 22.29 5.95 5.95 15.79 2.87 3.31 4.04 1545 28.99 -37.41 743 15.95
FTSE AW Secondary Emerging TR USD 0.28 31.85 213 213 18.45 4.22 12.14 19.97 20.18 80.83 -57.20 49.26 48.18
FTSE Belgium/Luxembourg TR USD -0.16 35.40 5.69 5.69 6.37 -11.37 -3.23 6.44 0.01 64.32 -60.82 1.00 36.98
FTSE Brazil TR USD 0.33 38.90 2.85 2.85 10.35 5.59 19.14 24.52 738 128.69 -55.69 79.15 47.36
FTSE Canada TR USD 0.31 30.85 7.59 7.59 20.15 5.24 9.64 14.26 18.71 55.82 -4543 31.37 20.12
FTSE Chile TR USD 0.65 26.62 -7.22 -7.22 37.82 15.21 21.04 20.30 4818 87.16 -33.48 2346 31.99
FTSE China 25 PR HKD 0.14 31.30 3.60 3.60 6.60 -0.25 12.29 15.02 0.90 50.66 -50.80 53.62 80.40
FTSE China TR USD 0.37 33.40 2.82 2.82 12.26 7.22 18.45 22.24 7.91 71.98 -52.06 63.89 98.34
FTSE Colombia TR USD 0.85 33.95 0.23 0.23 29.40 26.35 15.38 39.99 4324 7935 -27.00 13.79 13.65
FTSE Czech Republic TR USD 0.03 35.10 16.08 16.08 16.83 -4.64 11.67 29.30 1.12 2145 -37.79 57.26 36.77
FTSE Denmark TR USD 0.26 30.89 9.39 9.39 32.23 3.47 12.05 13.86 3395 46.66 -47.86 27.11 32.33
FTSE Developed Large Cap Ex US TR USD 0.06 26.44 4.22 4.22 12.21 -1.44 3.00 - 8.85 35.15 -43.24 15.05 26.31
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FTSE Developed Small Cap Ex US TR USD 0.22 29.25 414 414 24 .41 2.44 4.60 - 2515 5192 4934 722 31.79
FTSE Dv Ex North America TR USD 0.05 26.46 3.87 3.87 12.22 -1.81 2.53 - 9.1 34.03 -43.18 12.85 27.64
FTSE Dv Ex US TR USD 0.07 26.53 4.20 4.20 12.89 -1.27 3.03 6.84 9.85 3544 -43.33 13.94 2717
FTSE Dvlp All Cap Ex US Liquid NR USD 0.06 26.76 4.1 4.1 13.68 -1.44 2.73 - 1099 36.15 -44.34 1278 2743
FTSE Dvlp All Cap Ex US Liquid PR USD -0.04 26.61 3.49 3.49 10.92 -4.13 0.14 - 8.31 3221 -4596 10.35 24.74
FTSE Dvlp Small Cap Ex US Liquid NR USD 0.18 29.25 4.10 410 24.38 1.36 3.95 - 2492 4952 -50.09 - -
FTSE Dvlp Small Cap Ex US Liquid TR USD 0.20 29.28 417 417 24.78 1.73 4.28 - 2532 50.13 - - -
FTSE Egypt TR USD -0.31 40.58 -23.67 -23.67 -23.13 -18.80 -1.71 21.78 1279 4896 -56.98 4495 19.51
FTSE Emerging Asia Pacific TR USD 0.30 31.71 -0.59 -0.59 17.89 5.16 11.45 15.51 2040 78.79 -5291 4190 31.35
FTSE Emerging Europe TR USD 0.09 40.66 12.20 12.20 23.71 -4.19 2.94 20.34 16.20 81.00 -67.11 26.88 39.34
FTSE Emerging Latin America TR USD 0.34 34.90 1.34 1.34 14.99 6.15 17.26 22.70 1590 104.67 -50.86 50.61 44.42
FTSE Emerging TR USD 0.30 32.21 1.14 1.14 18.26 5.08 11.54 17.71 19.82 8256 -52.89 39.73 33.13
FTSE EPRA/NAREIT Developed NR USD 0.08 32.36 2.90 2.90 18.58 -2.43 0.18 - 19.63 37.13 -48.16 -7.39 41.81
FTSE EPRA/NAREIT Dvlp Asia PR USD -0.06 31.50 -4.30 -4.30 8.44 -6.37 -1.52 5.82 13.23 37.82 -5443 1167 3215
FTSE EPRA/NAREIT Dvlp Asia TR USD 0.06 31.52 -3.61 -3.61 12.04 -2.73 1.99 9.73 17.21 4343 -5248 1480 36.80
FTSE EPRA/NAREIT Dvlp Eur PR EUR -0.22 34.78 2.32 2.32 11.01 -9.51 -9.91 2.05 11.68 28.86 -50.88 -33.83 45.61
FTSE EPRA/NAREIT Dvlp Eur TR EUR -0.09 34.99 2.94 2.94 16.07 -5.03 -6.19 6.10 16.84 36.08 -48.59 -31.91 49.36
FTSE EPRA/NAREIT Dvip PR CAD -0.04 32.31 0.09 0.09 10.28 -7.63 -6.64 1.02 9.83 11.88 -37.72 -23.65 36.98
FTSE EPRA/NAREIT Dvip PR EUR -0.04 32.24 -3.35 -3.35 9.67 -2.55 -6.21 - 2393 2764 -47.63 -18.81 22.99
FTSE EPRA/NAREIT Dvip PR USD -0.04 32.26 2.24 2.24 15.02 -5.97 -3.18 6.01 15.88 31.75 -50.21 -9.98 37.50
FTSE EPRA/NAREIT Dvlp TR USD 0.10 32.38 3.04 3.04 19.34 -1.69 0.83 10.73 2040 38.26 -47.72 -6.96 4235
FTSE EPRA/NAREIT Switzerland TR EUR 0.46 26.95 -0.77 -0.77 26.97 13.80 10.34 11.00 51.66 17.46 1.07 -16.34 21.56
FTSE EPRA/NAREIT US TR USD 0.24 40.56 6.27 6.27 24.03 1.44 1.07 10.91 28.09 28.61 -39.56 -16.40 36.73
FTSE Finland TR USD -0.18 39.10 2.36 2.36 2.87 -13.03 -0.85 1.96 13.33 13.70 -55.71 5424 27.29
FTSE France TR USD 0.01 31.86 10.60 10.60 12.30 -4.14 2.27 6.24 -2.41 31.78 -43.26 1531 36.89
FTSE Germany TR USD 0.09 32.38 7.71 7.71 20.93 -2.00 6.44 7.29 9.49 2797 -4473 36.23 37.14
FTSE Gilts 10-15 Yr TR GBP -0.02 11.85 -0.81 -0.81 713 6.91 5.69 5.62 10.13  -2.01 15.46 6.00 -0.69
FTSE Gilts 5-10 Yr TR GBP -0.06 11.14 -0.63 -0.63 5.75 6.46 6.05 5.70 8.67 0.44 14.93 6.72 -0.05
FTSE Gilts All Stocks TR GBP -0.15 11.34 -0.79 -0.79 5.16 5.35 4.81 5.13 7.20 -1.16 12.81 5.27 0.69
FTSE Gilts Irredeemables TR GBP -0.18 17.65 -2.24 -2.24 7.26 2.95 2.16 4.98 935 -13.34 16.98 217 145
FTSE Gilts Over 15 Yr TR GBP -0.12 14.14 -1.53 -1.53 6.94 5.05 3.80 4.89 8.78 -4.84 13.65 2.67 0.03
FTSE Gilts Up to 5 Yr TR GBP -0.23 10.97 -0.19 -0.19 2.07 4.55 4.95 4.86 3.57 2.72 9.92 6.75 2.60
FTSE Gold Mines PR 0.39 44.63 -3.79 -3.79 28.75 8.14 10.19 19.46 29.03 2963 -19.88 21.05 12.59
FTSE Greece TR USD -0.52 48.58 18.48 18.48 -25.36 -31.24 -15.52 -0.86 -4583 23.77 -65.61 34.08 34.27
FTSE HK China TR USD 0.33 28.22 -0.06 -0.06 16.32 5.98 13.82 11.33 18.85 63.15 -49.79 5253 40.29
FTSE Hungary TR USD 0.19 51.00 21.79 21.79 1.20 -3.79 1.96 19.49 -6.28 76.82 -61.75 16.05 33.32
FTSE Index Linked 5-15 Yr TR GBP -0.05 15.98 1.40 1.40 7.99 5.69 6.54 6.48 10.60 8.62 1.70 7.80 2.10
FTSE Index Linked Over 15 Yr TR GBP -0.11 18.17 -1.45 -1.45 5.43 3.97 5.59 6.79 7.35 3.49 5.10 9.29 3.43
FTSE Index Linked Up to 5 Yr TR GBP -0.08 13.40 1.22 1.22 5.27 5.80 6.38 5.68 7.35 9.43 3.34 7.49 3.69
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FTSE India TR USD 0.29 41.44 -5.32 -5.32 9.39 4.14 12.19 20.23 2114 9582 -62.93 78.16 46.46
FTSE Indonesia TR USD 0.58 46.63 4.66 4.66 32.48 17.24 27.32 33.53 4040 138.26 -56.37 56.51 75.22
FTSE Ireland TR USD -0.67 40.45 8.63 8.63 -11.15 -30.09 -19.09 -4.86 -17.39 2647 -70.55 -15.76 40.67
FTSE Israel TR USD 0.40 21.85 -2.42 -2.42 -5.15 7.02 10.83 15.24 7.70 51.53 -26.72 46.56 -5.67
FTSE ltaly TR USD -0.15 35.28 13.85 13.85 4.64 -10.68 -3.23 3.16 -1497 2573 -4815 8.75 35.65
FTSE Japan TR USD -0.09 20.99 -4.71 -4.71 1.42 -3.58 -4.78 1.61 15.40 5.81 -28.58 -4.77 5.62
FTSE Korea TR USD 0.37 40.68 7.95 7.95 33.23 7.49 9.66 21.31 28.27 70.08 -54.07 33.79 15.19
FTSE Malaysia TR USD 0.65 21.96 445 4.45 31.22 13.01 20.22 16.25 38.64 55.07 -4045 50.35 33.72
FTSE Mexico TR USD 0.28 32.73 0.68 0.68 20.75 4.25 13.61 20.19 30.77 59.16 4298 16.90 4545
FTSE Morocco TR USD -0.52 21.26 7.03 7.03 1.96 -12.14 12.00 15.95 -1.73 -2.86 -13.37 53.19 85.84
FTSE NAREIT All Equity REITs TR 0.26 39.66 7.50 7.50 25.02 2.63 1.70 11.52 2795 2799 -37.73 -15.69 35.06
FTSE NAREIT All REITs PR 0.11 37.08 5.71 5.71 18.89 -2.54 -4.02 4.65 21.81 19.90 -41.04 -21.39 28.31
FTSE NAREIT All REITs TR 0.26 37.30 6.80 6.80 24.34 3.00 1.06 10.94 2758 2745 -37.34 -17.83 34.35
FTSE NAREIT Composite TR 0.26 37.53 6.99 6.99 24.68 2.93 0.93 - 2756 2780 -37.84 -17.83 -
FTSE NAREIT Mortgage REITs TR 0.60 19.20 1.64 1.64 21.67 10.69 -6.97 7.10 2260 2463 -31.31 -4235 19.32
FTSE Netherlands TR USD 0.00 34.76 9.24 9.24 9.92 -5.57 2.05 4.46 -0.86 4966 -51.42 17.81 33.26
FTSE New Zealand TR USD 0.08 27.80 3.05 3.05 16.79 -1.26 2.47 11.74 9.47 4716 -50.35 10.04 19.28
FTSE Nordic 30 0.06 21.28 -1.77 -1.77 6.52 -0.47 -1.07 2.68 12.73  34.38 - 940 15.71
FTSE Norway TR USD 0.20 42.71 7.83 7.83 27.70 -0.44 7.65 16.25 1277 9556 -62.53 36.33 48.14
FTSE Pakistan TR USD -0.02 42.28 -1.45 -1.45 17.08 -10.01 1.19 22.27 31.34 105.01 -69.82 4499 7.37
FTSE Peru TR USD 0.42 47.32 -10.42 -10.42 30.54 8.85 25.48 24.54 46.83 83.24 -39.67 60.62 25.49
FTSE Philippines TR USD 0.55 31.23 -2.27 -2.27 33.00 13.59 19.81 15.90 43.55 64.61 -46.80 38.18 60.88
FTSE Poland TR USD 0.14 47.04 7.64 7.64 21.37 -4.16 7.87 16.59 18.51 3869 -52.33 31.32 38.49
FTSE Portugal TR USD -0.17 30.36 7.98 7.98 7.32 -9.06 0.38 4.85 -10.73 37.62 -50.25 26.89 49.31
FTSE RAFI Dvlp ex US 1000 TR USD 0.14 29.94 5.21 5.21 12.19 0.12 4.25 8.67 7.53 4405 -43.89 1446 29.24
FTSE RAFI US 1000 TR USD 0.35 27.01 6.18 6.18 16.95 6.37 4.92 6.43 1998 4198 -39.99 3.05 19.68
FTSE RAFI US Mid Small 1500 TR USD 0.54 32.80 7.55 7.55 25.47 13.58 6.91 13.06 2936 55.74 - - -
FTSE Russia TR USD 0.05 44 .42 15.26 15.26 28.33 -7.00 1.10 22.84 1726 9711 -7278 18.18 61.91
FTSE Shariah All-World TR USD 0.22 23.12 5.01 5.01 16.54 2.90 5.89 - 13.12 36.19 -37.96 19.53 19.06
FTSE Singapore TR USD 0.35 33.52 -0.89 -0.89 22.54 6.59 13.86 13.69 2397 7562 -48.71 3136 47.13
FTSE Small Cap Ex Invest Trust TR GBP 0.03 36.02 0.33 0.33 15.17 2.46 -2.55 1.97 16.90 57.67 -48.32 -17.92 2287
FTSE Small Cap TR GBP 0.08 32.94 0.24 0.24 14.47 4.92 0.40 3.73 19.52 5427 -43.91 -10.55 20.59
FTSE South Africa TR USD 0.58 33.64 -2.31 -2.31 25.99 15.20 9.53 21.20 34.84 5881 -38.26 17.76 2212
FTSE Spain TR USD -0.02 36.81 14.74 14.74 7.71 -6.69 4.91 9.07 -20.09 4059 -39.91 2290 50.66
FTSE Sweden TR USD 0.37 37.02 5.75 5.75 34.86 7.65 9.07 12.65 3586 7049 -51.06 0.25 46.07
FTSE Switzerland TR USD 0.17 22.62 1.81 1.81 10.46 1.72 5.45 7.95 13.37 2753 -29.79 597 2810
FTSE Taiwan TR USD 0.26 32.22 -3.85 -3.85 23.67 3.91 9.22 5.86 2423 8058 -44.72 10.01 20.80
FTSE Thailand TR USD 0.54 35.15 3.46 3.46 43.25 13.99 17.82 23.70 55.51 83.96 -49.07 49.02 9.17
FTSE Turkey TR USD 0.52 47.92 -4.22 -4.22 13.78 15.02 7.77 20.29 2448 9998 -60.57 71.52 -0.95
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FTSE UK TR USD 0.02 25.46 3.64 3.64 13.21 -2.16 1.95 5.54 8.77 43.72 -4820 896 30.93
FTSE USA TR USD 0.21 21.87 5.79 5.79 15.37 2.65 2.85 3.49 15.14 2716 -36.78 597 15.69
FTSE World Americas TR USD 0.22 22.78 5.72 5.72 15.59 2.99 3.86 453 15.24 32.09 -3819 9.07 16.78
FTSE World Asia Pacific TR USD 0.16 24.48 -0.77 -0.77 11.65 1.41 2.50 6.75 18.17 3432 -39.66 10.79 14.33
FTSE World Eur Ex UK TR USD 0.02 31.00 8.23 8.23 13.58 -3.84 3.33 6.86 2.53 3488 -45.10 17.70 36.95
FTSE World Eur&AP TR USD 0.06 26.87 3.66 3.66 12.73 -1.62 2.78 6.56 9.64 36.19 -43.76 13.44 27.05
FTSE World Europe TR USD 0.01 28.93 6.77 6.77 13.47 -3.33 2.89 6.44 4.45 3743 -46.03 14.88 34.92
FTSE World Ex Eurobloc TR USD 0.19 23.22 3.85 3.85 14.77 2.27 3.67 5.47 15.67 34.68 -39.70 9.54 18.77
FTSE World Ex Japan TR USD 0.16 25.08 5.53 5.53 15.56 1.33 4.31 5.91 1250 37.72 -42.06 13.07 23.37
FTSE World Ex UK TR USD 0.15 24.46 4.72 4.72 14.39 1.20 3.56 5.48 13.13 33.50 -40.14 1158 20.44
FTSE World Ex US TR USD 0.10 27.22 3.71 3.71 13.45 -0.49 3.94 7.69 10.91 4052 -44.09 1591 26.98
FTSE World NA TR USD 0.22 22.29 5.95 5.95 15.79 2.87 3.31 4.04 15.44 2898 -3741 7.43 15.95
FTSE World Nordic TR USD 0.19 34.91 6.14 6.14 26.85 0.94 7.21 10.44 2739 5410 -53.66 21.06 39.97
FTSE World TR GBP 0.14 24.43 2.20 2.20 8.15 8.40 5.07 4.25 16.28 19.64 -18.18 9.45 6.54
FTSE World TR USD 0.14 24.43 4.63 4.63 14.29 0.90 3.43 5.51 12.73 3438 -40.91 1132 21.46
FTSEuroF 300 Ex UK TR EUR 0.00 30.47 2.07 2.07 7.93 -0.64 -0.16 1.51 9.01 28,53 -41.74 6.84 21.72
FTSEuroF 300 TR EUR 0.00 28.58 0.94 0.94 7.93 0.00 -0.42 1.19 10.97 31.01 -4253 4.67 19.87
Hang Seng HSI PR HKD 0.16 27.02 2.14 2.14 10.77 0.98 8.28 6.31 5.32 52.02 -48.27 39.31 34.20
Hennessee HF Emerging Markets TR USD 0.24 13.96 512 13.13 13.13 3.18 7.60 10.11 1313 39.66 -3047 1582 13.37
HSBC Asian USD Bond TR 0.78 11.03 0.77 0.77 7.71 8.74 8.11 8.39 10.32 2542 -6.40 5.40 7.20
HSBC China USD Bond TR 0.68 9.60 0.07 0.07 7.81 6.74 6.76 6.79 12.22 13.04 -2.76 5.97 4.52
HSBC Global Gold TR 0.38 4517 -4.25 -4.25 31.87 7.57 10.53 20.94 33,57 33.36 -23.93 20.70 17.28
HSBC Hong Kong Dollar Bond TR 0.88 9.92 1.41 1.41 7.61 9.08 7.96 7.92 9.03 17.70  -0.33 6.32 4.80
HSBC Indonesia USD Bond TR 0.50 23.27 -0.53 -0.53 8.54 9.78 9.12 8.99 13.84 4456 -17.64 236 14.70
HSBC Korea USD Bond TR 0.72 9.67 1.58 1.58 5.94 7.14 6.79 6.20 6.73 23.71 -6.31 5.22 4.41
HSBC Malaysia USD Bond TR 0.64 11.04 1.27 1.27 7.73 7.18 7.42 8.20 9.30 16.91 -1.45 5.60 4.64
HSBC Philippines USD Bond TR 0.92 10.07 -0.13 -0.13 10.42 9.58 9.93 12.57 13.85 2379 573 7.76  16.01
HSBC Singapore USD Bond TR 1.10 6.32 1.07 1.07 6.64 7.48 7.02 6.81 8.1 14.38 1.23 5.14 4.26
HSBC Thailand USD Bond TR 0.63 17.02 0.93 0.93 8.60 10.14 8.04 9.39 16.42 3262 -13.87 2.40 6.11
IA SBBI US 30 Day TBill TR USD 0.25 0.20 0.03 0.03 0.14 0.44 2.03 2.05 0.12 0.10 1.60 4.66 4.80
IBOXX EUR Corp 1-3 Yr TR 0.14 15.84 0.23 0.23 1.41 5.17 4.35 - 3.05 11.37 2.21 3.20 2.03
IBOXX EUR Corp TR 0.15 17.43 0.01 0.01 1.41 5.40 3.48 - 4.73 16.02 -4.00 -0.22 0.38
IBOXX GBP Corp TR -0.01 17.38 1.55 1.55 5.47 6.17 3.13 - 8.67 15.10 -9.94 0.43 0.82
IISL CNX Mid Cap PR INR 0.32 46.07 -9.22 -9.22 4.35 8.81 10.93 25.03 19.16 98.97 -59.39 76.93 29.01
IISL S&P/CNX Nifty PR INR 0.27 40.36 -4.90 -4.90 11.14 7.21 11.39 17.65 1795 7576 -51.79 54.77 39.83
JP Morgan Glbl Gov Bond Index (ex Can) 0.50 8.92 -4.93 0.77 0.77 6.96 3.91 2.72 0.77 -13.66 40.66 -6.24 557
JPM ELMI+ TR USD 0.37 10.42 3.29 3.29 7.65 3.84 8.28 9.46 5.68 1169 -3.85 16.04 1230
JPM EMBI Global Diversified TR USD 0.67 13.23 0.87 0.87 8.58 8.72 8.19 10.59 1224 29.82 -12.03 6.16 9.86
JPM EMBI Global Latin TR USD 0.60 13.30 1.50 1.50 9.17 7.79 7.57 8.66 1273 2328 -11.10 5.15 11.94
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JPM EMBI Global TR USD 0.68 12.76 1.02 1.02 8.65 8.70 8.26 10.15 12.04 28.18 -10.91 6.28 9.88
JPM EMBI Plus TR USD 0.68 12.46 0.74 0.74 8.73 8.44 8.18 10.43 11.83 2595 -9.70 6.45 1049
JPM European Traded TR USD 0.07 14.10 4.25 4.25 5.57 0.46 6.70 9.42 -2.27 8.12 0.91 11.87 11.95
JPM GBI Australia Traded TR USD 0.67 17.62 2.70 2.70 19.96 11.34 13.94 13.81 20.04 2563 434 1549 9.58
JPM GBI Belgium Traded TR USD 0.10 15.42 5.32 5.32 3.50 0.79 713 9.89 -4.58 8.59 3.84 1260 11.54
JPM GBI Canada Traded TR USD 0.50 12.02 1.52 1.52 9.44 5.87 8.97 11.16 1237 16.00 -10.26 23.70 4.01
JPM GBI Denmark 12 Mon TR DKK 0.08 15.29 0.40 0.40 2.16 4.33 4.10 3.81 2.36 5.91 5.48 4.09 2.67
JPM GBI EM Global Diversified TR USD 0.68 15.89 2.86 2.86 12.85 10.40 12.40 - 1568 2198 -522 1811 15122
JPM GBI France Traded TR USD 0.13 14.84 3.70 3.70 5.65 1.33 7.58 9.95 -1.42 6.25 6.32 12.76 1143
JPM GBI Germany Traded TR USD 0.12 14.24 3.31 3.31 5.94 1.22 7.63 9.90 -0.55 5.12 6.83 13.07 11.61
JPM GBI Global Bench TR USD 0.24 11.02 1.93 1.93 9.75 2.49 7.35 9.30 6.01 3.83 4.23 1117  9.77
JPM GBI Global Ex US TR Hdg USD 0.97 3.18 -0.77 -0.77 1.44 3.52 4.36 4.38 3.44 2.26 7.98 5.06 3.10
JPM GBI Global Ex US TR USD 0.38 10.60 0.87 0.87 9.83 3.96 8.23 8.27 6.78 3.94 1140 1130 6.84
JPM GBI Global TR Hdg USD 0.88 3.62 -0.58 -0.58 2.44 3.61 4.73 4.63 4.24 0.72 9.42 5.99 3.09
JPM GBI Global Traded TR USD 0.41 8.70 0.54 0.54 8.15 3.68 7.56 7.49 6.42 1.90 12.00 10.81 5.94
JPM GBI Italy Traded TR USD 0.06 16.47 6.34 6.34 2.56 0.15 6.78 9.78 -7.03 11.81 0.56 1255 11.21
JPM GBI Japan Traded TR USD 0.63 13.14 -2.74 -2.74 15.00 8.14 9.67 5.78 1764 -1.75  28.01 9.50 -0.61
JPM GBI Netherlands Traded TR USD 0.14 14.66 3.26 3.26 5.76 1.46 7.79 10.04 -0.56 7.14 5.48 13.10 11.91
JPM GBI Spain Traded TR USD 0.02 18.20 8.05 8.05 0.44 -0.93 6.04 9.38 -10.39  6.96 3.82 12.73 11.36
JPM GBI UK Traded TR USD -0.13 11.40 1.54 1.54 11.39 -1.72 3.25 6.48 4.21 1122 -1795 6.90 14.18
JPM GBI US Traded TR USD 0.57 5.86 -0.17 -0.17 4.71 3.67 5.84 5.30 6.09 -3.77 14.26 9.20 3.09
JSE Gold USD South Africa 0.40 38.58 -0.49 -0.49 34.60 9.35 -2.81 12.90 2449 3557 -29.97 -18.00 5.54
KLSE Composite Malaysia 0.50 21.36 1.36 1.36 17.00 7.39 10.77 9.09 19.77 4517 -39.33 3182 21.83
KSE KOSPI Korea PR KRW 0.28 40.53 2.72 2.72 24.45 7.33 9.15 14.95 21.88 4965 -40.73 3225 3.99
LIBOR 3 Mon Interbank Eurodollar Inv TR 0.72 0.28 0.06 0.06 0.20 0.57 217 2.02 0.06 0.19 219 4.81 4.72
LIBOR 3 Mon Interbank Stg Gross Inv TR -0.41 12.05 0.14 0.14 0.58 1.93 3.37 3.85 0.60 1.10 5.46 5.98 4.83
LIBOR 3 Mon Interbank Stg Net Inv TR -0.44 12.10 0.14 0.14 0.55 1.53 2.58 2.94 0.53 0.88 4.15 4.44 3.67
London Fix Gold PM PR USD 0.76 21.34 2.38 2.38 29.00 15.52 19.85 18.77 29.24 25.04 4.32 31.92 23.20
Morgan Stanley Commodity Relate 0.39 31.51 11.04 11.04 31.49 7.78 14.01 16.94 2405 5235 4220 4348 21.48
Morley Stable Value 22.99 0.09 0.86 0.86 3.73 412 4.14 4.58 3.88 4.33 4.73 3.85 4.00
Morningstar 1000 HF USD 0.21 10.73 2.41 2.41 11.05 2.10 4.46 - 10.01 19.67 -2241 10.37 14.13
Morningstar Aggressive Target Risk 0.26 22.64 5.93 5.93 18.27 3.78 4.40 6.66 16.77 3200 -37.14 9.19 18.40
Morningstar Agriculture Commodity TR 0.28 28.25 3.86 3.86 70.06 4.63 12.67 9.39 45.77 6.17 -22.81 31.74 13.67
Morningstar Arbitrage HF USD 0.54 7.77 3.38 3.38 10.47 4.41 5.81 - 7.23 18.78 -13.66 7.91 13.57
Morningstar Aus Msec Aggressive TR AUD 0.25 2714 3.35 3.35 3.14 -0.65 0.07 3.77 1.31 1559 -28.34 6.07 17.39
Morningstar Aus Msec Balanced TR AUD 0.33 24.63 2.47 2.47 4.32 1.22 2.01 5.31 3.33 1273 -19.99 649 14.30
Morningstar Aus Msec Conservative TR AUD 0.53 20.42 1.72 1.72 5.52 5.15 5.16 5.99 5.35 6.57 1.20 5.54 7.52
Morningstar Aus Msec Growth TR AUD 0.30 26.00 2.89 2.89 4.03 0.49 1.27 4.83 2.53 1489 -2434 6.16 16.14
Morningstar Aus Msec Moderate TR AUD 0.45 21.72 1.99 1.99 5.04 3.71 3.95 5.64 4.56 8.51 -6.77 5.51 9.94
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Morningstar Australasian Bond HDG 0.54 4.46 0.83 0.83 1.94 2.75 2.63 - 1.18 -5.02 14.36 1.77 1.21
Morningstar Australasian Bond IL TR - - 1.94 1.94 6.52 7.11 6.03 - 5.57 -1.78 19.97 3.72 2.60
Morningstar Australasian Bond USD 0.63 17.25 2.26 2.26 19.06 10.24 13.40 - 18.88 2546 626 14.85 9.54
Morningstar CAN Bal 50/50 CAD 0.42 21.18 2.62 2.62 12.76 5.53 6.02 7.81 1243 1970 -1494 6.85 10.67
Morningstar CAN Bal 50/50 USD 0.43 21.23 4.93 4.93 17.72 7.47 9.96 13.14 18.46 4054 -31.70 26.02 10.90
Morningstar CAN Bal Cdn Agg CAD 0.28 22.27 5.15 11.38 11.38 219 4.59 4.65 1138 18.70 -19.28 3.20 13.64
Morningstar CAN Bal Cdn Con CAD 0.32 16.78 2.25 8.07 8.07 3.84 4.57 5.01 8.07 10.29 -6.06 3.56 7.84
Morningstar CAN Bal Glbl 60/40 CAD 0.18 16.05 1.04 1.04 7.03 0.25 1.20 1.20 4.11 1.20 -329 -646 14.28
Morningstar CAN Bal Glbl Agg CAD 0.22 21.73 2.39 2.39 9.87 0.95 1.28 2.47 8.23 1294 -2060 -3.20 16.75
Morningstar CAN Bal Glbl Con CAD 0.25 17.95 2.86 7.19 7.19 1.63 3.22 3.16 7.19 9.67 -10.71  -0.07 11.69
Morningstar Canadian Bond HDG 0.65 4.80 -0.80 -0.80 4.27 3.48 5.03 - 5.94 -1.92 11.70 5.78 4.55
Morningstar Canadian Bond IL TR 0.49 12.01 -0.63 -0.63 4.9 3.92 5.01 - 6.48 -1.63 12.18 4.95 3.52
Morningstar Canadian Bond USD 0.49 12.01 1.51 1.51 9.42 5.78 8.89 - 12.34 1584 -10.31 23.75 3.92
Morningstar China Large Cap CNY 0.02 37.10 3.66 3.66 -6.70 -7.78 18.37 4.26 -17.37 8203 -66.34 137.40 115.69
Morningstar Commodity Currency TR 1.03 13.85 1.36 1.36 23.88 14.63 13.16 10.51 24.33 4.31 1595 13.89 10.87
Morningstar Conservative Target Risk 0.64 6.04 1.52 1.52 7.27 4.26 5.55 5.74 7.19 9.56 -3.88 8.04 6.74
Morningstar Convtbl Arbitrage HF USD 0.32 13.99 3.13 8.43 8.43 3.00 5.35 - 8.43 36.67 -26.27 4.10 14.06
Morningstar Core Bond MCBI TR 1.10 4.37 0.29 0.29 5.04 5.32 6.23 5.72 6.33 4.60 7.57 7.42 4.27
Morningstar Corporate Actions HF USD 0.45 12.78 5.36 5.36 16.38 5.51 6.50 - 1813 29.87 -29.38 955 17.13
Morningstar Debt Arbitrage HF USD 0.86 8.40 4.21 4.21 12.37 7.62 7.10 - 9.86 2715 -16.78 7.12 11.83
Morningstar Developed Ex US GR USD 0.06 26.50 4.53 4.53 15.38 -1.41 2.89 6.99 12.02 33.32 4382 13.70 26.62
Morningstar Distressed Sec HF USD 0.53 10.60 6.27 24.15 24.15 3.96 7.07 - 2415 23.16 -26.51 798 1597
Morningstar Dividend Composite TR USD 0.22 21.83 5.40 5.40 17.38 2.86 3.15 4.68 1468 1958 -30.94 157 2054
Morningstar Dividend Leaders TR USD 0.22 25.98 5.57 5.57 20.42 2.83 0.85 4.58 16.66 14.81 -31.35 -10.34 2564
Morningstar Dvlp Asia Equity HF USD 0.22 12.32 -6.29 -6.29 7.25 1.16 0.48 - 14.43 18.17 -22.66 4.73 3.57
Morningstar EM Composite Bond 0.72 13.68 1.49 1.49 10.20 9.73 8.56 - 13.95 3350 -14.21 5.80 9.42
Morningstar EM Corporate Bond 0.69 19.96 3.12 3.12 12.55 12.74 9.60 - 18.05 63.24 -28.51 3.77 8.87
Morningstar EM Equity HF USD 0.13 19.87 2.02 2.02 13.22 1.04 6.31 - 12.85 49.93 -4566 26.19 28.63
Morningstar EM GR USD 0.32 31.52 2.82 2.82 15.70 5.60 12.82 17.73 15.72 81.71 -52.00 41.62 43.12
Morningstar EM Sovereign Bond 0.71 12.19 0.84 0.84 9.22 8.70 8.35 11.13 1244 26.13 -9.45 6.56 10.06
Morningstar Energy Commodity TR -0.42 34.80 15.32 15.32 17.74 -18.49 -8.69 4.16 -1.92 8.24  -48.65 33.63 -28.03
Morningstar Equity Arbitrage HF USD 0.15 6.15 1.83 1.83 5.80 1.20 4.83 - 2.82 6.87 -4.67 9.69 15.19
Morningstar Equity HF USD 0.15 14.09 3.10 3.10 11.58 1.56 415 - 10.14 2650 -30.19 13.33 16.19
Morningstar Europe Equity HF USD 0.1 13.51 3.93 3.93 10.87 1.07 5.06 - 5.74 17.06 -19.51 1215 21.37
Morningstar Eurozone Bond HDG 0.02 15.31 -1.27 -1.27 -2.41 3.30 3.78 - 1.10 4.25 8.30 3.28 1.74
Morningstar Eurozone Bond IL TR 0.04 15.31 -1.16 -1.16 -2.27 3.70 3.40 - 1.19 4.41 9.28 1.84 -0.46
Morningstar Eurozone Bond USD 0.01 29.82 4.55 4.55 2.50 -0.05 6.75 - -5.39 7.77 3.89 1292 11.28
Morningstar Event HF USD 0.66 11.51 6.07 6.07 20.63 7.82 7.52 - 2197 3040 -28.10 8.12 16.60
Morningstar Gbl Ex US Govt Bond HDG 0.88 3.26 -0.90 -0.90 0.43 3.28 4.28 - 2.58 2.49 8.00 5.24 3.1
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Morningstar Gbl Ex US Govt Bond IL TR - - -0.85 -0.85 0.43 3.25 3.21 - 2.55 2.48 7.70 2.63 0.03
Morningstar Gbl Ex US Govt Bond USD 0.29 10.80 1.18 1.18 8.32 3.07 7.70 - 4.61 4.63 9.49 11.50 6.93
Morningstar Gbl Ex US GR USD 0.12 27.09 4.28 4.28 15.41 -0.16 4.47 8.39 12.64 40.61 -4519 17.61 28.82
Morningstar Gbl Govt Bond HDG 0.84 3.58 -0.70 -0.70 1.59 3.42 4.64 - 3.53 1.01 9.32 6.10 3.10
Morningstar Gbl Govt Bond IL TR - - -0.66 -0.66 1.60 3.40 3.81 - 3.52 1.00 9.09 4.02 0.69
Morningstar Gbl Govt Bond USD 0.33 8.86 0.83 0.83 7.20 3.05 717 - 4.83 2.55 1045 10.82 6.07
Morningstar Global Debt HF USD 0.03 12.73 3.17 3.17 11.48 -0.03 2.94 - 10.35 23.16 -28.94 6.18 13.53
Morningstar Global Derivatives HF USD 0.41 7.77 -0.41 -0.41 9.55 3.36 6.33 - 9.54 3.10 4.40 11.25 6.90
Morningstar Global Equity HF USD 0.01 14.40 3.49 3.49 9.73 -0.50 2.59 - 7.47 20.52 -29.64 12.05 14.36
Morningstar Global GR USD 0.15 24.63 5.09 5.09 15.06 1.07 3.76 6.11 1313 3552 -41.87 1279 2243
Morningstar Global Non Trend HF PUSD 0.38 5.34 -0.58 -0.58 3.47 2.35 5.28 - 3.80 7.45 -1.23 1470 6.15
Morningstar Global Trend HF USD 0.35 10.46 -0.37 -0.37 12.13 3.33 6.88 - 11.97 -0.95 9.87 8.85 8.24
Morningstar Hedge Fund of Funds -0.12 10.16 3.01 3.01 7.77 -1.34 2.43 - 4.61 12.82 -2232 1146 12.81
Morningstar Intermediate Core TR 1.43 3.66 0.48 0.48 5.03 5.80 6.54 5.87 6.25 5.46 8.09 7.34 4.78
Morningstar Intermediate US Treasury PR 0.12 5.47 -0.73 -0.73 2.35 0.96 2.83 1.34 3.88 -5.29 10.42 5.74 -1.22
Morningstar Intermediate US Treasury TR 0.72 5.46 -0.03 -0.03 5.41 4.30 6.71 5.62 7.05 -2.16 14.67 1047 3.29
Morningstar Japanese Bond HDG 0.95 2.38 -0.51 -0.51 2.37 2.69 4.72 - 2.80 1.32 6.71 7.75 5.53
Morningstar Japanese Bond IL TR 0.62 13.08 -0.58 -0.58 1.88 1.66 2.09 - 2.34 0.88 3.70 2.58 0.29
Morningstar Japanese Bond USD 0.62 13.08 -2.71 -2.71 14.86 8.05 9.57 - 17.47 -1.77 27.80 9.41 -0.66
Morningstar Large Cap PR EUR 0.06 21.14 -0.78 -0.78 6.72 3.09 -2.79 -4.06 18.81 1793 -3450 -5.63 1.67
Morningstar Large Cap PR GBP 0.06 21.10 2.52 2.52 5.92 6.76 1.95 -0.54 14.59 8.41 -13.78 287 -0.35
Morningstar Large Cap PR JPY 0.06 21.12 7.26 7.26 -0.72 -6.53 -6.55 -3.52 -3.21 2496 -4947 -190 14.41
Morningstar Large Cap PR USD 0.06 21.12 4.96 4.96 11.93 -0.62 0.37 0.68 1110 2177 -37.72 463 13.68
Morningstar Large Cap TR EUR 0.16 21.12 -0.28 -0.28 8.96 5.48 -0.66 -2.18 21.32 20.83 -3291 -3.78 3.67
Morningstar Large Cap TR GBP 0.16 21.07 3.03 3.03 8.14 9.24 418 1.42 17.00 11.07 -11.69 4.89 1.61
Morningstar Large Cap TR JPY 0.16 21.10 7.79 7.79 1.36 -4.36 -4.50 -1.62 -1.17  28.03 -4824 0.02 16.67
Morningstar Large Cap TR USD 0.16 21.09 5.49 5.49 14.27 1.69 2.57 2.66 13.44 2476 -36.21 6.69 1591
Morningstar Large Core PR EUR 0.07 21.49 -1.40 -1.40 4.77 3.32 -1.91 -3.43 18.21 14.74 -29.68 -3.89 1.47
Morningstar Large Core PR GBP 0.07 21.45 1.88 1.88 3.98 7.00 2.87 0.12 14.00 5.47 -7.44 477 -0.54
Morningstar Large Core PR JPY 0.07 21.47 6.59 6.59 -2.54 -6.32 -5.70 -2.87 -3.71 2157 -4575 -0.09 14.20
Morningstar Large Core PR USD 0.07 21.47 4.30 4.30 9.88 -0.40 1.28 1.35 10.53 1847 -33.14 6.56 13.46
Morningstar Large Core TR EUR 0.18 21.45 -0.88 -0.88 7.04 5.82 0.27 -1.60 20.77 17.70 -27.92 -2.01 3.33
Morningstar Large Core TR GBP 0.18 21.41 2.41 2.41 6.23 9.59 5.16 2.01 16.48 8.19 -5.12 6.82 1.28
Morningstar Large Core TR JPY 0.18 21.43 714 7.14 -0.43 -4.05 -3.60 -1.04 -1.62 2471 4439 186 16.29
Morningstar Large Core TR USD 0.18 21.43 4.85 4.85 12.26 2.01 3.53 3.26 1293 2152 -3147 864 1554
Morningstar Large Growth PR EUR 0.21 22.86 -1.87 -1.87 7.76 6.37 -1.26 -5.30 19.53 38.12 -3945 0.67 -6.16
Morningstar Large Growth PR GBP 0.21 22.83 1.39 1.39 6.95 10.16 3.55 -1.82 15.28 26.96 -20.29 9.74 -8.02
Morningstar Large Growth PR JPY 0.20 22.84 6.08 6.08 0.24 -3.55 -5.08 -4.76 -2.63 46.34 -53.29 4.64 5.60
Morningstar Large Growth PR USD 0.21 22.84 3.80 3.80 13.02 2.54 1.94 -0.62 11.77 4261 -4243 11.61 4.92
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Morningstar Large Growth TR EUR 0.25 22.88 -1.61 -1.61 8.88 7.54 -0.34 -4.58 20.76  39.83 -38.86 1.32 -5.48
Morningstar Large Growth TR GBP 0.25 22.84 1.65 1.65 8.06 11.38 4.52 -1.08 1646 28.53 -1952 1045 -7.36
Morningstar Large Growth TR JPY 0.25 22.86 6.35 6.35 1.29 -2.49 -4.19 -4.04 -1.63 48.16 -52.83 5.32 6.37

Morningstar Large Growth TR USD 0.25 22.86 4.07 4.07 14.19 3.67 2.90 0.13 12.91 4437 -41.87 1234 5.68

Morningstar Large Value PR EUR -0.11 21.08 1.02 1.02 8.12 -0.52 -5.48 -4.11 19.03 420 -3530 -12.98 9.07

Morningstar Large Value PR GBP -0.11 21.03 4.37 4.37 7.31 3.03 -0.88 -0.60 14.80 -4.22 -14.83 -5.14 6.91

Morningstar Large Value PR JPY -0.11 21.06 9.20 9.20 0.58 -9.80 -9.14 -3.57 -3.04 1040 -50.08 -9.54 2275
Morningstar Large Value PR USD -0.11 21.05 6.86 6.86 13.40 -4.10 -2.42 0.62 11.30 758 -3848 -3.51 2196
Morningstar Large Value TR EUR 0.04 21.03 1.73 1.73 11.38 2.87 -2.33 -1.05 22.65 7.87 -32.80 -10.19 1250
Morningstar Large Value TR GBP 0.04 20.99 5.11 5.1 10.54 6.54 243 2.58 1829 -0.84 -1155 -210 10.27
Morningstar Large Value TR JPY 0.04 21.01 9.97 9.97 3.61 -6.72 -6.11 -0.49 -0.08 1430 -48.16 -6.65 26.61

Morningstar Large Value TR USD 0.04 21.01 7.62 7.62 16.81 -0.83 0.84 3.84 14.69 1138 -36.11 -043 25.78
Morningstar Lifetime Moderate 2010 0.39 13.03 3.52 3.52 13.11 4.84 5.92 7.12 12.05 1898 -1822 972 11.35
Morningstar Lifetime Moderate 2015 0.36 14.83 3.88 3.88 14.04 4.74 5.75 7.21 1297 2122 -2183 974 13.02
Morningstar Lifetime Moderate 2020 0.32 17.06 4.39 4.39 15.22 4.53 5.46 7.26 14.07 2413 -26.27 9.74 1488
Morningstar Lifetime Moderate 2025 0.29 19.32 4.94 4.94 16.47 4.26 5.13 7.30 15.19 2718 -30.58 9.71 16.52
Morningstar Lifetime Moderate 2030 0.27 21.05 5.38 5.38 17.48 4.05 4.90 7.35 16.06 29.62 -33.70 9.71 17.65
Morningstar Lifetime Moderate 2035 0.27 22.00 5.61 5.61 18.05 3.96 4.81 7.43 16.54 31.08 -3532 9.79 18.28
Morningstar Lifetime Moderate 2040 0.27 22.40 5.66 5.66 18.25 3.95 4.83 7.54 16.72 31.81 -3594 995 18.67
Morningstar Lifetime Moderate 2045 0.27 22.62 5.65 5.65 18.30 3.95 4.87 7.65 16.77 32.32 -36.27 10.14 18.99
Morningstar Lifetime Moderate 2050 0.27 22.78 5.62 5.62 18.31 3.95 4.93 7.75 16.78 3276 -36.49 10.35 19.28
Morningstar Lifetime Moderate Income 0.46 9.86 3.02 3.02 11.35 4.65 5.93 6.76 10.16 1551 -12.67 9.72 8.24

Morningstar Long-Only Commodity TR 0.07 24.57 9.92 9.92 4211 -0.86 6.53 11.17 2362 18.32 -33.77 31.76 -0.23
Morningstar Metals Commodity TR 0.75 24.02 3.49 3.49 37.94 16.72 20.76 21.89 4438 3995 -13.08 22.87 37.90
Morningstar Mid Cap PR EUR 0.33 26.34 2.56 2.56 17.72 9.78 -0.23 1.44 31.62 3213 -3851 -6.31 0.87

Morningstar Mid Cap PR GBP 0.33 26.34 5.97 5.97 16.83 13.69 4.63 5.16 26.94 2145 -19.06 214 -1.14
Morningstar Mid Cap PR JPY 0.33 26.33 10.87 10.87 9.51 -0.46 -4.09 2.02 7.22 39.99 -5257 -260 13.51
Morningstar Mid Cap PR USD 0.33 26.34 8.49 8.49 23.46 5.83 3.01 6.45 23.07 36.42 -4154 3.838 1278
Morningstar Mid Cap TR EUR 0.40 26.37 2.88 2.88 19.41 11.68 1.35 2.99 33.60 3465 -37.37 -509 224

Morningstar Mid Cap TR GBP 0.40 26.36 6.29 6.29 18.51 15.66 6.29 6.77 28.84 23.77 -1755 3.46 0.21

Morningstar Mid Cap TR JPY 0.40 26.36 11.20 11.20 11.08 1.26 -2.57 3.58 8.83 4267 -51.68 -1.34 15.06
Morningstar Mid Cap TR USD 0.40 26.36 8.82 8.82 25.24 7.66 4.64 8.08 2492 39.03 -4045 523 1432
Morningstar Mid Core PR EUR 0.35 26.96 2.80 2.80 19.73 10.46 0.14 2.53 33.05 3199 -36.63 -9.04 1.37

Morningstar Mid Core PR GBP 0.36 26.95 6.21 6.21 18.83 14.39 5.02 6.29 2832 2133 -1659 -0.85 -0.64
Morningstar Mid Core PR JPY 0.35 26.95 11.12 11.12 11.38 0.15 -3.73 3.1 8.38 39.85 -51.11 -545 14.08
Morningstar Mid Core PR USD 0.36 26.95 8.74 8.74 25.57 6.48 3.39 7.60 2441 36.28 -39.75 0.85 13.35
Morningstar Mid Core TR EUR 0.42 26.99 3.14 3.14 21.63 12.40 1.67 3.96 3525 3457 -3556 -8.05 260

Morningstar Mid Core TR GBP 0.42 26.99 6.56 6.56 20.72 16.41 6.63 7.78 3044 2370 -1517 0.24 0.56

Morningstar Mid Core TR JPY 0.42 26.99 11.49 11.49 13.15 1.92 -2.26 4.55 10.18 4258 -50.28 -4.41 1547
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Morningstar Mid Core TR USD 0.42 26.99 9.10 9.10 27.57 8.36 4.97 9.10 26.46 3894 -38.73 195 14.72
Morningstar Mid Growth PR EUR 0.36 25.82 3.78 3.78 23.56 10.58 1.32 0.58 3591 36.88 -43.76 7.43 -2.43
Morningstar Mid Growth PR GBP 0.36 25.79 7.23 7.23 22.63 14.52 6.26 4.27 31.08 2582 -2596 17.11 -4.37
Morningstar Mid Growth PR JPY 0.36 25.80 12.18 12.18 14.94 0.26 -2.60 1.15 10.72 4503 -56.61 11.68 9.80

Morningstar Mid Growth PR USD 0.36 25.80 9.78 9.78 29.58 6.60 4.61 5.55 27.08 4133 -46.53 19.11 9.09

Morningstar Mid Growth TR EUR 0.38 25.82 3.88 3.88 2411 11.11 1.80 0.95 36.54 3758 -4350 7.96 -1.95
Morningstar Mid Growth TR GBP 0.38 25.80 7.33 7.33 23.17 15.07 6.76 4.65 31.68 2646 -2562 1769 -3.90
Morningstar Mid Growth TR JPY 0.38 25.80 12.29 12.29 15.45 0.74 -2.14 1.52 1122 4577 -56.41 1223 10.34
Morningstar Mid Growth TR USD 0.38 25.80 9.89 9.89 30.16 7.11 5.11 5.94 27.67 4205 -46.28 19.70 9.63

Morningstar Mid Value PR EUR 0.27 27.90 1.01 1.01 10.05 8.08 -2.43 0.60 26.04 2752 -3494 -16.77 3.77

Morningstar Mid Value PR GBP 0.27 27.90 4.36 4.36 9.23 11.93 2.33 4.29 2156 17.22 -1436 -9.27 1.71

Morningstar Mid Value PR JPY 0.27 27.90 9.19 9.19 2.38 -2.00 -6.20 1.18 2.68 35.11 -49.81 -13.48 16.78
Morningstar Mid Value PR USD 0.27 27.90 6.85 6.85 15.42 4.19 0.74 5.57 17.86 3166 -38.14 -7.72 16.03
Morningstar Mid Value TR EUR 0.38 27.94 1.51 1.51 12.54 11.32 0.29 3.51 28.99 31.77 -32.63 -14.78 6.26

Morningstar Mid Value TR GBP 0.38 27.94 4.88 4.88 11.69 15.29 5.18 7.31 2440 2112 -1132 -710 4.15

Morningstar Mid Value TR JPY 0.38 27.94 9.73 9.73 4.69 0.93 -3.59 4.10 5.08 39.61 -48.03 -11.42 19.58
Morningstar Mid Value TR USD 0.38 27.94 7.38 7.38 18.03 7.31 3.55 8.63 20.61 36.05 -3595 -552 18.81
Morningstar Moderate Target Risk 0.36 14.49 3.82 3.82 13.07 4.74 5.45 6.67 1241 2177 -2219 8.63 1295
Morningstar Moderately Aggr Target Risk 0.30 19.07 5.01 5.01 16.03 4.42 5.01 6.80 1498 2755 -30.65 8.94 15.99
Morningstar Moderately Cons Target Risk 0.45 10.05 2.66 2.66 10.09 4.59 5.50 6.18 9.75 15.31  -13.06 8.01 9.72

Morningstar MSCI Event-Driven 1.15 9.22 7.59 16.25 16.25 9.63 9.78 9.47 16.25 3556 -16.38 577 14.38
Morningstar Multi-Strategy HF USD 0.28 10.10 1.90 1.90 8.32 2.77 3.67 - 7.78 2332 -2169 528 13.36
Morningstar SEC/Basic Materials PR USD 0.19 33.13 7.15 7.15 27.41 1.28 5.21 7.83 22,76  50.30 -49.27 2517 12.37
Morningstar SEC/Basic Materials TR USD 0.26 33.12 7.59 7.59 29.61 3.33 7.35 10.16 2487 53.60 -48.14 2751 1498
Morningstar SEC/Communication Sve PR USD 0.33 2411 5.20 5.20 22.33 5.52 3.57 -1.79 1917 3158 -39.74 -176 36.08
Morningstar SEC/Communication Svc TR USD 0.45 24.16 5.98 5.98 26.40 8.78 6.38 0.62 2316 3563 -38.17 0.20 39.41
Morningstar SEC/Consumer Cyclical PR USD 0.38 28.90 4.55 4.55 21.56 7.61 218 3.21 28.82 47.79 4216 -9.76 10.69
Morningstar SEC/Consumer Cyclical TR USD 0.44 28.93 4.86 4.86 23.14 9.24 3.59 4.37 30.53 50.17 -4122 -869 11.90
Morningstar SEC/Consumer Dfnsve PR USD 0.22 14.41 1.95 1.95 7.20 2.57 5.00 4.83 11.29 1219 -18.19 10.18 12.61
Morningstar SEC/Consumer Dfnsve TR USD 0.41 14.52 2.68 2.68 10.30 5.52 7.74 7.22 1446 1562 -16.09 1258 15.12
Morningstar SEC/Energy PR USD 0.34 29.57 17.43 17.43 40.90 6.42 10.34 13.15 2136 3195 -39.23 3144 18.32
Morningstar SEC/Energy TR USD 0.40 29.56 17.83 17.83 43.17 8.07 11.87 14.76 23.38 3397 -38.39 3288 19.74
Morningstar SEC/Financial Svc PR USD -0.18 34.72 2.06 2.06 1.06 -11.19 -11.94 -3.71 10.39 1226 -53.05 -20.14 14.64
Morningstar SEC/Financial Svc TR USD -0.12 34.64 2.37 2.37 2.34 -9.30 -9.83 -1.46 11.81 1455 -51.35 -17.88 17.57
Morningstar SEC/Healthcare PR USD 0.24 18.05 5.71 5.71 4.83 3.18 1.42 1.21 3.10 18.54 -24.78 6.52 5.17

Morningstar SEC/Healthcare TR USD 0.35 18.05 6.27 6.27 6.97 5.25 3.23 2.76 5.11 20.97 -23.35 8.05 6.65

Morningstar SEC/Industrials PR USD 0.14 28.23 8.38 8.38 19.94 0.22 1.77 4.63 21.88 2097 -40.75 10.19 13.63
Morningstar SEC/Industrials TR USD 0.21 28.15 8.84 8.84 22.15 2.43 3.79 6.40 2416 24.05 -3941 1195 1544
Morningstar SEC/Real Estate PR USD 0.11 40.34 6.30 6.30 20.60 -3.40 -4.11 5.31 2267 2191 -43.05 -21.78 30.62
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Morningstar SEC/Real Estate TR USD 0.24 40.53 7.23 7.23 25.06 1.52 0.53 11.07 2740 29.31 -39.82 -18.33 36.21
Morningstar SEC/Technology PR USD 0.44 25.54 3.81 3.81 14.45 8.71 5.30 2.75 1242 6022 -4250 15.84 10.19
Morningstar SEC/Technology TR USD 0.48 25.50 4.03 4.03 15.43 9.72 6.16 3.36 13.39 61.85 -4199 16.56 10.87
Morningstar SEC/Utilities PR USD -0.20 16.74 2.53 2.53 9.31 -4.29 1.08 0.16 2.80 6.78 -30.65 13.75 17.71
Morningstar SEC/Utilities TR USD 0.05 16.76 3.62 3.62 14.07 -0.15 4.99 4.09 7.31 11.76 -28.11 17.18 21.76
Morningstar Short Equity HF PUSD 0.13 9.04 2.44 2.44 2.79 1.17 1.71 - -2.03 -1.41 1.78 4.95 4.37
Morningstar Short-Term Core TR 1.37 1.98 0.21 0.21 2.61 3.25 4.79 4.34 3.46 418 4.96 7.31 413
Morningstar Short-Term US Treasury PR -0.35 1.90 -0.48 -0.48 0.04 -0.26 1.09 0.14 0.74 -2.08 3.52 3.36 -0.24
Morningstar Short-Term US Treasury TR 1.07 1.90 -0.02 -0.02 2.07 2.47 4.47 3.93 2.86 0.64 7.55 7.86 3.85
Morningstar Small Cap PR EUR 0.43 28.46 2.44 2.44 19.93 13.09 0.16 2.70 35.63 3141 -33.78 -1148 3.44
Morningstar Small Cap PR GBP 0.43 28.46 5.84 5.84 19.03 17.12 5.04 6.47 30.80 20.80 -12.83 -3.50 1.39
Morningstar Small Cap PR JPY 0.43 28.45 10.73 10.73 11.57 2.54 -3.71 3.28 1049 3924 4891 -7.98 16.42
Morningstar Small Cap PR USD 0.43 28.46 8.36 8.36 25.78 9.02 3.41 7.77 26.82 3568 -37.04 -185 15.67
Morningstar Small Cap TR EUR 0.48 28.49 2.74 2.74 21.41 14.69 1.51 4.04 3729 3341 -32.76 -1040 4.68
Morningstar Small Cap TR GBP 0.48 28.49 6.15 6.15 20.50 18.77 6.45 7.86 3240 2263 -1148 -233 260
Morningstar Small Cap TR JPY 0.48 28.48 11.06 11.06 12.94 3.99 -2.42 4.64 11.84 4136 -48.12 -6.86 17.80
Morningstar Small Cap TR USD 0.48 28.49 8.68 8.68 27.33 10.56 4.80 9.19 28.37 37.75 -36.07 -0.66 17.05
Morningstar Small Core PR EUR 0.43 29.40 3.46 3.46 21.63 13.15 0.27 4.1 3521 33.78 -33.70 -1553 7.43
Morningstar Small Core PR GBP 0.43 29.42 6.90 6.90 20.72 17.18 5.15 7.93 3040 2297 1272 -792 530
Morningstar Small Core PR JPY 0.43 29.40 11.84 11.84 13.15 2.60 -3.61 4.70 10.14 41.74 -48.85 -12.19 20.90
Morningstar Small Core PR USD 0.43 29.41 9.44 9.44 27.56 9.08 3.52 9.25 2642 38.12 -36.96 -6.34 20.12
Morningstar Small Core TR EUR 0.47 29.44 3.73 3.73 22.91 14.48 1.36 5.17 36.65 3546 -32.88 -14.70 8.36
Morningstar Small Core TR GBP 0.47 29.46 717 717 21.99 18.56 6.30 9.03 3179 2452 -1165 -7.01 6.21
Morningstar Small Core TR JPY 0.47 29.44 12.12 12.12 14.34 3.80 -2.56 5.77 11.32 4352 4822 -11.33 21.95
Morningstar Small Core TR USD 0.47 29.45 9.72 9.72 28.91 10.36 4.65 10.37 27.77 39.86 -36.19 -543 21.16
Morningstar Small Growth PR EUR 0.47 27.08 3.36 3.36 25.49 14.02 0.69 0.52 39.97 2841 -37.03 -0.09 -1.82
Morningstar Small Growth PR GBP 0.47 27.06 6.79 6.79 24.55 18.08 5.60 4.21 3499 18.04 -17.11 8.91 -3.77
Morningstar Small Growth PR JPY 0.47 27.07 11.73 11.73 16.74 3.38 -3.20 1.09 14.02 36.06 -5142 3.85 1049
Morningstar Small Growth PR USD 0.47 27.07 9.34 9.34 31.61 9.91 3.96 5.48 30.88 3258 -40.13 10.77 9.78
Morningstar Small Growth TR EUR 0.48 27.09 3.46 3.46 25.91 14.38 1.00 0.73 40.38 28.79 -36.81 0.18 -1.59
Morningstar Small Growth TR GBP 0.48 27.07 6.90 6.90 24.97 18.46 5.92 4.42 3538 18.39 -16.82 9.21 -3.54
Morningstar Small Growth TR JPY 0.48 27.08 11.84 11.84 17.13 3.7 -2.91 1.30 14.35 36.46 -51.25 4.14 10.75
Morningstar Small Growth TR USD 0.48 27.08 9.44 9.44 32.06 10.27 4.28 5.70 3126 3298 -39.92 11.08 10.04
Morningstar Small Value PR EUR 0.38 30.51 0.33 0.33 12.60 11.78 -0.93 3.14 31.66 3176 -30.32 -19.23 4.67
Morningstar Small Value PR GBP 0.38 30.51 3.66 3.66 11.75 15.76 3.90 6.92 2698 2112 -828 -11.95 259
Morningstar Small Value PR JPY 0.38 30.50 8.45 8.45 4.74 1.35 -4.76 3.73 7.25 39.61 -46.25 -16.04 17.79
Morningstar Small Value PR USD 0.38 30.51 6.13 6.13 18.09 7.76 2.29 8.23 2311 36.04 -33.75 -1044 17.03
Morningstar Small Value TR EUR 0.47 30.56 0.87 0.87 15.22 14.93 1.78 6.03 34.71 3587 -28.13 -1716 7.34
Morningstar Small Value TR GBP 0.47 30.57 4.22 4.22 14.36 19.03 6.74 9.93 2992 2489 -539 -969 5.21
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Morningstar Small Value TR JPY 0.47 30.56 9.04 9.04 7.19 4.21 -2.16 6.64 9.74 43.96 -44.55 -13.88 20.80
Morningstar Small Value TR USD 0.47 30.57 6.70 6.70 20.84 10.80 5.08 11.27 2596 40.28 -31.67 -8.15 20.03
Morningstar SUP/Cyclical PR USD 0.11 30.99 3.93 3.93 13.81 -1.11 -2.86 2.40 20.71 3162 -47.23 -1093 16.64
Morningstar SUP/Cyclical TR USD 0.05 31.04 4.30 4.30 12.89 -2.94 -4.82 0.37 18.85 2882 -48.74 -12.94 1413
Morningstar SUP/Defensive PR USD 0.33 15.14 3.70 3.70 8.50 4.34 5.02 4.48 9.12 17.43 -21.32 11.06 11.71
Morningstar SUP/Defensive TR USD 0.18 15.12 4.41 4.41 7.14 2.09 2.84 2.45 6.36 1421 -23.18 8.94 9.53
Morningstar SUP/Sensitive PR USD 0.33 23.94 8.75 8.75 24.15 5.65 6.36 5.1 18.87 3427 -38.90 18.15 17.38
Morningstar SUP/Sensitive TR USD 0.27 24.01 9.18 9.18 23.08 4.04 4.84 3.71 16.89 31.62 -39.93 16.66 15.86
Morningstar Swiss Bond HDG 1.21 4.10 -1.24 -1.24 1.66 5.42 5.03 - 4.33 4.47 10.88 217 3.24
Morningstar Swiss Bond IL TR 0.55 14.58 -1.33 -1.33 1.31 4.94 3.40 - 4.04 415 9.72 -1.01 -0.64
Morningstar Swiss Bond USD 0.55 14.58 0.53 0.53 16.56 7.70 11.04 - 15.38 7.24 16.71 6.74 7.28
Morningstar UK Bond HDG -0.22 11.30 -0.98 -0.98 4.90 4.51 4.1 - 7.11 -1.59 10.27 4.65 0.99
Morningstar UK Bond IL TR -0.14 11.27 -0.86 -0.86 5.36 5.53 4.82 - 7.52 -1.17 13.02 5.13 0.56
Morningstar UK Bond USD -0.31 22.27 1.50 1.50 11.34 -1.77 3.18 - 4.24 11.00 -18.37 693 1464
Morningstar US Core PR EUR 0.17 22.79 -0.22 -0.22 8.89 5.54 -1.24 -1.74 22.41 19.17 -31.18 -5.63 1.85
Morningstar US Core PR GBP 0.17 22.76 3.09 3.09 8.08 9.30 3.58 1.87 18.06 9.55 -9.41 2.87 -0.17
Morningstar US Core PR JPY 0.17 22.78 7.86 7.86 1.30 -4.30 -5.06 -1.18 -0.28 26.27 -46.91 -190 14.63
Morningstar US Core PR USD 0.17 22.77 5.55 5.55 14.21 1.74 1.97 3.12 1446 23.05 -3457 463 13.89
Morningstar US Core TR EUR 0.27 22.77 0.24 0.24 11.04 7.87 0.75 -0.03 2484 2200 -29.61 -4.00 3.53
Morningstar US Core TR GBP 0.27 22.74 3.57 3.57 10.20 11.71 5.66 3.64 2040 1214 -7.35 4.65 1.48
Morningstar US Core TR JPY 0.27 22.75 8.36 8.36 3.29 -2.19 -3.14 0.54 1.69 29.26 -45.70 -0.21 16.51
Morningstar US Core TR USD 0.27 22.75 6.04 6.04 16.45 3.99 4.02 4.91 16.73 2596 -33.08 6.44 15.76
Morningstar US Equity HF USD 0.34 13.48 3.90 3.90 12.85 4.03 4.52 - 13.14 2786 -2848 8.92 13.04
Morningstar US Govt TR 0.63 5.35 -0.13 -0.13 4.49 3.71 5.79 5.23 5.77 -2.82 13.30 9.06 3.16
Morningstar US Growth PR EUR 0.26 23.50 -0.28 -0.28 12.21 7.82 -0.56 -3.59 2419 3710 -40.15 2.05 -5.06
Morningstar US Growth PR GBP 0.26 23.47 3.03 3.03 11.37 11.66 4.29 -0.05 19.77 26.03 -21.21 1125 -6.94
Morningstar US Growth PR JPY 0.26 23.48 7.79 7.79 4.39 -2.24 -4.40 -3.04 1.17 4527 -53.82 6.09 6.85
Morningstar US Growth PR USD 0.26 23.48 5.48 5.48 17.69 3.94 2.67 1.18 16.13 4156 -43.09 13.15 6.16
Morningstar US Growth TR EUR 0.30 23.50 -0.07 -0.07 13.18 8.81 0.23 -2.98 2525 3850 -39.65 2.65 445
Morningstar US Growth TR GBP 0.30 23.48 3.25 3.25 12.33 12.68 5.12 0.59 20.79 2731 -2056 1190 -6.35
Morningstar US Growth TR JPY 0.30 23.49 8.02 8.02 5.29 -1.35 -3.64 -2.42 2.03 46.74 -53.44 6.71 7.53
Morningstar US Growth TR USD 0.30 23.49 5.70 5.70 18.70 4.89 3.49 1.82 17.11  43.00 -42.62 13.82 6.83
Morningstar US Market PR EUR 0.16 22.45 0.13 0.13 9.86 5.17 -2.01 -2.47 2256 2163 -3523 -6.14 1.65
Morningstar US Market PR GBP 0.16 2242 3.46 3.46 9.03 8.92 2.76 1.1 18.20 11.81 -1474 232 -0.37
Morningstar US Market PR JPY 0.15 22.44 8.24 8.24 2.20 -4.64 -5.80 -1.91 -0.16  28.87 -50.03 -243 14.40
Morningstar US Market PR USD 0.16 22.44 5.92 5.92 15.22 1.39 1.17 2.35 14.60 2558 -3842 4.07 13.66
Morningstar US Market TR EUR 0.25 22.44 0.58 0.58 11.95 7.42 -0.05 -0.68 2491 2441 -33.77 -447 347
Morningstar US Market TR GBP 0.25 22.41 3.92 3.92 11.10 11.24 4.83 2.97 2047 1436 -1282 4.14 1.42
Morningstar US Market TR JPY 0.25 22.43 8.72 8.72 414 -2.60 -3.91 -0.11 1.75 31.81 -4891 -0.69 1645
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Morningstar US Market TR USD 0.25 22.43 6.40 6.40 17.41 3.55 3.20 4.23 16.80 2845 -37.03 592 15.70
Morningstar US Small Cap Eqty HF USD 0.41 16.68 6.11 6.11 15.95 6.02 4.86 - 1242 36.10 -32.81 10.77 13.95
Morningstar US Value PR EUR 0.02 22.62 0.97 0.97 8.84 2.03 -4.50 -2.67 2129 1042 -3491 -1411 7.79

Morningstar US Value PR GBP 0.02 22.59 4.32 4.32 8.02 5.66 0.16 0.90 16.98 150 -1432 -6.37 5.65

Morningstar US Value PR JPY 0.02 22.60 9.14 9.14 1.25 -7.49 -8.19 -2.11 -1.19 16.99 -49.78 -10.71 21.31

Morningstar US Value PR USD 0.02 22.60 6.80 6.80 14.15 -1.65 -1.40 214 1342 14.01 -3811 -477 20.53
Morningstar US Value TR EUR 0.16 22.60 1.63 1.63 11.90 5.38 -1.46 0.36 2475 1423 -3247 -11.53 10.99
Morningstar US Value TR GBP 0.16 22.57 5.00 5.00 11.06 9.13 3.35 4.04 20.31 500 -11.11 -3.56 8.79

Morningstar US Value TR JPY 0.16 22.58 9.85 9.85 4.09 -4.46 -5.27 0.93 1.63 21.04 -4790 -8.03 24.91

Morningstar US Value TR USD 0.16 22.58 7.50 7.50 17.36 1.58 1.74 5.31 16.65 1795 -35.80 -1.91 2410
Morningstar/TSX Resource Equity CAD 0.36 34.81 3.43 3.43 28.26 5.16 6.83 14.56 21.67 3751 -30.59 11.08 1543
MSCI AC Americas LCL - - 4.97 4.97 13.13 0.32 1.14 1.99 12.60 2591 -38.27 538 13.86
MSCI AC Americas NR USD 0.20 22.80 5.66 5.66 15.85 2.34 3.23 3.82 15.24 3140 -38.92 8.51 15.58
MSCI AC Americas USD 0.13 22.79 5.30 5.30 14.13 0.68 1.66 2.41 13.54 2912 -3995 7.05 14.03
MSCI AC Asia Ex Japan LCL - - 0.05 0.05 13.25 3.21 8.10 9.68 1273 63.08 -49.24 3465 25.17
MSCI AC Asia Ex Japan NR USD 0.30 30.66 1.16 1.16 19.49 5.04 11.14 13.67 19.62 72.07 -52.38 40.13 33.32
MSCI AC Asia Ex Japan USD 0.22 30.60 0.89 0.89 16.89 2.60 8.59 11.03 16.99 68.32 -53.65 37.08 30.14
MSCI AC Asia LCL - - -1.72 -1.72 0.21 -4.73 -4.39 1.1 5.56 29.06 -46.37 562 12.02
MSCI AC Asia Pac Ex JPN LCL - - 0.62 0.62 8.86 1.78 5.48 7.97 8.13 53.85 -46.65 27.35 2285
MSCI AC Asia Pac Ex JPN NR USD 0.30 30.54 2.03 2.03 18.11 5.17 10.91 14.42 1813 7322 -5193 3646 32.39
MSCI AC Asia Pac Ex JPN USD 0.21 30.50 1.50 1.50 14.96 2.25 8.00 11.55 14.96 6840 -53.30 33.31 28.99
MSCI AC Asia Pac LCL - - -1.09 -1.09 -0.25 -4.39 -3.91 1.44 3.93 29.52 -4539 645 1275
MSCI AC Asia Pac NR USD 0.17 24.71 -0.70 -0.70 11.14 1.49 2.90 7.09 17.02 3759 -41.85 1429 1649
MSCI AC Asia Pac USD 0.07 24.63 -1.40 -1.40 8.52 -0.86 0.73 5.17 1432 3446 -43.23 1228 14.51

MSCI AC Asia USD 0.04 23.66 -2.25 -2.25 8.20 -1.36 -0.26 4.19 15.21 29.18 -41.62 10.31 1278
MSCI AC Europe LCL - - 1.84 1.84 3.26 -3.55 -3.02 -0.65 4.49 2492 -4227 4.1 16.35
MSCI AC Europe USD -0.12 28.72 6.20 6.20 10.08 -7.07 -0.81 3.17 1.64 3294 -4933 11.76 30.33
MSCI AC Europe&Middle East LCL - - 1.76 1.76 3.02 -3.49 -2.99 -0.61 4.37 2522 -4219 424 16.07
MSCI AC Europe&Middle East USD -0.12 28.56 6.09 6.09 9.83 -6.97 -0.75 3.21 1.66 33.15 -49.18 1191 2997
MSCI AC Far East Ex Japan GR CAD 0.32 29.94 -0.13 -0.13 16.15 3.67 7.45 8.18 13.54 4384 -37.94 1612 31.69
MSCI AC Far East Ex Japan GR USD 0.32 29.94 2.02 2.02 21.14 5.53 11.43 13.53 19.79 69.39 -50.39 36.92 3220
MSCI AC Far East Ex Japan LCL - - 0.74 0.74 14.01 2.95 7.87 9.05 1250 60.32 -48.14 3239 23.28
MSCI AC Far East Ex Japan NR USD 0.30 29.94 1.96 1.96 20.79 5.22 11.09 13.19 1944 68.88 -50.56 36.49 31.74
MSCI AC Far East Ex Japan USD 0.22 29.88 1.66 1.66 18.02 2.65 8.42 10.54 16.69 65.01 -51.96 33.38 28.47
MSCI AC Far East GR CAD 0.13 23.22 -3.46 -3.46 6.20 -1.04 -2.18 0.64 11.46 982 -2317 -6.74 13.26
MSCI AC Far East LCL - - -1.49 -1.49 -0.19 -5.20 -5.01 0.62 5.05 26.76 -4576 3.66 11.10
MSCI AC Far East USD 0.03 23.13 -2.07 -2.07 8.22 -1.55 -0.68 3.82 1497 26.52 -40.10 8.00 11.80
MSCI AC Golden Dragon GR USD 0.26 28.75 -0.07 -0.07 15.22 3.86 11.25 9.71 13.60 67.12 -49.37 3797 39.50
MSCI AC Golden Dragon NR USD 0.25 28.73 -0.07 -0.07 14.86 3.54 10.92 9.43 13.24 66.66 -49.54 37.63 39.06
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI AC Golden Dragon USD 0.16 28.65 -0.16 -0.16 11.91 0.76 7.96 6.50 10.36 62.70 -51.12 34.29 35.03
MSCI AC Pacific Ex Japan LCL - - 1.17 117 8.98 1.48 5.11 7.46 7.56 51.32 -4564 2531 2145
MSCI AC Pacific Ex Japan USD 0.21 30.06 2.1 2.1 15.58 2.26 7.83 11.23 1458 66.09 -52.09 30.51 27.82
MSCI AC Pacific LCL - - -0.87 -0.87 -0.62 -4.78 -4.42 1.02 3.42 27.58 -4481 482 11.96
MSCI AC Pacific USD 0.06 24.22 -1.20 -1.20 8.56 -1.00 0.40 4.82 14.07 32.33 -42.03 10.36 13.70
MSCI AC World Ex Australia USD 0.02 2413 3.96 3.96 11.84 -2.02 0.66 - 1043 30.51 -43.28 9.26 18.59
MSCI AC World Ex Japan LCL - - 3.30 3.30 9.27 -0.79 0.17 1.66 9.40 28.50 -40.55 713 1543
MSCI AC World Ex Japan USD 0.04 24.99 4.87 4.87 12.99 -1.58 1.59 3.43 1015 34.71 -4476 11.31 2048
MSCI AC World Ex USA GR USD - 27.08 3.49 3.49 13.61 -0.38 4.05 7.85 11.60 4214 -4524 1712 27.16
MSCI AC World Ex USA Growth NR USD 0.08 26.20 2.28 2.28 14.73 -1.09 3.84 6.55 1445 38.67 -45.61 21.03 23.61
MSCI AC World Ex USA Growth USD -0.01 26.05 1.75 1.75 12.46 -3.21 1.79 4.58 1226 35.36 -46.73 18.96 21.57
MSCI AC World Ex USA LCL - - 0.68 0.68 2.69 -3.35 -2.44 0.91 4.99 28.01 -4257 6.13 1552
MSCI AC World Ex USA NR USD 0.09 27.04 3.41 3.41 13.15 -0.85 3.59 7.41 1115 4145 -4553 16.65 26.65
MSCI AC World Ex USA Small NR USD 0.27 29.96 1.86 1.86 21.09 3.91 5.36 12.33 2521 6291 -50.23 10.74 26.70
MSCI AC World Ex USA Small USD 0.19 29.80 1.40 1.40 18.64 1.53 3.18 10.15 2265 59.05 -51.48 8.80 24.70
MSCI AC World Ex USA USD -0.01 26.88 2.81 2.81 10.33 -3.53 0.98 4.95 8.42 37.43 -47.07 14.07 23.85
MSCI AC World Ex USA Value NR USD 0.10 28.30 4.56 4.56 11.50 -0.65 3.29 8.19 7.84 4429 -4547 1231 29.74
MSCI AC World Ex USA Value USD -0.02 28.13 3.90 3.90 8.14 -3.89 0.1 5.21 4.59 39.56 -47.44 924 26.15
MSCI AC World GR USD 0.14 24.44 4.53 4.53 14.63 0.86 3.48 5.55 13.21 3541 -4185 1218 21.53
MSCI AC World Growth USD 0.08 23.90 2.98 2.98 13.74 -0.68 2.04 3.36 13.41 35.07 -43.80 15.22 15.03
MSCI AC World LCL - - 2.70 2.70 7.21 -1.86 -1.16 1.08 8.33 26.23 -4094 524 1440
MSCI AC World NR USD 0.12 24.42 4.42 442 14.08 0.31 2.94 5.04 12.67 34.63 -4220 11.66 20.95
MSCI AC World USD 0.03 24.34 3.93 3.93 11.79 -1.90 0.83 3.1 1042 3151 -4354 964 18.78
MSCI AC Zhong Hua USD 0.20 29.02 1.70 1.70 9.61 1.85 10.61 8.97 7.22 57.88 -52.17 51.87 49.61
MSCI All Country World (G) 0.14 24 .44 2.33 2.33 9.91 -0.92 0.12 0.97 7.31 1499 -27.26 -485 2578
MSCI Argentina ARS 0.18 43.78 -12.00 -12.00 42.09 6.03 10.03 2453 70.06 7479 -51.02 -2.77 68.26
MSCI Argentina USD 0.24 44 .07 -12.00 -12.00 42.09 0.25 5.81 9.12 70.06 6112 -5532 -536 66.07
MSCI Australia AUD 0.20 32.98 2.29 2.29 -2.14 -2.65 -0.95 4.40 -3.50 30.84 -39.93 1222 18.28
MSCI Australia GR AUD 0.34 33.08 3.57 3.57 2.10 1.84 3.43 8.80 0.66 37.04 -36.98 16.51 23.32
MSCI Australia GR USD 0.34 33.08 4.49 4.49 15.03 6.17 11.41 17.28 1473 76.77 -49.96 29.79 32.51
MSCI Australia NR AUD 0.32 33.13 3.53 3.53 1.93 1.35 2.63 7.75 0.48 36.78 -37.88 1520 21.79
MSCI Australia NR USD 0.32 33.13 445 4.45 14.85 5.66 10.55 16.14 1452 7643 -50.67 28.34 30.86
MSCI Australia USD 0.20 32.98 3.20 3.20 10.27 1.49 6.70 12.54 9.99 68.78 -52.30 25.01 27.09
MSCI Austria GR LCL - - 0.22 0.22 13.32 -12.52 -10.59 5.57 1842 40.32 -66.58 -7.42 2267
MSCI Austria GR USD -0.12 46.91 6.01 6.01 18.85 -15.68 -7.69 10.68 10.73 4483 -68.22 265 37.14
MSCI Austria LCL - - 0.22 0.22 9.86 -15.37 -12.98 3.05 14.81 3409 -67.36 -9.13 20.54
MSCI Austria NR LCL - - 0.22 0.22 12.45 -13.24 -11.19 4.93 1751 38.74 -66.77 -7.85 2214
MSCI Austria NR USD -0.14 46.74 6.01 6.01 17.93 -16.37 -8.31 10.02 9.88 43.20 -68.41 217 36.54
MSCI Austria USD -0.20 46.30 6.01 6.01 15.21 -18.42 -10.16 8.05 7.35 3840 -6896 0.75 34.75
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI Belgium GR LCL - - -0.21 -0.21 1.86 -13.19 -9.94 -0.97 7.15 53.64 -64.39 -11.49 2327
MSCI Belgium GR USD -0.28 37.06 5.56 5.56 6.83 -16.33 -7.03 3.83 0.19 58.59 -66.15 -1.87 37.81

MSCI Belgium LCL - - -0.30 -0.30 -0.59 -15.83 -12.80 -4.42 4.56 4945 -65.79 -1456 19.21

MSCI Belgium NR LCL - - -0.23 -0.23 1.24 -13.86 -10.66 -1.84 6.50 52.59 -64.75 -12.27 2224
MSCI Belgium NR USD -0.30 37.00 5.54 5.54 6.18 -16.97 -7.77 2.92 -042 5749 -66.48 -2.73 36.66
MSCI Belgium USD -0.37 36.88 5.46 5.46 4.26 -18.87 -9.98 0.22 -223 5426 6748 -527 33.26
MSCI Brazil 10-40 USD 0.30 38.17 1.63 1.63 10.49 4.58 14.44 18.60 728 123.64 -54.95 5447 38.87
MSCI Brazil BRL 0.23 38.79 -0.08 -0.08 -3.06 -0.74 8.79 15.67 -1.18 65.39 -4450 46.19 28.46
MSCI Brazil NR BRL 0.31 39.03 0.52 0.52 -0.26 2.26 11.94 20.06 1.46 70.48 -42.63 49.70 32.82
MSCI Brazil USD 0.23 38.79 1.96 1.96 6.35 1.68 15.25 19.04 3.78 12125 -57.64 7535 40.52
MSCI BRIC GR USD 0.23 34.58 3.26 3.26 12.23 2.22 12.61 19.69 9.78 93.52 -59.34 59.06 56.60
MSCI BRIC NR USD 0.22 34.56 3.24 3.24 12.00 2.03 12.43 19.49 9.57 93.12 -59.40 58.87 56.36
MSCI BRIC USD 0.16 34.39 3.01 3.01 9.56 -0.18 10.11 16.46 7.25 88.79 -60.27 56.12 52.87
MSCI Canada CAD 0.25 30.52 4.98 4.98 15.15 1.59 3.40 6.37 12.03 29.68 -33.19 819 1574
MSCI Canada GR CAD 0.34 30.58 5.53 5.53 18.03 4.38 5.97 8.66 1489 33.63 -31.39 1046 17.90
MSCI Canada GR USD 0.34 30.58 7.80 7.80 23.10 6.25 9.89 14.02 2121 5736 -4515 3024 18.35
MSCI Canada NR CAD 0.32 30.56 5.39 5.39 17.30 3.67 5.32 8.08 1417 3263 -31.85 989 17.36
MSCI Canada NR USD 0.32 30.56 7.66 7.66 22.34 5.53 9.22 13.42 2045 56.18 -4551 29,57 17.80
MSCI Canada USD 0.25 30.52 7.23 7.23 20.10 3.41 7.23 11.63 18.20 52.70 -46.59 27.57 16.18
MSCI Chile CLP 0.50 26.46 -6.09 -6.09 18.69 14.06 14.01 13.85 30.84 4440 -19.72 13.01 31.39
MSCI Chile USD 0.50 26.46 -8.29 -8.29 29.99 10.60 16.12 16.35 4182 81.41 -37.27 20.80 26.40
MSCI China GR CAD 0.27 30.94 0.72 0.72 5.07 2.33 12.48 10.66 -0.64 38.11 -38.49 4099 82.18
MSCI China LCL - - 2.93 2.93 7.14 1.71 14.02 13.18 2.58 58.88 -52.23 63.52 78.67
MSCI China NR USD 0.27 30.91 2.88 2.88 9.37 4.03 16.55 16.07 4.63 62.29 -50.83 66.24 8287
MSCI China USD 0.20 30.85 2.87 2.87 6.95 1.73 13.96 13.21 2.32 58.80 -51.94 63.10 78.13
MSCI Colombia COP 0.78 34.69 -2.54 -2.54 24.52 24 .43 9.36 35.36 3228 60.36 -19.38 1.45 8.65

MSCI Colombia USD 0.78 34.69 -0.01 -0.01 27.86 23.54 13.90 38.45 40.75 76.50 -27.68 12.64 10.92
MSCI Czech Republic CZK -0.14 36.47 7.63 7.63 -0.54 -8.24 -1.63 14.12 -5.90 13.94 -4165 3215 9.90

MSCI Czech Republic USD -0.14 36.47 16.32 16.32 7.94 -10.77 4.64 23.86 -7.40 19.56 -45.05 51.67 29.64
MSCI Denmark DKK 0.14 30.44 2.91 2.91 23.55 3.66 5.78 6.33 39.03 30.99 4556 12.07 22.33
MSCI Denmark GR DKK 0.18 30.59 3.73 3.73 24.85 4.92 7.21 8.24 4041 3278 -4470 13.79 2473
MSCI Denmark GR USD 0.18 30.59 9.66 9.66 30.74 1.14 10.70 13.51 31.09 37.09 -47.33 26.13 39.52
MSCI Denmark NR DKK 0.17 30.54 3.50 3.50 24.48 4.56 6.81 7.70 40.02 3228 -4494 13.31 24.06
MSCI Denmark NR USD 0.17 30.54 9.42 9.42 30.35 0.80 10.29 12.94 30.73 36.57 -47.56 2559 38.77
MSCI Denmark USD 0.14 30.44 8.80 8.80 29.38 -0.07 9.23 11.50 29.81 3524 -48.15 2423 36.84
MSCI EAFE Ex UK GR LCL - - 1.00 1.00 0.46 -3.81 -3.53 0.90 3.42 2476 -4269 3.26 17.68
MSCI EAFE Ex UK GR USD 0.02 26.75 3.36 3.36 10.17 -2.62 1.74 6.03 8.04 29.72 -4158 1261 25.66
MSCI EAFE Ex UK LCL - - 0.29 0.29 -2.60 -6.94 -6.39 -1.70 0.35 20.55 -44.61 0.69 14.83
MSCI EAFE Ex UK NR LCL - - 0.89 0.89 -0.08 -4.40 -4.10 0.36 2.88 2396 -4310 2.7 17.07
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Benchmark Indexes
Index Name
MSCI EAFE Ex UK NR USD
MSCI EAFE ex UK USD
MSCI EAFE Free GR LCL
MSCI EAFE Free GR USD
MSCI EAFE Free LCL
MSCI EAFE Free NR LCL
MSCI EAFE Free NR USD
MSCI EAFE Free USD
MSCI EAFE GDP Weighted
MSCI EAFE GDP Weighted NR USD
MSCI EAFE GR CAD
MSCI EAFE GR USD
MSCI EAFE Growth GR USD
MSCI EAFE Growth NR USD
MSCI EAFE Growth USD
MSCI EAFE Mid Growth USD
MSCI EAFE Mid NR USD
MSCI EAFE Mid PR USD
MSCI EAFE NR LCL
MSCI EAFE NR USD
MSCI EAFE Small Cap GR USD
MSCI EAFE Small Cap NR USD
MSCI EAFE Small Cap USD
MSCI EAFE USD
MSCI EAFE Value GR USD
MSCI EAFE Value NR USD
MSCI EAFE Value USD
MSCI EAFE&Canada GR LCL
MSCI EAFE&Canada GR USD
MSCI EAFE&Canada LCL
MSCI EAFE&Canada NR LCL
MSCI EAFE&Canada NR USD
MSCI EAFE&Canada USD
MSCI EAFE&EM GR USD
MSCI EAFE&EM Growth NR USD
MSCI EAFE&EM LCL
MSCI EAFE&EM USD
MSCI EAFE&EM Value NR USD
MSCI EASEA GR LCL
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Sharpe

0.00
-0.11
0.02

0.00
-0.12
-0.16
-0.05
0.02
0.02
0.02
0.01

-0.09
-0.05
0.05
-0.04

0.00
0.19
0.18
0.09
-0.12
0.02
0.00
-0.13

0.05

0.03
-0.08
0.09
0.06

-0.03
0.08

Std. Dev.

26.70
26.52
26.23

26.19
26.05
28.02
28.17
26.23
26.23
24.85
24.82
24.68
27.77
27.76
27.58

26.19
28.62
28.59
28.41
26.05
28.20
28.15
28.01

26.31

26.27
26.12
27.04
25.99

26.84
28.42

1st Otr
3.25
2.63
1.07
3.45
0.31
0.99
3.36
2.67
4.78
5.31
1.27
3.45
2.30
2.22
1.59
3.80
3.89
3.35
0.99
3.36
3.02
2.96
243
2.67
4.64
4.55
3.79
1.54
3.91
0.80
1.46
3.82
3.15
3.11
1.99
0.30
243
4.11
2.13

YTD
3.25
2.63
1.07
3.45
0.31
0.99
3.36
2.67
4.78
5.31
1.27
3.45
2.30
2.22
1.59
3.80
3.89
3.35
0.99
3.36
3.02
2.96
2.43
2.67
4.64
4.55
3.79
1.54
3.91
0.80
1.46
3.82
3.15
3.1
1.99
0.30
2.43
4.11
2.13

1 Year
9.58
6.82
1.93
10.90
-1.22
1.49
10.42
7.47
6.84
9.75
6.33
10.90
12.88
12.55
10.17
15.79
15.41
12.81
1.49
10.42
20.29
19.94
17.42
7.47
8.82
8.21
4.68
3.50
12.11
0.37
3.03
11.60
8.72
12.82
13.85
1.68
9.52
10.85
5.89

3 Year
-3.23
-5.79
-2.00
-2.53
-5.32
-2.49
-3.01
-5.83
-7.60
-4.87
-4.25
-2.53
-2.16
-2.52
-4.78
-4.90
-2.05
-4.47
-2.49
-3.01
1.75
1.39
-1.01
-5.83
-2.96
-3.57
-6.93
-1.41
-1.72
-4.69
-1.92
-2.23
-4.99
-0.90
-1.36
-3.73
-4.06
-1.37
0.59

5 Year
1.15
-1.27
-2.09
1.78
-5.16
-2.55
1.30
-1.41
-2.24
0.40
-1.85
1.78
2.50
2.14
-0.03
-0.72
1.44
-0.95
-2.55
1.30
1.70
1.36
-0.80
-1.41
0.98
0.39
-2.87
-1.42
2.48
-4.45
-1.89
1.99
-0.67
3.62
3.35
-2.86
0.52
2.71
0.92

10 Year
5.45
3.29
1.52
5.83
-1.32
1.10
5.39
2.92
2.84
5.22
0.85
5.83
5.15
4.80
2.77
4.02
5.44
1.10
5.39
10.96
10.54
8.27
2.87
6.42
5.88
2.88
2.01
6.41
-0.79
1.58
5.96
3.49
7.46
6.14
0.58
4.53
7.83
2.90

2010
7.47
4.83
5.26
8.21
2.05
4.82
7.75
4.90
0.43
3.14
2.56
8.21
12.60
12.25
9.93
13.31
14.00
11.42
4.82
7.75
22.39
22.04
19.44
4.90
3.81
3.25
-0.10
6.21
9.43
3.02
5.73
8.95
6.15
10.85
13.95
4.42
7.65
6.88
7.1

2009
28.90
25.34
25.36
32.46
20.90
24.72
31.78
27.75
26.46
30.38
12.49
32.46
29.91

29.36
25.98
29.76
34.08
30.58
24.72
31.78
47.32
46.78
43.20
27.75
35.06
34.23
29.56
25.99
34.39
21.57
25.31

33.67
29.68
41.10
38.19
27.92
36.39
42.74
30.82

Data as of: 03/31/2011

2008
-41.99
-43.53
-39.93
-43.06
-42.07
-40.27
-43.38
-45.09
-46.48
-44.82
-28.78
-43.06
-42.46
-42.70
-43.96
-48.08
-44.63
-46.06
-40.27
-43.38
-46.78
-47.01
-48.36
-45.09
-43.68
-44.09
-46.24
-39.29
-43.23
-41.40
-39.64
-43.56
-45.21
-45.24
-45.66
-43.17
-47.10
-45.40
-38.88

2007 2006
12.01  25.01
9.81  22.61
3.97 16.94
11.63 26.86
1.17  13.81
3.54 16.46
11.17  26.34
8.62  23.47
10.35 24.59
12.88 27.39
-6.32 26.37
11.63 26.86
16.84 22.69
16.45 22.33
14.35 20.18
6.09 26.99
4.16 -

214  27.21
3.54 16.46
11.17  26.34
1.79  19.67
1.45 19.31
-0.35 17.35
8.62  23.47
6.49 31.05
596 30.38
3.01 26.76
446  16.98
1292  26.23
1.70  13.93
4.02 16.50
1244 25.71
9.92 2293
16.31 27.76
2011 22.62
599 15.52
13.23 24.37
11.80 29.63
8.24  20.27
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Benchmark Indexes
Index Name
MSCI EASEA GR USD
MSCI EASEA LCL
MSCI EASEA NR LCL
MSCI EASEA NR USD
MSCI EASEA USD
MSCI Egypt EGP
MSCI Egypt USD
MSCI EM Asia LCL
MSCI EM Asia NR USD
MSCI EM Asia USD
MSCI EM Eastern Europe LCL
MSCI EM Eastern Europe NR USD
MSCI EM Eastern Europe USD
MSCI EM EMEA NR USD
MSCI EM Europe LCL
MSCI EM Europe USD
MSCI EM Europe&Middle East GR USD
MSCI EM Europe&Middle East LCL
MSCI EM Europe&Middle East USD
MSCI EM Far East LCL
MSCI EM Far East USD
MSCI EM GR CAD
MSCI EM GR USD
MSCI EM Indonesia NR USD
MSCI EM Indonesia PR IDR
MSCI EM Indonesia PR USD
MSCI EM Latin America LCL
MSCI EM Latin America NR USD
MSCI EM Latin America USD
MSCI EM LCL
MSCI EM Mid GR USD
MSCI EM Mid NR USD
MSCI EM NR USD
MSCI EM Small Growth USD
MSCI EM Small NR USD
MSCI EM South Africa GR ZAR
MSCI EM USD
MSCI EM/Real Estate NR USD
MSCI EMU LCL
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Sharpe

0.05

0.03
-0.09
-0.43
-0.43

0.29
0.22

0.08
0.03
0.25

0.07
0.17

0.08

0.22
0.29
0.29
0.51
0.46
0.46

0.31
0.24

0.34
0.33
0.28
0.26
0.40
0.57
0.21
-0.11

Std. Dev.

28.50

28.46
28.33
39.36
39.29

31.42
31.40

43.39
43.16
34.31

41.87
37.00

20.26

30.64
31.93
31.93
45.31
45.19
45.19

34.96
34.73

34.65
34.65
31.92
36.41
36.07
33.92
31.81
41.25

1st Otr
5.82
1.43
2.04
5.73
5.10
-21.80
-23.72
0.36
1.53
1.26
8.14
14.72
14.71
5.12
6.24
11.73
11.77
11.73
6.24
1.27
2.30
-0.05
2.10
4.70
1.14
4.65
-1.55
0.88
0.40
0.30
-0.50
-0.55
2.05
-3.21
-2.72
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YTD
5.82
1.43
2.04
5.73
5.10
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0.36
1.53
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8.14
14.72
14.71
5.12
6.24
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0.88
0.40
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0.27
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1 Year
13.55
2.28
5.35
12.97
9.68
-18.68
-24.48
13.40
19.22
16.83
19.00
24.90
22.60
22.24
17.74
20.67
23.65
21.10
17.48
14.38
18.26
13.89
18.78
27.46
19.46
24.84
2.87
13.80
11.06
10.81
18.42
18.19
18.46
13.02
17.74
15.92
15.89
-1.66
2.38

3 Year
-2.25
-3.24
-0.01
-2.84
-5.98
-19.81
-22.03
3.72
4.78
2.60
-7.37
-5.71
-7.51
3.01
-4.81
-5.69
-0.31
-2.57
-1.80
3.48
2.65
2.78
4.62
13.86
9.15
11.19
1.68
5.13
2.38
1.88
6.24
5.99
4.32
3.14
8.69
8.09
1.96
-11.88
-6.75

5 Year
3.73
-2.66
0.34
3.14
0.05
-2.84
-3.48
8.62
11.03
8.74
-1.19
2.96
1.09
6.08
-0.30
1.17
5.33
3.00
0.97
8.42
8.53
7.05
11.01
24.13
20.22
21.25
9.73
16.36
13.41
7.07
12.43
12.16
10.70
8.65
13.32
11.31
8.25
1.61
-5.01

10 Year
7.10
-0.39
2.38
6.56
3.68
24.47
19.20
11.29
15.03
12.73
15.18
20.24
18.24
17.12
14.79
16.45
16.40
13.97
12.56
10.65
12.21
11.62
17.12
32.35
26.57
28.86
16.63
21.56
18.02
12.34
19.45
19.17
16.79
12.37
18.24
17.10
14.10
10.41
-2.39

2010
6.28
3.47
6.56
5.74
2.67
15.40
9.47
12.26
18.98
16.57
15.37
15.88
13.72
23.55
16.26
14.51
18.30
15.80
16.56
11.91
16.12
12.98
19.20
33.93
25.82
31.19
6.55
14.66
12.07
11.69
21.97
21.74
18.88
21.66
2717
20.58
16.36
-1.80
-0.44

2009
41.33
25.47
29.98
40.43
35.56
32.25
32.77
64.30
73.64
70.31
66.21
83.53
79.34
67.67
68.85
81.06
78.47
73.82
65.09
60.96
66.34
52.03
79.02
126.24
90.27
120.75
58.35
103.77
98.14
58.65
94.38
93.91
78.51
108.95
113.79
25.70
74.50
57.66
23.06

Data as of: 03/31/2011

2008
-46.59
-41.31
-39.29
-46.95
-48.71
-563.96
-563.92
-48.55
-52.96
-54.09
-66.57
-69.10
-69.58
-565.71
-64.71
-68.60
-63.10
-63.91
-60.33
-46.99
-52.01
-41.44
-53.18
-56.48
-50.76
-57.57
-39.59
-51.41
-52.78
-47.25
-55.88
-56.00
-563.33
-62.36
-568.23
-15.99
-54.48
-66.65
-46.58

2007 2006
16.31  34.24
493 1648
7.70 19.65
15.72  33.55
12.74  30.00
49.71  14.29
54.85 14.84
35.89 24.39
41.08 32.69
38.30 29.81

17.93  37.11

2566 46.31

23.67 43.63
2847 23.99
19.97 29.87
2783 33.55
31.62 26.74
28.88 23.92
20.76  19.55
33.156  21.81

33.65 27.58
18.55 32.08
39.78 32.58
5417 73.78
57.50 55.02
50.81 69.61

32.18 33.65
50.40 43.15
46.89 39.34
30.40 25.57
4450 32.31

4416 31.96
39.39 32.17
40.90 28.79
42.26 32.35
1452 33.99
36.48 29.18
50.26 93.31

532 18.97
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI EMU NR USD -0.08 32.59 9.78 9.78 10.45 -7.27 0.89 4.89 -425 3141 4757 1955 36.29
MSCI EMU Small Cap NR USD 0.12 35.79 8.89 8.89 20.15 -1.70 3.19 11.67 1095 56.37 -52.41 10.84 4143
MSCI EMU USD -0.18 32.45 9.56 9.56 7.38 -10.12 -1.93 2.41 -6.90 27.01 -49.21 16.77 33.00
MSCI EU LCL - - 2.02 2.02 3.84 -3.28 -2.94 -0.97 4.67 23.76 -4138 4.04 15.71

MSCI EU USD -0.14 29.35 6.68 6.68 9.68 -7.87 -1.39 2.50 -0.18 32.02 -49.83 11.66 30.62
MSCI Euro EUR -0.18 32.39 3.57 3.57 1.58 -6.90 -4.99 -2.93 -225 2250 4589 7.04 17.76
MSCI Euro USD -0.18 32.39 9.56 9.56 6.54 -10.26 -1.91 1.78 -8.60 26.44 -48.55 18.68 31.65
MSCI Europe Ex UK GR USD 0.00 30.48 7.95 7.95 13.14 -4.12 3.04 6.73 2.44 33.94 -45.04 1746 36.38
MSCI Europe Ex UK LCL - - 2.21 2.21 1.78 -5.55 -4.38 -1.52 1.66 23.83 -4486 357 18.92
MSCI Europe Ex UK NR USD -0.03 30.41 7.80 7.80 12.16 -5.02 217 5.95 1.57 3257 -4554 16.66 35.41

MSCI Europe Ex UK Small Cap NR USD 0.17 35.59 7.50 7.50 22.79 0.19 4.52 13.03 18.37 60.95 -53.27 8.71 45.84
MSCI Europe ex UK USD -0.12 30.25 7.44 7.44 9.35 -7.67 -0.43 3.62 -0.94 2859 4710 1416 3244
MSCI Europe GDP Weighted USD -0.16 30.92 8.29 8.29 8.84 -9.03 -1.64 3.19 -345 30.16 -50.01 14.16 32.32
MSCI Europe GR CAD 0.00 28.48 4.32 4.32 8.62 -5.22 -1.03 1.21 -0.96 16.18 -32.55 -298 33.84
MSCI Europe GR LCL - - 2.23 2.23 6.04 0.29 0.35 2.27 7.46 28.63 -3852 6.53 19.62
MSCI Europe GR USD 0.00 28.48 6.56 6.56 13.29 -3.52 2.64 6.21 4.49 36.81 -46.08 14.39 34.36
MSCI Europe Growth NR USD 0.02 25.41 4.50 4.50 15.32 -2.23 4.28 5.58 10.35 33.87 -43.68 19.54 30.68
MSCI Europe LCL - - 1.58 1.58 2.51 -3.48 -3.15 -0.92 3.89 23.39 -4093 333 1594
MSCI Europe NR EUR -0.02 28.43 0.64 0.64 7.38 -0.56 -1.16 0.80 1110 31.60 -43.65 269 19.61

MSCI Europe NR LCL - - 2.14 2.14 5.41 -0.36 -0.24 1.76 6.83 27.70 -38.91 6.04 19.05
MSCI Europe NR USD -0.02 28.43 6.46 6.46 12.62 -4.15 2.04 5.68 3.88 3583 -46.42 13.86 33.72
MSCI Europe Small Cap NR USD 0.18 33.57 5.52 5.52 23.75 0.62 3.90 12.07 2147 6463 -54.24 254 4524
MSCI Europe USD -0.13 28.29 5.88 5.88 9.51 -7.14 -0.94 2.89 1.02 31.24 4820 1096 30.22
MSCI Europe Value NR USD -0.05 32.41 8.53 8.53 9.66 -6.20 -0.33 5.62 -2.64 3775 4915 824 36.75
MSCI Europe/Real Estate NR USD -0.21 36.68 10.32 10.32 21.10 -13.19 -6.77 7.76 4.02 37.68 -56.86 -26.23 69.53
MSCI Far East Free GR USD -0.01 21.37 -4.09 -4.09 4.39 -2.14 -2.71 2.60 16.59 12.76 -3228 0.29 8.87

MSCI Far East Free LCL - - -3.37 -3.37 -8.42 -9.40 -10.49 -2.81 1.03 12.87 -4490 -6.90 8.02

MSCI Far East Free NR USD -0.02 21.38 -4.15 -4.15 4.26 -2.26 -2.82 2.48 16.45 12.63 -32.37 0.21 8.78

MSCI Far East Free USD -0.12 21.39 -4.99 -4.99 2.04 -4.25 -4.59 0.96 1416 1043 -33.78 -1.24 7.39

MSCI Far East GR USD -0.01 21.37 -4.09 -4.09 4.39 -2.14 -2.71 2.60 16.59 12.76 -32.28 0.29 8.87

MSCI Far East LCL - - -3.37 -3.37 -8.42 -9.40 -10.49 -2.81 1.03 12.87 -4490 -6.90 8.02

MSCI Far East NR USD -0.02 21.38 -4.15 -4.15 4.26 -2.26 -2.82 2.48 16.45 12.63 -32.37 0.21 8.78

MSCI Far East USD -0.12 21.39 -4.99 -4.99 2.04 -4.24 -4.59 0.94 1416 1043 -33.78 -1.24 7.39

MSCI Finland GR USD -0.20 38.32 2.15 2.15 1.41 -13.45 -1.02 2.71 11.56 12.69 -54.67 50.09 31.04
MSCI Finland LCL - - -4.33 -4.33 -6.67 -13.94 -7.48 -5.16 14.50 3.89 -5417 30.79 13.73
MSCI Finland NR USD -0.23 37.94 1.88 1.88 0.41 -14.47 -2.00 1.77 10.29 11.14 -55.17 48.65 29.94
MSCI Finland USD -0.33 37.06 1.20 1.20 -2.12 -17.05 -4.48 -0.55 7.06 723 -56.43 45.01 27.15
MSCI France GR USD 0.02 31.46 10.58 10.58 11.33 -3.77 218 5.74 -3.23 3326 4271 14.03 3542
MSCI France LCL - - 4.50 4.50 2.30 -4.05 -4.43 -1.94 -0.26 23.67 -42.06 0.02 17.79
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI France NR USD -0.01 31.42 10.57 10.57 10.32 -4.71 1.29 5.00 -4.11 31.83 -43.27 13.24 3448
MSCI France Small Cap NR USD 0.25 35.48 10.04 10.04 30.94 2.77 4.47 9.06 2317 5861 -54.41 1393 39.16
MSCI France USD -0.10 31.37 10.54 10.54 7.29 -7.51 -1.34 2.82 -6.74 2764 4492 1090 31.68
MSCI G7 LCL - - 3.52 3.52 8.15 -1.76 -1.79 0.32 9.30 2139 -3915 224 1240
MSCI G7 USD 0.01 22.90 4.35 4.35 11.49 -2.05 -0.39 1.74 10.36 24.28 -40.78 5.51 15.72
MSCI Germany GR USD 0.06 32.30 7.57 7.57 20.71 -2.79 5.78 6.99 9.32 26.56 -4550 3593 36.79
MSCI Germany LCL - - 1.33 1.33 11.52 -2.65 -0.76 -0.69 13.39 1753 -4451 1953 19.00
MSCI Germany NR USD 0.03 32.21 7.47 7.47 19.71 -3.64 4.99 6.32 8.44 2515 -45.87 3521 35.99
MSCI Germany Small Cap NR USD 0.34 38.08 8.19 8.19 32.79 6.20 8.01 10.95 2581 5396 -46.17 12.64 35.54
MSCI Germany USD -0.05 31.98 719 7.19 16.96 -6.17 2.46 413 6.02 21.31 -4724 3252 33.03
MSCI Greece LCL - - 8.86 8.86 -32.18 -30.84 -20.64 -8.89 -42.64 18.78 -65.36 16.56 17.72
MSCI Greece NR USD -0.52 49.16 15.16 15.16 -26.89 -31.56 -15.86 -1.60 -4487 25.05 -66.01 3291 35.05
MSCI Greece USD -0.57 49.04 15.15 15.15 -28.87 -33.34 -18.07 -4.47 -46.36 2260 -67.07 29.23 31.60
MSCI Hong Kong GR USD 0.32 28.28 -0.41 -0.41 19.82 5.74 10.51 9.40 2323 60.15 -5121 4120 30.35
MSCI Hong Kong HKD 0.21 28.05 -0.74 -0.74 16.48 2.40 7.21 5.81 19.98 5528 -53.16 37.83 26.65
MSCI Hong Kong NR USD 0.32 28.28 -0.41 -0.41 19.82 5.74 10.51 9.40 2323 60.15 -51.21 4120 30.35
MSCI Hong Kong USD 0.21 28.05 -0.80 -0.80 16.28 242 7.16 5.84 19.67 55.20 -52.88 3748 26.27
MSCI Hungary HUF 0.13 51.19 8.44 8.44 -9.16 -2.52 -3.63 10.71 -1.63 7123 -58.46 285 16.79
MSCI Hungary USD 0.13 51.19 20.19 20.19 -4.70 -6.71 -0.64 16.17 -10.70 73.88 -62.45 13.40 31.11

MSCI India GR USD 0.29 41.95 -5.11 -5.11 9.46 4.08 12.16 20.31 2095 10281 -64.63 73.11 51.00
MSCI India INR 0.26 41.96 -5.46 -5.46 7.32 6.50 10.81 17.77 1474 9151 -56.82 5249 4647
MSCI India NR USD 0.29 41.95 -5.11 -5.11 9.46 4.08 12.16 20.21 2095 102.81 -64.63 73.11 51.00
MSCI India USD 0.26 41.96 -5.20 -5.20 8.04 2.81 10.79 18.30 19.41 100.51 -65.07 71.23 48.95
MSCI Ireland GR USD -0.90 37.20 9.32 9.32 -9.85 -33.81 -21.63 -6.16 -17.72 1287 -71.72 -19.64 47.56
MSCI Ireland LCL - - 1.72 1.72 -16.15 -33.38 -26.33 -12.95 -1413 649 -71.33 -29.53 28.68
MSCI Ireland NR USD -0.92 37.09 8.98 8.98 -10.29 -34.21 -22.10 -6.48 -18.12 1228 -71.92 -20.09 46.81

MSCI Ireland USD -1.00 36.68 7.60 7.60 -12.06 -35.78 -23.94 -8.73 -19.70 9.9 -72.74 -21.87 43.86
MSCI Israel ILS 0.22 22.58 -4.73 -4.73 -15.22 2.33 0.73 5.16 -459 5168 -32.07 2525 -13.86
MSCI Israel USD 0.23 22.06 -2.86 -2.86 -9.58 3.10 6.34 7.31 2.18 5129 -3092 3583 -7.11

MSCI Italy GR USD -0.15 35.22 13.77 13.77 5.44 -10.37 -3.41 3.54 -14.07 28.00 -49.20 7.26 34.07
MSCI Italy LCL - - 7.55 7.55 -3.62 -11.37 -10.71 -5.24 -11.90 1880 -49.62 -740 14.55
MSCI Italy NR USD -0.18 35.22 13.77 13.77 4.29 -11.49 -4.58 2.42 -15.01 2657 -49.98 6.06 32.49
MSCI Italy USD -0.28 35.26 13.77 13.77 1.08 -14.57 -7.82 -0.63 -17.62 2262 -5210 2.67 28.06
MSCI Japan GR CAD -0.08 21.14 -6.85 -6.85 -2.58 -5.18 -7.97 -3.25 9.56 965 -11.33 -18.70 5.93

MSCI Japan GR USD -0.08 21.14 -4.85 -4.85 1.60 -3.48 -4.57 1.52 15.59 6.39 -2911 -4.14 6.33

MSCI Japan JPY -0.17 21.25 -3.83 -3.83 -11.82 -10.98 -12.64 -3.97 -1.24 725 -4362 -11.33 6.09

MSCI Japan NR USD -0.09 21.15 -4.93 -4.93 1.45 -3.61 -4.69 1.39 15.44 6.25 -29.21 -4.23 6.24

MSCI Japan Small Cap JPY 0.01 19.69 -0.11 -0.11 -5.44 -7.15 -14.23 -0.97 2.46 586 -37.30 -18.26 -16.19
MSCI Japan Small Cap NR USD 0.11 19.66 -1.24 -1.24 8.84 0.69 -6.33 4.65 19.94 509 -2115 -11.70 -16.13
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Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI Japan USD -0.17 21.25 -5.89 -5.89 -0.59 -5.38 -6.25 0.09 13.36 444  -30.52 -542 5.09

MSCI Jordan JOD -1.10 20.30 -9.51 -9.51 -15.13 -21.52 -14.68 7.44 -11.95 -784 -35.76 20.88 -32.43
MSCI Jordan USD -1.10 20.30 -9.68 -9.68 -15.25 -21.56 -14.71 7.45 -12.01  -7.71  -35.76 20.92 -32.48
MSCI JPN/Real Estate NR USD 0.03 33.18 -10.04 -10.04 10.04 -3.96 -4.50 6.59 28.89 -0.71 -3211 -7.89 2444
MSCI Kokusai (World Ex Japan) GR USD 0.14 24.41 6.01 6.01 15.46 0.76 3.52 5.1 1199 34.04 -4155 1125 2261
MSCI Kokusai (World Ex Japan) LCL - - 3.83 3.83 9.04 -1.12 -0.61 0.87 9.02 2493 -3958 463 14.52
MSCI Kokusai (World Ex Japan) NR USD 0.11 24.40 5.89 5.89 14.82 0.12 2.91 4.55 11.37 33.14 -4196 10.66 21.95
MSCI Kokusai (World Ex Japan) USD 0.02 24.34 543 5.43 12.53 -2.12 0.75 2.59 9.14 2995 -4333 862 19.69
MSCI Korea KRW 0.31 40.48 2.92 2.92 25.84 8.75 9.37 16.33 2211 56.63 -40.62 30.80 2.31

MSCI Korea NR USD 0.34 40.40 7.32 7.32 31.10 6.25 8.05 20.19 26.74 7135 -5529 3185 12.64
MSCI Korea USD 0.31 40.48 6.48 6.48 29.80 5.11 6.75 18.64 2529 6942 -55.87 29.95 11.20
MSCI Malaysia MYR 0.46 21.59 1.81 1.81 17.83 6.51 10.53 9.27 19.33 46.25 -40.77 32.68 24.25
MSCI Malaysia USD 0.46 21.59 3.65 3.65 26.91 8.46 14.94 11.79 3251 47.78 -43.39 4155 33.11
MSCI Mexico MXN 0.19 32.07 -2.98 -2.98 13.56 4.92 11.02 18.38 19.03 4430 -28.92 10.16 41.52
MSCI Mexico USD 0.19 32.07 0.50 0.50 17.54 1.14 9.06 15.73 2599 53.07 -43.98 9.28 39.04
MSCI Morocco MAD -0.45 21.97 0.67 0.67 5.34 -8.50 6.62 7.59 1718 -1047 -9.37 3237 4826
MSCI Morocco USD -0.45 21.97 5.48 5.48 9.57 -11.32 9.44 11.12 10.84 -826 -1297 4402 ©62.65
MSCI Netherlands GR USD 0.04 32.31 10.54 10.54 14.05 -3.43 3.87 5.34 217 43.04 -47.88 21.14 3245
MSCI Netherlands LCL - - 4.28 4.28 6.15 -3.28 -2.75 -2.87 6.28 33.57 -47.51 6.00 14.70
MSCI Netherlands NR USD 0.03 32.25 10.50 10.50 13.64 -3.94 3.28 4.60 1.74 4225 -48.22 2059 31.38
MSCI Netherlands USD -0.07 31.90 10.31 10.31 11.33 -6.77 0.39 1.84 -0.62 3786 -50.09 17.53 28.23
MSCI New Zealand GR USD 0.07 29.16 4.43 4.43 18.43 -1.91 1.73 12.05 9.24 51.74 -53.35 9.78 17.75
MSCI New Zealand NR USD 0.04 29.03 4.15 415 17.35 -2.78 0.83 10.73 8.32 5040 -53.79 890 16.56
MSCI New Zealand NZD -0.14 28.45 5.04 5.04 3.65 -6.62 -8.29 -0.71 -3.89 14.86 -42.34 -4.69 6.27

MSCI New Zealand USD -0.14 28.45 2.56 2.56 11.43 -7.56 -4.14 5.80 3.18 43.01 -56.22 4.02 10.02
MSCI Nordic Countries GR USD 0.15 34.09 5.77 5.77 24.66 -0.30 6.48 10.24 26.04 4853 -53.01 2222 40.41
MSCI Nordic Countries LCL - - -1.00 -1.00 10.29 -1.45 -0.88 1.84 2191 3137 4799 8.60 20.39
MSCI Nordic Countries NR USD 0.12 33.86 5.58 5.58 23.70 -1.25 5.55 9.34 25.06 47.07 -53.52 21.24 39.26
MSCI Nordic Countries USD 0.04 33.32 5.07 5.07 21.19 -3.65 3.22 712 2249 4343 5477 18.79 36.40
MSCI North America GR CAD 0.22 22.36 3.91 3.91 11.88 1.07 -0.34 -0.93 9.93 984 -2220 -8.69 15.04
MSCI North America GR USD 0.22 22.36 6.14 6.14 16.69 2.88 3.35 3.96 1598 2935 -37.80 7.67 1548
MSCI North America LCL - - 5.42 5.42 13.89 0.40 0.89 1.69 13.07 2451 -38.11 4.41 13.32
MSCI North America NR USD 0.19 22.37 5.99 5.99 16.01 2.21 2.71 3.37 15.30 28.44 -38.23 7.07 1484
MSCI North America USD 0.12 22.37 5.64 5.64 14.36 0.60 1.20 1.99 13.65 26.28 -39.24 568 13.35
MSCI Norway GR USD 0.14 42.65 6.81 6.81 27.60 -3.17 5.00 15.13 11.82 88.61 -63.91 3244 46.33
MSCI Norway NOK 0.05 42.19 1.42 1.42 14.19 -4.03 -2.02 5.83 8.07 50.57 -55.15 12.00 30.17
MSCI Norway NR USD 0.12 42.54 6.81 6.81 26.60 -3.98 4.15 14.18 1095 87.07 -64.24 3143 4512
MSCI Norway USD 0.05 42.19 6.57 6.57 22.53 -6.71 1.38 11.25 7.40 8251 -65.22 2843 4156
MSCI Pacific Ex Japan GR CAD 0.33 30.37 0.63 0.63 11.86 4.19 7.37 9.07 1096 46.95 -3749 1172 32.64
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Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI Pacific Ex Japan GR USD 0.33 30.37 2.79 2.79 16.67 6.06 11.34 14.45 17.07 73.04 -50.03 31.73 33.15
MSCI Pacific Ex Japan LCL - - 1.04 1.04 2.41 -1.30 1.24 4.41 2.16 39.75 -4417 1740 21.04
MSCI Pacific Ex Japan NR USD 0.32 30.41 2.76 2.76 16.53 5.72 10.76 13.70 16.91 72.81 -50.50 30.73 32.02
MSCI Pacific Ex Japan Small Cap USD 0.22 39.12 -0.07 -0.07 21.33 0.80 4.99 14.41 23.61 96.93 -64.02 19.88 34.52
MSCI Pacific ex Japan USD 0.20 30.31 1.84 1.84 12.28 1.75 6.98 10.11 12.67 65.90 -52.21 2717 28.03
MSCI Pacific Free Ex Japan GR USD 0.33 30.37 2.79 2.79 16.67 6.06 11.34 14.45 17.07 73.04 -50.083 31.73 33.15
MSCI Pacific Free Ex Japan LCL - - 1.04 1.04 2.41 -1.30 1.24 4.41 2.16 39.75 -4417 1740 21.04
MSCI Pacific Free Ex Japan NR USD 0.32 30.41 2.76 2.76 16.53 5.72 10.76 13.70 16.91 7281 -50.50 30.73 32.02
MSCI Pacific Free Ex Japan USD 0.20 30.31 1.84 1.84 12.28 1.75 6.98 10.13 12.67 65.90 -52.21 2717 28.03
MSCI Pacific Free GR USD 0.09 22.99 -1.98 -1.98 7.01 -0.09 0.10 5.05 16.08 24.34 -36.17 5.61 12.51
MSCI Pacific Free LCL - - -1.95 -1.95 -7.09 -8.00 -8.64 -1.65 -0.44 16.71 -43.81 -3.35 9.58

MSCI Pacific Free NR USD 0.08 23.00 -2.03 -2.03 6.87 -0.28 -0.14 4.77 1592 2418 -3642 530 1220
MSCI Pacific Free USD -0.02 22.94 -2.96 -2.96 412 -2.73 -2.32 2.96 13.08 2115 -3792 352 1043
MSCI Pacific GR CAD 0.09 22.99 -4.04 -4.04 2.60 -1.85 -3.48 0.1 10.02 559 -20.16 -10.43 12.08
MSCI Pacific GR USD 0.09 22.99 -1.98 -1.98 7.01 -0.09 0.10 5.05 16.08 24.34 -36.17 5.61 12.51
MSCI Pacific LCL - - -1.95 -1.95 -7.09 -8.00 -8.64 -1.65 -0.44 16.71  -43.81 -3.35 9.58

MSCI Pacific NR USD 0.08 23.00 -2.03 -2.03 6.87 -0.28 -0.14 4.77 1592 2418 -3642 530 1220
MSCI Pacific USD -0.02 22.94 -2.96 -2.96 412 -2.73 -2.32 2.87 13.08 21.15 -37.91 3.52 1043
MSCI Pakistan PKR -0.30 44.23 -0.89 -0.89 12.31 -13.60 -4.54 14.12 2136 89.77 -68.40 34.13 0.14

MSCI Pakistan USD -0.30 44.23 -0.61 -0.61 10.51 -22.06 -11.01 10.29 1949 78.07 -7539 3250 -1.65
MSCI Peru PEN 0.36 43.72 -14.02 -14.02 28.21 7.36 25.45 26.38 49.24 66.25 -41.27 8221 4764
MSCI Peru USD 0.35 42.25 -14.02 -14.02 28.21 6.15 26.44 27.38 4924 69.30 -4240 86.00 52.13
MSCI Philippines PHP 0.27 30.32 -5.34 -5.34 15.49 5.52 8.70 7.33 23.47 5579 -46.77 16.26 43.60
MSCI Philippines USD 0.27 30.32 -4.44 -4.44 20.25 4.19 12.34 8.81 3029 60.24 -53.79 38.04 55.39
MSCI Poland NR PLN 0.08 46.22 2.76 2.76 17.64 1.59 2.65 8.91 18.98 36.66 -4557 6.03 25.40
MSCI Poland PLN 0.02 45.75 2.76 2.76 14.97 -1.22 -0.23 6.51 16.28 3256 -47.23 392 20.66
MSCI Poland USD 0.02 45.75 6.91 6.91 15.52 -9.02 2.50 10.48 1263 3725 -56.20 2271 3535
MSCI Portugal LCL - - 2.77 2.77 -1.39 -9.19 -6.59 -3.07 -8.69 3116 -51.256 917 28.30
MSCI Portugal NR USD -0.17 30.64 8.71 8.71 7.43 -9.31 -0.48 4.39 -11.31 4041 5215 24.00 47.37
MSCI Portugal USD -0.29 30.46 8.71 8.71 3.42 -12.47 -3.57 1.71 -14.63 3538 -53.65 21.04 4343
MSCI Russia NR USD 0.10 46.20 16.29 16.29 29.70 -5.84 2.20 2242 19.07 104.22 -73.88 2450 55.60
MSCI Russia RUB -0.08 50.08 9.51 9.51 24.12 -9.86 -1.50 19.07 18.07 81.08 -7257 2118 52.11
MSCI Russia USD 0.06 45.99 16.29 16.29 27.69 -7.27 0.76 20.49 1718 100.32 -74.16 22.88 53.71
MSCI Singapore Free GR USD 0.34 32.76 -0.63 -0.63 22.95 6.32 13.53 12.93 2216 74.00 -47.34 28.38 46.73
MSCI Singapore Free NR USD 0.34 32.76 -0.63 -0.63 22.93 6.29 13.51 12.91 2214 7396 4735 28.35 46.71
MSCI Singapore Free USD 0.22 32.38 -0.73 -0.73 19.24 2.39 9.48 9.51 1845 67.29 -49.55 2391 4191
MSCI Singapore FreeSGD 0.22 32.38 -2.32 -2.32 7.51 -0.62 4.15 5.62 8.08 63.02 -4950 16.25 31.02
MSCI Singapore GR USD 0.34 32.76 -0.63 -0.63 22.95 6.32 13.53 12.93 2216 74.00 -47.34 28.38 46.73
MSCI Singapore NR USD 0.34 32.76 -0.63 -0.63 22.93 6.29 13.51 12.91 2214 7396 4735 28.35 46.71
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Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI Singapore SGD 0.22 32.38 -2.32 -2.32 7.51 -0.62 415 5.62 8.08 63.02 -49.50 16.25 31.02
MSCI Singapore USD 0.22 32.38 -0.73 -0.73 19.24 2.39 9.48 9.48 18.45 67.29 -49.55 2391 4191

MSCI South Africa USD 0.48 33.79 -2.83 -2.83 22.06 11.40 6.03 15.39 30.70 53.39 -39.98 14.72 17.25
MSCI South Africa ZAR 0.48 33.79 -0.72 -0.72 12.34 4.77 8.00 13.39 1742 2218 -18.81 11.20 30.34
MSCI Spain GR USD 0.00 37.33 13.80 13.80 5.87 -6.17 5.30 9.38 -21.13  45.07 -40.06 24.69 50.17
MSCI Spain LCL - - 6.69 6.69 -4.85 -7.95 -2.71 0.45 -20.20 32.21 -40.01 8.83 29.56
MSCI Spain NR USD -0.02 37.32 13.62 13.62 4.69 -7.13 4.41 8.68 -21.95 4348 -40.60 23.95 49.36
MSCI Spain USD -0.14 37.28 12.86 12.86 -0.21 -11.27 0.44 5.33 -25.38 36.46 -42.97 20.67 44.83
MSCI Sri Lanka LKR 0.63 50.89 -2.80 -2.80 56.40 24.88 15.76 27.37 66.76 187.67 -60.58 -14.20 50.26
MSCI Sri Lanka USD 0.63 50.89 -2.32 -2.32 61.58 23.89 14.07 24.67 7195 184.15 -62.09 -15.15 42.78
MSCI Sweden GR USD 0.37 35.17 5.52 5.52 32.05 7.49 9.02 12.54 34.81 6589 4917 148 4464
MSCI Sweden NR USD 0.34 34.86 5.31 5.31 30.93 6.29 7.93 11.56 33.75 6416 -49.86 0.62 43.39
MSCI Sweden SEK 0.26 34.21 -1.64 -1.64 12.48 5.67 1.03 4.05 2360 4461 -40.58 -6.83 20.80
MSCI Sweden Small Cap NR USD 0.29 42.42 6.35 6.35 31.00 3.71 7.02 19.34 3514 9919 -60.61 -2.07 60.81

MSCI Sweden USD 0.26 34.21 4.82 4.82 28.32 3.51 5.39 9.30 3127 60.17 -51.44 -1.36 4049
MSCI Switzerland CHF 0.03 22.56 -1.16 -1.16 -6.89 -4.03 -4.42 -0.58 -0.96 19.39 -35.67 -3.66 16.58
MSCI Switzerland GR USD 0.15 22.63 1.91 1.91 10.14 1.30 5.29 8.13 1286 26.61 -2990 6.06 28.23
MSCI Switzerland NR USD 0.11 22.59 1.48 1.48 9.08 0.31 4.36 7.36 11.79 2531 -3049 529 2740
MSCI Switzerland Small Cap NR USD 0.33 31.22 2.82 2.82 31.39 6.04 11.11 13.71 43.78 3341 -4049 16.53 47.60
MSCI Switzerland USD 0.03 22.56 0.70 0.70 712 -1.51 2.65 5.94 9.84 2293 -3157 387 2586
MSCI Taiwan NR USD 0.21 32.48 -4.25 -4.25 21.31 2.07 7.24 5.34 21.84 7921 -46.45 8.38 19.97
MSCI Taiwan TWD 0.11 32.51 -3.43 -3.43 9.08 -2.18 1.96 1.71 7.86 70.70 -48.09 494 1539
MSCI Taiwan USD 0.1 32.51 -4.25 -4.25 17.81 -1.12 3.99 2.85 18.32 7514 4870 543 16.30
MSCI Thailand NR USD 0.51 34.87 4.10 4.10 43.20 12.61 17.29 23.10 55.71 76.57 -48.48 46.05 11.11

MSCI Thailand THB 0.41 34.44 3.82 3.82 29.62 7.39 7.79 14.46 36.36 63.00 -48.72 31.33 -5.87

MSCI Thailand USD 0.41 34.44 3.48 3.48 38.57 8.84 13.36 19.17 50.81 70.04 -50.34 4094 6.76

MSCI Turkey NR TRY 0.45 47.05 -4.96 -4.96 11.66 16.93 8.17 22.80 2404 9181 -50.35 44.07 -2.74

MSCI Turkey TRY 0.40 46.72 -5.19 -5.19 9.30 13.97 5.57 20.22 2153 86.46 -51.78 40.72 -4.85

MSCI Turkey USD 0.40 46.72 -5.49 -5.49 7.77 8.61 2.71 15.74 18.36 92.00 -63.38 70.04 -9.22

MSCI UK GBP -0.13 25.45 0.40 0.40 3.95 1.02 -0.40 0.40 8.47 2228 -3155 296 10.70
MSCI UK GR USD 0.02 25.46 3.79 3.79 13.59 -2.22 1.82 5.26 8.80 43.37 -48.32 8.39 30.66
MSCI UK Growth NR USD 0.06 25.31 2.39 2.39 14.11 -1.16 3.81 4.97 1295 48.93 -48.94 16.13 27.29
MSCI UK NR USD - 25.46 3.78 3.78 13.55 -2.26 1.78 5.23 8.76 43.30 -48.34 8.36 30.61

MSCI UK USD -0.13 25.45 2.79 2.79 9.85 -5.97 -1.96 1.62 5.17 37.34 -50.56 472 26.20
MSCI UK Value NR USD -0.03 27.46 5.75 5.75 12.80 -4.04 -0.72 5.13 3.83 36.38 -48.09 089 33.70
MSCI US Broad Market GR USD 0.26 22.62 6.35 6.35 17.62 3.76 3.23 - 17.28 28.76 -37.04 559 1572
MSCI US Broad Market USD 0.17 22.63 5.89 5.89 15.46 1.61 1.22 - 1511 2592 -3842 3.77 13.70
MSCI US IMI/Cons Disc GR USD 0.48 28.74 4.60 4.60 22.20 10.55 4.35 4.91 30.87 46.75 -38.05 -11.43 16.79
MSCI US IMI/Cons Staple GR USD 0.40 14.44 3.05 3.05 11.19 5.36 7.96 6.92 1447 1556 -16.38 13.92 15.03
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Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI US IMI/Energy GR USD 0.28 26.39 16.95 16.95 40.33 4.39 9.74 12.84 21.02 1944 -36.93 3442 21.03
MSCI US IMI/Financials GR USD -0.07 34.34 3.32 3.32 6.18 -7.65 -8.18 0.06 14.87 1438 -4911 -17.34 19.50
MSCI US IMI/Health Care GR USD 0.39 18.18 6.68 6.68 7.98 6.12 3.66 3.37 5.97 2224 -23.36 7.99 6.85
MSCI US IMl/Industrials GR USD 0.22 29.43 8.83 8.83 24.33 2.55 4.00 6.00 2740 2254 -39.90 1340 14.73
MSCI US IMl/Info Tech GR USD 0.44 25.58 4.38 4.38 15.02 8.84 5.46 3.01 1279 62.18 4276 1513 921
MSCI US IMI/Materials GR USD 0.25 31.23 5.96 5.96 26.43 3.40 8.14 10.32 2459 5180 -46.66 26.47 19.80
MSCI US IMI/Tele Svcs GR USD 0.21 20.06 4.55 4.55 27.47 2.76 4.1 -0.30 17.72 1256 -33.16 1048 37.26
MSCI US IMI/Utilities GR USD 0.05 16.81 4.05 4.05 14.52 -0.18 5.14 2.86 7.20 11.70 -27.99 1750 21.71
MSCI US Investable Market 2500 GR USD 0.26 22.58 6.35 6.35 17.55 3.72 3.27 4.44 1717 28,63 -36.97 579 1570
MSCI US Investable Market Growth GR USD 0.34 22.60 5.66 5.66 18.99 5.61 4.51 3.49 18.65 37.08 -38.42 12.41 9.56
MSCI US Investable Market Value GR USD 0.17 23.32 7.05 7.05 16.08 1.74 1.92 5.24 15.64 20.58 -35.58 -0.62 22.02
MSCI US Large Cap 300 GR USD 0.18 21.33 5.55 5.55 14.58 2.07 2.83 3.00 13.93 2552 -36.07 6.39 16.10
MSCI US Large Cap 300 USD 0.08 21.35 5.03 5.03 12.23 -0.24 0.64 1.03 11.58 2251 -3759 436 13.87
MSCI US Large Cap Growth GR USD 0.28 21.33 4.15 4.15 14.52 4.27 415 2.07 1476 3526 -36.45 1173 9.10
MSCI US Large Cap Growth USD 0.21 21.32 3.80 3.80 12.90 2.74 2.79 0.98 13.14 33.08 -37.28 10.53 8.00
MSCI US Large Cap Value GR USD 0.08 22.20 6.94 6.94 14.56 -0.20 1.41 3.78 13.04 16.38 -35.81 117  23.36
MSCI US Large Cap Value USD -0.06 22.26 6.25 6.25 11.50 -3.27 -1.60 0.92 10.00 12.64 -38.04 -1.60 19.93
MSCI US Mid Cap 450 GR USD 0.39 26.17 8.24 8.24 25.21 7.52 4.55 8.41 2569 4049 -4180 6.19 13.75
MSCI US Mid Cap 450 USD 0.33 26.15 7.92 7.92 23.57 5.82 2.99 6.85 2399 3811 4283 479 1219
MSCI US Mid Cap Growth GR USD 0.37 26.64 8.82 8.82 30.72 6.89 4.75 6.77 29.24 43.01 -47.07 1740 9.67
MSCI US Mid Cap Growth USD 0.35 26.63 8.70 8.70 30.05 6.28 417 6.26 28.57 42.06 -47.36 16.82 9.02
MSCI US Mid Cap Value GR USD 0.40 26.63 7.63 7.63 19.63 7.70 3.98 9.77 2196 3784 -36.50 -441 17.82
MSCI US Mid Cap Value USD 0.30 26.59 7.10 7.10 17.10 4.93 1.46 7.14 19.29 34.09 -38.36 -6.47 15.32
MSCI US Prime Market 750 GR USD 0.22 21.99 6.04 6.04 16.42 2.98 3.12 3.86 1592 2780 -37.06 638 15.68
MSCI US Prime Market Growth GR USD 0.31 22.02 5.01 5.01 17.34 4.86 4.34 2.88 1723 36.50 -38.22 1273 9.20
MSCI US Prime Market Growth USD 0.25 22.00 4.71 4.71 15.87 3.48 3.11 1.88 1576 3451 -3896 1164 8.18
MSCI US Prime Market Value GR USD 0.14 22.77 7.06 7.06 15.44 1.01 1.78 4.68 1454 1954 -36.00 0.22 2237
MSCI US Prime Market Value USD 0.01 22.81 6.40 6.40 12.47 -2.01 -1.15 1.86 1156 15.80 -38.16 -2.42 19.10
MSCI US REIT GR USD 0.25 40.40 6.49 6.49 24.28 2.24 1.39 11.33 28.48 2861 -37.97 -16.82 35.92
MSCI US REIT NR USD 0.21 40.34 6.22 6.22 22.90 0.66 -0.07 - 26.97 26.27 - - -
MSCI US Small Cap 1750 GR USD 0.46 28.58 8.84 8.84 26.87 10.00 4.76 9.50 2782 36.15 -36.20 1.20 15.77
MSCI US Small Cap 1750 USD 0.41 28.54 8.54 8.54 25.30 8.42 3.34 8.04 26.22 34.01 -37.18 0.00 14.33
MSCI US Small Cap Growth GR USD 0.52 28.62 10.67 10.67 32.62 11.69 5.94 8.56 30.71  41.97 -40.11 9.71 12.03
MSCI US Small Cap Growth USD 0.50 28.62 10.59 10.59 32.17 11.27 5.59 8.26 30.27 4138 -40.32 940 11.71
MSCI US Small Cap Value GR USD 0.40 29.24 6.96 6.96 21.31 8.19 3.42 10.24 25.01 30.29 -32.11 -6.94 1944
MSCI US Small Cap Value USD 0.32 29.17 6.44 6.44 18.72 5.49 0.97 7.62 2231 26.71 -33.93 -893 16.85
MSCI USA GR USD 0.20 21.91 5.96 5.96 16.03 2.54 2.80 3.35 1545 2714 -3714 6.03 1532
MSCI USA Growth NR USD 0.26 22.25 4.90 4.90 16.59 3.77 3.34 3.1 16.10 36.13 -39.22 11.30 8.60
MSCI USA NR USD 0.18 21.91 5.81 5.81 15.35 1.87 2.16 2.76 1477 26.25 -37.57 544 1467
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Benchmark Indexes
Index Name
MSCI USA Small Cap NR USD
MSCI USA USD
MSCI USA Value NR USD
MSCI World Ex Australia GR USD
MSCI World Ex Australia LCL
MSCI World Ex Australia NR USD
MSCI World Ex Australia USD
MSCI World Ex Europe LCL
MSCI World Ex Europe USD
MSCI World Ex UK GR USD
MSCI World Ex UK LCL
MSCI World Ex UK NR USD
MSCI World Ex UK USD
MSCI World Ex US NR USD
MSCI World ex US USD
MSCI World Ex USA GR USD
MSCI World Ex USA Growth GR LCL
MSCI World Ex USA Growth GR USD
MSCI World Ex USA Growth LCL
MSCI World Ex USA Growth NR LCL
MSCI World Ex USA Growth NR USD
MSCI World Ex USA Growth USD
MSCI World Ex USA LCL
MSCI World Ex USA Small Cap NR USD
MSCI World Ex USA Small Cap USD
MSCI World Ex USA Value USD
MSCI World Free GR USD
MSCI World Free Growth NR USD
MSCI World Free LCL
MSCI World Free NR USD
MSCI World Free USD
MSCI World Free Value NR USD
MSCI World GDP Weighted
MSCI World GR CAD
MSCI World GR USD
MSCI World Growth USD
MSCI World LCL
MSCI World NR EUR
MSCI World NR LCL
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Data as of: 03/31/2011
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Benchmark Indexes Data as of: 03/31/2011

Index Name Sharpe Std. Dev. 1st Qtr YTD 1Year 3 Year 5Year 10Year 2010 2009 2008 2007 2006
MSCI World NR USD 0.09 23.75 4.80 4.80 13.45 -0.25 2.08 4.21 11.76 29.99 -40.71 9.04 20.07
MSCI World Small Cap GR CAD 0.38 27.36 4.07 4.07 19.84 5.45 0.18 5.56 1997 2292 -26.95 -14.23 17.11

MSCI World Small Cap GR USD 0.38 27.36 6.30 6.30 24.99 7.34 3.89 10.77 26.57 4475 -4160 112 17.56
MSCI World Small Cap NR USD 0.37 27.34 6.22 6.22 24.56 6.90 3.49 10.36 2613 4412 -4188 0.79 17.20
MSCI World Small Cap USD 0.31 27.25 5.87 5.87 22.83 5.18 1.95 8.87 2434 4168 -4291 -055 15.78
MSCI World USD 0.00 23.68 4.29 4.29 11.19 -2.44 0.00 2.32 9.55 26.98 -4208 7.09 17.95
MSCI World Value USD -0.06 24.81 5.29 5.29 8.90 -4.07 -1.64 1.80 6.26 23.04 -4226 099 2216
MSCI World/Aero&Defense USD 0.10 27.29 9.78 9.78 8.40 -0.71 2.75 4.46 1049 21.80 -39.56 16.57 2237
MSCI World/Air Freight&Lgc USD 0.04 28.81 0.52 0.52 9.93 -2.52 -2.48 4.09 13.74 1750 -32.06 -3.84 9.59

MSCI World/Airlines USD -0.11 28.29 -10.29 -10.29 1.58 -6.55 -1.51 -0.30 19.37 17.70 -4251 -3.13 38.76
MSCI World/Auto Components USD 0.19 31.78 3.63 3.63 24.67 1.55 1.51 6.22 26.47 6059 -5553 794 17.28
MSCI World/Automobiles USD 0.06 29.55 -2.10 -2.10 20.23 -2.04 1.44 2.91 2232 38.77 4824 343 3348
MSCI World/Autos&Components USD 0.08 29.35 -0.77 -0.77 21.31 -1.29 1.41 3.63 2316 4268 -49.79 440 29.54
MSCI World/Banks Ig USD -0.19 36.30 4.00 4.00 -0.78 -12.28 -10.31 -1.50 -244 3551 -56.68 -1241 19.10
MSCI World/Beverages USD 0.31 17.48 0.63 0.63 11.23 4.36 8.46 6.24 12.34 30.83 -26.41 17.65 21.20
MSCI World/Biotechnology NR USD 0.27 20.28 6.41 6.41 3.29 4.04 3.33 4.44 2.83 1.06 8.42 -2.03 0.08

MSCI World/Biotechnology USD 0.26 20.25 6.34 6.34 3.07 3.86 3.20 4.38 2.59 0.86 8.34 -2.07 0.04

MSCI World/Building Products USD 0.1 34.62 6.88 6.88 14.26 -1.73 -1.16 4.89 9.43 39.57 -48.34 392 23.19
MSCI World/Capital Goods USD 0.09 30.53 8.05 8.05 21.51 -1.57 2.01 4.01 2312 2715 4841 1736 17.41

MSCI World/Chemicals USD 0.20 28.68 5.52 5.52 24.64 1.89 8.59 9.58 20.71 4398 4483 3244 18.62
MSCI World/Comct Equip USD -0.17 31.55 -1.24 -1.24 -9.64 -9.53 -6.57 -3.63 -295 3295 -4953 1219 1537
MSCI World/Compt&Peripherals USD 0.55 26.18 3.63 3.63 17.39 12.06 11.31 4.69 17.51 73.69 -42.09 2560 14.70
MSCI World/Comrcl Sves&Supl USD 0.06 21.42 3.54 3.54 11.76 -0.56 -1.47 1.55 1046 19.16 -29.69 -8.81 14.88
MSCI World/Conglomerates USD -0.07 35.40 8.92 8.92 18.55 -8.06 -3.28 -2.36 2177 16.62 -5441 1162 7.85

MSCI World/Cons Durb&Apparel USD 0.14 29.68 -2.94 -2.94 11.83 0.18 -1.70 1.66 2724 38.78 4717 -3.11 1257
MSCI World/Const Materials USD -0.18 38.25 4.23 4.23 -0.21 -12.95 -5.26 5.19 -13.05 3133 4597 355 36.82
MSCI World/Const&Engineering USD -0.04 33.66 10.05 10.05 14.56 -6.64 -0.01 9.30 6.65 1712 -46.58 2239 26.88
MSCI World/Consumer Disc USD 0.21 25.47 1.61 1.61 17.13 2.62 1.10 2.24 2283 3729 4281 -454 19.34
MSCI World/Consumer Staples USD 0.1 15.78 0.84 0.84 7.41 0.91 5.79 5.60 10.11 18.63 -2487 16.32 17.99
MSCI World/Containers&Pakg USD 0.12 29.48 5.19 5.19 22.31 -0.35 2.10 6.71 20.76  19.36  -33.21 3.53 8.73

MSCI World/Distributors USD 0.32 25.80 -5.91 -5.91 13.48 5.44 7.44 5.64 3691 5984 4752 6.80 30.84
MSCI World/Div Financials USD -0.20 39.00 3.44 3.44 -0.15 -13.81 -12.51 -3.35 2.49 31.24 -61.65 -14.44 2207
MSCI World/Div Telecom Svcs USD -0.12 20.66 6.09 6.09 14.65 -4.16 2.51 -1.95 0.96 724 -33.54 18.63 33.50
MSCI World/Electnc Equip&Instr USD 0.19 28.19 -1.48 -1.48 6.84 1.79 -3.03 -2.09 18.74 46.44 4897 1.24 410

MSCI World/Electric Utilities USD -0.63 17.82 -2.88 -2.88 -4.34 -11.76 -0.43 3.48 -6.00 -2.56 -27.43 2047 3234
MSCI World/Electrical Equip USD 0.08 33.68 9.05 9.05 17.95 -2.79 4.90 5.87 15.38 2471 -4760 3828 33.32
MSCI World/Energy Equip&Svcs USD 0.21 39.64 14.57 14.57 41.45 0.56 5.70 9.76 2581 69.78 -61.24 4252 14.26
MSCI World/Energy NR USD 0.21 26.46 13.83 13.83 28.74 2.59 7.05 11.15 11.88 26.23 -38.05 29.79 17.86
MSCI World/Energy USD 0.12 26.40 13.37 13.37 26.17 0.24 4.82 8.84 9.54 22.88 -39.35 2749 15.80
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MSCI World/Finance GR CAD -0.10 35.05 2.41 2.41 0.82 -10.37 -9.82 -3.38 -0.41 11.93 -41.98 -21.69 24.02
MSCI World/Financials NR USD -0.11 35.04 4.52 4.52 4.68 -9.32 -7.08 0.68 4.61 31.08 -54.04 -8.30 23.70
MSCI World/Financials USD -0.19 34.95 3.95 3.95 2.33 -11.70 -9.46 -1.65 2.33 27.72 -55.60 -10.55 20.94
MSCI World/Food Beverage&Tobacco USD 0.23 16.79 2.23 2.23 12.05 2.97 8.24 7.65 12.79 2418 -26.22 18.70 21.61
MSCI World/Food Products USD 0.14 17.07 0.97 0.97 8.92 1.37 7.16 6.78 11.02 21.62 -2436 1746 2144
MSCI World/Food&Staples Retail Ig USD -0.05 16.80 -0.74 -0.74 2.01 -1.78 2.04 0.12 7.13 13.04 -2422 1116 11.94
MSCI World/Gas Utilities USD -0.07 18.20 9.88 9.88 10.64 -2.53 5.54 4.92 1.88 894 -23.64 2132 19.77
MSCI World/HC Equip&Supl USD 0.06 21.97 6.85 6.85 4.23 -0.77 2.27 5.48 0.50 3149 -32.13 8.28 7.88

MSCI World/HC Equip&Svcs USD 0.23 22.14 9.60 9.60 8.83 3.05 1.49 6.27 4.20 3177 -3765 1136 2.82

MSCI World/HC Providers&Svcs USD 0.41 24.45 12.42 12.42 14.16 7.78 1.13 6.66 9.08 31.73 -4299 1528 -0.80
MSCI World/Health Care GR CAD 0.28 17.26 2.74 2.74 1.84 2.02 -0.91 -1.59 -2.34 1.63 -1.25 -1146 1049
MSCI World/Health Care NR USD 0.24 17.26 4.66 4.66 5.53 3.20 2.18 2.72 2.41 18.89 -2150 3.94 1047
MSCI World/Health Care USD 0.12 17.28 3.78 3.78 3.34 1.12 0.34 1.18 0.38 16.40 -22.92 247 9.01

MSCI World/Hotels Restaurants&Lei USD 0.22 23.17 0.21 0.21 18.86 2.89 2.89 6.59 2942 1792 -3514 -0.02 2214
MSCI World/Household Durb USD -0.16 31.57 -3.38 -3.38 -4.85 -9.16 -9.78 -3.47 1043 31.83 -52.89 -9.00 6.66

MSCI World/Household Prods USD -0.08 15.58 -2.43 -2.43 -1.30 -1.98 2.91 6.13 4.90 763 -19.11 1399 14.07
MSCI World/Hushld&Pers Prods USD -0.07 16.66 -1.94 -1.94 -0.30 -2.04 3.31 6.26 5.46 10.03 -2148 16.30 15.80
MSCI World/Industrials USD 0.08 28.12 6.55 6.55 19.16 -1.41 1.75 4.27 2130 2396 4424 13,57 16.76
MSCI World/Information Tech NR USD 0.27 25.42 2.36 2.36 9.06 4.23 3.02 1.39 10.50 52.36 -43.87 1510 9.31

MSCI World/Information Tech USD 0.24 25.40 2.15 2.15 8.11 3.27 2.18 0.86 9.54 50.88 -4439 1435 8.65

MSCI World/Insurance Ilg USD -0.19 33.03 5.84 5.84 4.96 -10.92 -6.78 -2.56 4.89 10.93 -48.05 -2.28 16.87
MSCI World/IT Consulting&Sves USD 0.51 21.72 10.03 10.03 17.67 9.50 5.21 -2.38 8.94 40.07 -29.10 262 11.50
MSCI World/Itnet Swre&Svcs USD 0.26 29.76 0.84 0.84 6.83 3.76 1.44 6.18 2.83 78.27 -53.33 29.93 -17.03
MSCI World/Itnet&Calg Retail USD 0.86 35.07 7.02 7.02 38.06 27.07 17.43 20.82 3569 14119 -5298 29.19 -3.16
MSCI World/Leis Equip&Prods USD 0.02 25.22 -2.48 -2.48 9.49 -2.40 -2.23 -0.71 23.75 1487 -38.09 -256 15.97
MSCI World/Machinery USD 0.37 33.57 6.66 6.66 42.27 7.34 8.10 12.04 4545 4336 -48.30 19.09 24.06
MSCI World/Marine USD -0.20 34.84 -3.87 -3.87 11.49 -12.08 1.32 8.08 38.47 246  -50.16 25.75 9.35

MSCI World/Materials NR USD 0.19 33.56 2.25 2.25 21.10 0.85 8.96 13.09 2127 6152 -50.05 33.24 28.65
MSCI World/Materials USD 0.13 33.47 1.78 1.78 19.25 -0.91 7.1 11.12 1943 5841 -50.99 31.21 26.18
MSCI World/Media Ig USD 0.26 26.86 10.07 10.07 21.52 4.01 2.24 -1.61 1717 32,53 -40.83 -8.19 2447
MSCI World/Metals & Mining NR USD 0.20 39.00 -0.65 -0.65 18.75 0.12 10.83 18.06 23.58 80.73 -55.14 42.09 37.68
MSCI World/Metals&Mining USD 0.16 39.01 -1.23 -1.23 17.05 -1.47 9.06 16.10 2189 77.63 -55.91 40.06 34.56
MSCI World/Multiline Retail USD 0.14 29.80 -6.49 -6.49 2.26 0.19 -3.61 3.08 19.80 53.06 -47.70 -18.71 18.59
MSCI World/MultiUtilies USD -0.27 19.52 3.68 3.68 3.79 -6.48 0.29 -6.36 -4.41 8.00 -33.84 1520 3273
MSCI World/Office Electronics USD -0.03 29.22 -14.02 -14.02 -5.69 -4.63 -2.75 3.65 2131 29.05 -39.08 -11.07 33.38
MSCI World/Oil&Gas USD 0.11 24.99 13.16 13.16 23.89 0.15 4.66 8.61 7.20 1810 -35.75 2528 16.23
MSCI World/Paper&Forest Products USD 0.15 38.78 9.23 9.23 25.46 -1.20 -4.60 0.29 1714 33.04 -50.76 -7.41 11.92
MSCI World/Personal Products USD 0.01 27.94 0.16 0.16 2.23 -3.43 453 7.56 6.28 2524 -3441 2726 2586
MSCI World/Pharm&Biotech USD 0.08 16.67 1.82 1.82 1.49 0.34 -0.08 -0.07 -0.96 1198 -1749 -069 11.88
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MSCI World/Pharmaceuticals USD 0.03 17.18 1.08 1.08 0.66 -0.49 -0.99 -1.05 -2.46 1276 -20.16 -1.50 13.94
MSCI World/Real Estate NR USD 0.07 31.41 2.37 2.37 19.73 -2.43 -0.10 7.65 20.37 3265 -48.09 -557 39.85
MSCI World/Real Estate USD -0.04 31.32 1.75 1.75 16.51 -5.64 -3.03 4.49 16.99 27.77 -4987 -7.69 36.44
MSCI World/Retailing USD 0.38 25.26 -0.15 -0.15 11.83 7.15 1.04 4.64 2164 4941 -38.04 -12.00 10.29
MSCI World/Road&Rail USD 0.29 20.77 3.59 3.59 16.02 4.34 5.68 8.88 2195 13.08 -18.03 13.23 9.62

MSCI World/Software USD 0.21 23.58 0.26 0.26 6.41 2.54 4.38 3.1 8.01 38.04 -39.05 2325 17.02
MSCI World/Software&Services USD 0.30 22.54 3.71 3.71 10.17 4.75 4.19 2.90 7.04 4571 -40.31 19.89 7.57

MSCI World/Specialty Retail USD 0.33 23.50 0.66 0.66 8.15 5.61 -0.60 2.30 16.89 34.27 -29.56 -14.87 7.67

MSCI World/Tech Hwre&Equip USD 0.20 27.56 -0.06 -0.06 517 2.05 1.87 0.76 11.25 5294 4573 14.03 1453
MSCI World/Telecom Services NR USD 0.17 19.86 6.80 6.80 22.27 1.89 6.37 1.35 10.19 13.68 -32.98 2145 31.88
MSCI World/Telecom Services USD -0.05 19.79 6.24 6.24 16.89 -2.51 2.32 -1.63 5.34 8.62 -35.62 1793 27.75
MSCI World/Textiles&Apparel USD 0.46 31.40 -2.69 -2.69 28.42 10.65 9.23 11.40 43.71 53.14 4198 7.78 2437
MSCI World/Tobacco USD 0.30 18.55 7.21 7.21 19.72 4.32 10.12 11.55 1718 19.66 -29.31 23.23 2244
MSCI World/Transportation USD 0.05 22.60 1.50 1.50 12.63 -0.91 214 6.43 1849 1491 -2993 760 14.88
MSCI World/Transpt Infra USD -0.08 31.12 9.60 9.60 15.17 -6.75 1.15 9.82 -0.78 27.08 -44.70 8.92 39.83
MSCI World/Trdg Coms&Distrbtr USD 0.12 28.95 3.91 3.91 16.23 -0.29 1.49 11.12 2547 4473 -48.64 1598 419

MSCI World/Utilities NR USD -0.29 18.59 1.15 1.15 4.00 -6.54 3.24 5.24 -0.99 6.22 -2939 2149 3580
MSCI World/Utilities USD -0.49 18.40 0.61 0.61 0.31 -9.81 -0.07 2.01 -4.53 2.01 -3140 1849 31.53
MSCI World/Water Utilities USD -0.19 15.63 5.54 5.54 29.06 -3.68 3.67 9.50 2268 -723 -2996 7.69 39.50
MSCI World/WIless Telecom Svcs USD 0.17 19.80 6.61 6.61 22.58 1.90 2.00 -0.80 17.57 12.84 -41.08 1599 16.31
MSCI World30%Citi WGBI70% - - 4.01 4.01 -3.52 -3.89 -1.60 1.97 -6.97 1292 -2493 316 10.68
MSCI World50%Citi WGBI50% - - 4.76 4.76 -2.77 -4.82 -2.88 1.06 -6.16 1797 -33.90 249 13.07
MSCI World70%Citi WGBI30% - - 5.49 5.49 -2.13 -6.00 -4.34 0.01 -544 2299 4210 172 1547
MSCI Zhong Hua 10/40 USD 0.20 29.16 1.70 1.70 9.61 2.14 10.71 9.62 7.22 59.39 -52.31 5148 49.66
NASDAQ 100 PR CAD 0.47 25.15 3.04 3.04 14.29 7.46 2.71 -0.87 13.30 31.22 -27.98 0.63 6.73

NASDAQ 100 PR USD 0.47 25.00 5.46 5.46 19.44 9.49 6.54 4.05 19.22 5354 -4189 1867 6.79

NASDAQ Banks PR USD - - -1.06 -1.06 -1.91 -10.49 -10.81 -0.30 11.89 -1850 -23.92 -22.07 11.01
NASDAQ Biotechnology PR USD 0.52 22.39 7.28 7.28 9.97 10.05 4.35 3.1 15.01 15.63 -12.63 4.58 1.02

NASDAQ Composite PR USD 0.38 24.65 4.83 4.83 15.98 6.86 3.52 4.22 16.91 43.89 -40.54 9.81 9.52

NASDAQ Industrials PR USD - - 8.36 8.36 25.27 7.32 3.28 6.76 2498 46.72 4533 422 12.39
NASDAQ Telecommunication PR USD - - -0.64 -0.64 -2.51 -0.68 -0.17 -3.75 3.92 48.24 -4298 917 27.76
NCREIF Property - - 4.62 13.11 13.11 -4.18 3.51 7.38 13.11 -16.86 -6.46 15.84 16.59
Nikkei 225 Average PR JPY 0.00 23.16 -4.63 -4.63 -12.04 -7.99 -10.58 -2.83 -3.01 19.04 -4212 -1113 6.92

NYSE Composite PR 0.04 23.96 5.54 5.54 12.81 -1.51 0.41 2.93 10.84 2480 -40.89 6.58 17.86
NZX 50 TR NZD 0.09 29.31 3.95 3.95 5.26 -0.29 -1.46 - 2.44 18.94 -3280 -0.35 20.32
NZX NZL 90D B-Bill GR NZD 0.25 19.24 0.81 0.81 3.1 4.54 6.01 6.10 2.99 3.39 8.78 8.44 7.78

NZX NZL Govt Stk GR NZD 0.42 18.02 2.21 2.21 6.92 7.77 6.57 6.42 6.98 1.65 15.85 3.84 4.21

NZX Property TR NZD 0.10 27.57 2.29 2.29 8.60 0.33 2.08 - 3.42 11.82 -20.77 -428 24.86
Oil Price Brent Crude PR 0.32 39.36 23.91 23.91 43.63 5.04 12.09 17.33 20.86 79.30 -53.86 58.26 3.78
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OSE FXLT Mutual Fund Index Linked/TOTX 0.22 44.66 0.16 0.16 17.88 2.21 1.94 8.64 2227 7012 -57.42 1021 3297
OSE Statsobligasjonsind 0.25 0.06 14.82 0.57 0.57 2.29 3.16 3.49 3.90 2.26 213 5.90 442 2.75
OSE Statsobligasjonsind 1.00 0.10 14.55 0.40 0.40 215 3.76 3.66 4.36 2.32 2.38 713 4.36 2.41
OSE Statsobligasjonsind 3.00 0.19 13.60 -0.28 -0.28 212 5.11 4.32 5.48 4.45 3.19 9.65 3.91 0.89
P&R Domestic CD 180 Day TR 1.45 0.83 0.08 0.40 0.40 2.08 3.36 3.04 0.40 1.35 4.56 5.64 4.99
P&R Domestic CD 90 Day TR 1.80 0.52 0.07 0.30 0.30 1.59 3.08 2.76 0.30 0.75 3.77 5.55 5.13
P&R Eurodollar CD 180 Day TR 1.84 0.86 0.17 0.65 0.65 2.52 3.63 3.17 0.65 2.27 4.67 5.63 5.02
P&R Eurodollar CD 90 Day TR 1.95 0.63 0.11 0.48 0.48 1.95 3.30 2.87 0.48 1.24 417 5.58 5.16
P&R US Treasury Bill 180 Day TR 1.14 0.37 0.05 0.21 0.21 1.19 2.74 2.58 0.21 0.26 3.14 5.45 4.75
P&R US Treasury Bill 90 Day TR 0.70 0.25 0.04 0.13 0.13 0.79 2.39 2.33 0.13 0.15 2.10 4.9 4.76
P&R US Treasury Note 1 Yr TR 1.02 0.69 0.05 0.49 0.49 1.75 3.17 2.90 0.49 0.06 4.76 6.23 4.44
P&R US Treasury Note 10 Yr TR 0.21 10.00 -5.78 7.89 7.89 3.94 4.85 5.21 789 -13.57 2042 10.03 253
P&R US Treasury Note 2 Yr TR 0.70 1.60 -0.26 1.71 1.71 2.64 3.97 3.56 1.71 -0.29 6.61 7.85 4.18
P&R US Treasury Note 3 Yr TR 0.51 2.74 -0.93 3.07 3.07 3.24 4.54 4.07 3.07 -1.58 8.47 9.21 3.91
P&R US Treasury Note 30 Yr TR 0.14 20.60 -9.80 9.00 9.00 2.45 4.19 6.13 9.00 -31.01 4299 13.76 0.37
P&R US Treasury Note 5 Yr TR 0.34 5.03 -3.12 5.13 5.13 3.80 4.97 4.70 5.13 -5.24 1225 1018 3.44
P&R US Treasury Note 7 Yr TR 0.24 714 -4.51 6.95 6.95 3.74 4.94 4.87 6.95 -9.73 15.67 10.69 2.98
RBA Bank accepted Bills 90 Days 0.53 19.24 1.19 1.19 4.85 4.80 5.51 5.32 4.68 3.43 6.98 6.66 5.99
Red Rocks Gbl Listed Private Eqty TR EUR 0.08 39.80 2.82 2.82 21.56 -1.12 -3.03 5.54 3835 4595 -61.09 -469 21.17
Russell 1000 0.21 22.34 7.70 10.04 10.04 -2.15 -0.67 -2.29 10.04 9.06 -2193 -10.29 15.04
Russell 1000 Equal Weighted 0.53 28.95 8.00 8.00 23.89 12.35 7.51 9.19 2494 5736 -39.08 3.04 15.27
Russell 1000 Growth TR USD 0.32 21.95 6.03 6.03 18.26 5.19 4.34 2.99 16.71  37.21 -38.44 11.81 9.07
Russell 1000 TR USD 0.22 22.34 6.24 6.24 16.69 2.98 2.93 3.83 16.10 2843 -37.60 5.77 15.46
Russell 1000 Value TR USD 0.12 23.38 6.46 6.46 15.15 0.60 1.38 4.53 15.51 19.69 -36.85 -0.17 22.25
Russell 2000 CAD 0.42 27.72 5.46 5.46 20.37 6.55 -0.37 2.77 20.55 8.69 -17.94 -16.53 18.31
Russell 2000 Equal Weighted USD 0.55 32.59 6.42 6.42 24.41 13.79 5.78 9.25 28.53 49.09 -34.75 -5.74 19.52
Russell 2000 Growth TR USD 0.48 27.57 9.24 9.24 31.04 10.16 4.34 6.44 29.09 3447 -3854 7.05 13.35
Russell 2000 TR USD 0.42 27.77 7.94 7.94 25.79 8.57 3.35 7.87 26.85 2717 -33.79 -1.57 18.37
Russell 2000 Value TR USD 0.36 28.62 6.60 6.60 20.63 6.76 2.23 9.01 2450 2058 -28.92 -9.78 2348
Russell 2500 Growth TR USD 0.46 27.19 9.83 9.83 30.08 9.67 5.25 7.54 2886 4166 -4150 9.69 12.26
Russell 2500 PR USD 0.38 26.88 8.37 8.37 24.44 7.20 2.86 7.31 2497 3217 -37.86 0.07 14.67
Russell 2500 TR USD 0.44 26.91 8.70 8.70 26.12 8.89 4.39 8.85 26.71 3439 -36.79 138 16.17
Russell 2500 Value TR USD 0.40 27.20 7.68 7.68 22.67 7.95 3.32 9.56 2482 2768 -3199 -7.27 20.18
Russell 3000 Equal Weighted 0.58 31.36 8.02 8.02 25.92 14.54 7.09 9.78 2778 5533 -36.49 -2.77 18.18
Russell 3000 Growth TR USD 0.34 22.28 6.30 6.30 19.24 5.58 4.32 3.26 1764 37.01 -3844 1140 9.46
Russell 3000 PR USD 0.15 22.68 5.92 5.92 15.26 1.26 0.92 2.25 1475 2546 -38.70 329 13.66
Russell 3000 TR USD 0.24 22.66 6.38 6.38 17.41 3.42 2.95 413 16.93 28.34 -37.31 514 15.72
Russell 3000 Value TR USD 0.15 23.69 6.47 6.47 15.60 1.09 1.43 4.87 16.23 19.76 -36.25 -1.01 2234
Russell China LC Growth NR USD 0.34 31.06 3.94 3.94 14.69 6.41 18.37 - 8.80 66.29 -50.48 6149 88.30
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Russell China LC Value NR USD 0.38 32.12 3.82 3.82 9.99 7.70 14.78 - 7.16 65.13 -49.22 4466 62.89
Russell China NR USD 0.35 31.39 2.93 2.93 13.07 6.54 16.75 17.86 9.1 70.38 -51.79 59.41 78.38
Russell China SC Growth NR USD 0.39 35.53 -2.87 -2.87 10.17 8.39 11.27 - 1257 119.80 -62.64 4586 74.45
Russell China SC Value NR USD 0.26 40.80 -4.47 -4.47 2.25 2.90 12.75 - 14.65 100.35 -62.17 67.55 75.10
Russell China TR USD 0.35 31.40 2.93 2.93 13.28 6.78 16.91 18.21 9.32 70.81 -51.68 5941 78.38
Russell Micro Cap Growth TR USD 0.43 28.78 7.96 7.96 31.33 9.06 0.41 6.01 2949 3918 4465 -2.68 11.39
Russell Micro Cap TR USD 0.35 29.05 6.80 6.80 25.32 6.46 -0.15 8.10 28.89 2748 -39.78 -8.00 16.54
Russell Mid Cap Growth TR USD 0.40 26.29 7.85 7.85 26.60 7.63 4.93 6.94 26.38 46.29 4432 1143 10.66
Russell Mid Cap TR USD 0.38 26.51 7.63 7.63 24.27 7.25 4.67 8.52 2548 4048 -4146 560 15.26
Russell Mid Cap Value TR USD 0.36 27.29 7.42 7.42 22.26 6.61 4.04 9.24 2475 3421 -38.44 -142 20.22
Russell Small Cap Complete Growth TR USD 0.44 27.12 8.68 8.68 28.71 9.01 5.42 6.77 28.12 4532 4324 1198 10.95
Russell Small Cap Complete TR USD 0.42 27.06 7.99 7.99 25.80 8.46 4.75 8.03 26.64 37.68 -38.98 4.85 14.89
Russell Small Cap Complete Value TR USD 0.39 27.63 7.24 7.24 22.73 7.71 3.80 8.88 2498 29.24 -33.62 -3.88 19.77
Russell Top 200 Growth TR USD 0.28 20.52 5.31 5.31 15.14 4.24 4.18 1.87 13.21  34.01 -36.06 12.15 8.56

Russell Top 200 TR USD 0.15 21.01 5.64 5.64 13.64 1.32 2.26 218 1247 2421 -36.07 5.89 15.53
Russell Top 200 Value TR USD 0.02 22.25 6.00 6.00 12.08 -1.69 0.32 2.57 11.69 1459 -36.09 0.25 2299
Russell/Nomura Large Cap Growth TR JPY -0.18 21.63 -1.36 -1.36 -7.21 -11.32 -12.67 -4.83 0.47 3.46 -4436 -10.67 4.55

Russell/Nomura Large Cap TR JPY -0.10 20.97 -2.93 -2.93 -9.96 -9.50 -11.31 -2.64 0.97 7.73 -42.33  -9.81 6.27

Russell/Nomura Large Cap Value TR JPY 0.01 21.18 -4.64 -4.64 -13.04 -7.48 -9.81 -0.17 1.56 13.17 -40.39 -8.90 8.28

Russell/Nomura Mid Cap Growth TR JPY -0.10 21.04 -1.25 -1.25 -8.25 -9.61 -12.78 -3.65 -1.52 843 -43.70 -8.33 -5.10
Russell/Nomura Mid Cap TR JPY 0.00 20.48 -2.02 -2.02 -9.19 -7.40 -11.00 -0.56 0.98 10.38 -39.90 -9.68 -145
Russell/Nomura Mid Cap Value TR JPY 0.11 20.66 -2.82 -2.82 -10.24 -5.36 -9.34 1.92 3.90 11.81 -36.37 -10.83 2.22

Russell/Nomura Small Cap TR JPY 0.18 19.69 1.55 1.55 -3.80 -3.91 -11.19 1.20 4.16 879 -33.18 -16.02 -13.51
Russell/Nomura Small Growth TR JPY -0.07 20.66 0.97 0.97 -3.66 -8.83 -16.51 -5.28 2.10 849  -4280 -21.47 -21.02
Russell/Nomura Small Value TR JPY 0.30 19.53 1.79 1.79 -3.90 -1.66 -8.47 4.00 5.06 892 -2831 -13.13 -849
S&P 100 PR 0.03 20.86 4.74 4.74 10.81 -1.15 0.17 0.02 10.08 19.13 -37.06 3.82 15.86
S&P 100 TR 0.15 20.81 5.28 5.28 13.23 1.33 2.59 2.14 1251 2229 -35.31 6.12 1847
S&P 1000 Growth TR 0.51 25.96 9.63 9.63 30.80 10.83 6.49 9.56 29.78 36.87 -36.30 10.89 7.33

S&P 1000 PR 0.40 26.20 8.54 8.54 24 .84 7.84 3.86 7.99 2490 3129 -3568 4.02 10.65
S&P 1000 Pure Growth TR 0.62 28.44 9.15 9.15 32.20 15.08 7.57 11.27 31.09 46.54 -34.16 5.31 7.71

S&P 1000 Pure Value TR 0.40 44.57 5.24 5.24 13.99 9.51 3.58 11.51 2713 6215 -41.99 -12.68 20.62
S&P 1000 TR 0.46 26.23 8.86 8.86 26.45 9.46 5.28 9.29 26.55 3348 -3467 518 11.89
S&P 1000 Value TR 0.41 26.84 8.12 8.12 22.26 8.03 3.98 8.98 2339 30.17 -33.18 -0.19 16.25
S&P 1500 Cons Discretionary TR 0.48 27.78 4.83 4.83 21.12 10.41 4.09 452 28.57 4344 -34.80 -1344 16.05
S&P 1500 Cons Staples TR 0.42 14.26 3.00 3.00 11.36 5.53 8.06 6.74 1459 1529 -15.65 14.03 14.64
S&P 1500 Energy TR 0.28 25.87 17.03 17.03 40.85 4.28 9.88 12.70 2137 1641 -35.82 3456 22.10
S&P 1500 Financials TR -0.10 35.98 3.29 3.29 5.43 -9.46 -9.63 -1.47 13.29 1548 -52.24 -1842 18.86
S&P 1500 Growth TR 0.34 21.05 5.61 5.61 18.21 5.48 4.40 3.15 16.72 3215 -35.02 9.36 10.62
S&P 1500 Health Care TR 0.35 17.94 6.46 6.46 7.39 5.26 3.22 2.85 5.20 20.76 -23.76  8.02 6.97
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S&P 1500 Industrials TR 0.22 29.03 8.86 8.86 23.44 2.51 3.94 5.53 2724 2168 -38.96 12.80 13.53
S&P 1500 Information Technology TR 0.42 25.44 4.09 4.09 14.18 8.19 5.15 2.78 1213 61.04 -4290 1543 9.02

S&P 1500 Materials TR 0.24 30.82 5.51 5.51 24.43 3.22 7.30 10.13 2289 49.74 4548 2264 19.33
S&P 1500 PR 0.14 22.30 5.80 5.80 14.71 0.97 0.87 2.09 1417 2433 -38.16 3.60 13.28
S&P 1500 Pure Growth TR 0.60 2717 8.62 8.62 30.99 13.87 7.42 9.60 30.17 4812 -36.00 5.94 7.60

S&P 1500 Pure Value TR 0.39 41.95 6.34 6.34 15.35 8.93 3.73 10.75 26.06 59.64 -43.42 -10.06 20.41

S&P 1500 Telecom Services TR 0.22 19.70 4.68 4.68 29.73 2.83 4.59 0.07 18.76 8.73 -30.87 11.87 36.96
S&P 1500 TR 0.23 22.28 6.28 6.28 16.91 3.18 2.93 3.97 16.38 27.25 -36.72 547 1534
S&P 1500 Value TR 0.14 24.33 6.97 6.97 15.67 0.77 1.39 4.70 16.06 2221 -38.52 1.74 20.22
S&P 500 Composite 0.18 21.88 5.82 5.82 15.20 1.90 219 2.90 14.62 2587 -37.29 509 1535
S&P 500 Equal Weighted PR USD 0.33 26.83 6.83 6.83 18.91 5.95 3.11 5.75 19.81 43.26 -40.99 -0.03 14.02
S&P 500 Equal Weighted TR USD 0.41 26.84 7.27 7.27 20.97 8.06 5.00 7.53 2191 46.31 -39.72 153 15.80
S&P 500 Growth TR 0.31 20.58 5.07 5.07 16.56 4.74 4.09 3.45 15.05 3157 -3492 913 11.01

S&P 500 Ig/Energy TR 0.26 25.02 16.80 16.80 39.82 3.97 9.81 12.38 2046 13.82 -34.87 3440 2421

S&P 500 PR 0.09 21.91 5.42 5.42 13.37 0.08 0.47 1.34 1278 2345 -3849 353 13.62
S&P 500 Pure Growth TR 0.54 25.30 7.47 7.47 27.94 11.46 7.01 5.56 2765 50.85 -3899 6.64 7.43

S&P 500 Pure Value TR 0.36 37.79 8.91 8.91 18.42 7.09 3.62 8.69 23.06 5521 -47.87 -3.69 20.04
S&P 500 Sec/Cons Disc PR 0.41 27.30 4.35 4.35 19.21 8.22 3.05 2.68 2572 38.76 -34.73 -1432 17.23
S&P 500 Sec/Cons Disc TR 0.47 27.33 4.71 4.71 21.04 10.10 4.67 3.97 2766 4130 -33.49 -13.21 18.64
S&P 500 Sec/Cons Staples PR 0.18 14.04 1.74 1.74 7.19 1.98 4.95 3.75 10.67 1120 -1765 1160 11.76
S&P 500 Sec/Cons Staples TR 0.39 14.16 2.52 2.52 10.56 5.14 7.88 6.31 14.11 1489 -1543 14.18 14.36
S&P 500 Sec/Energy PR 0.18 25.03 16.29 16.29 36.95 1.86 7.80 10.12 1786 11.29 -35.93 3238 2222
S&P 500 Sec/Energy TR 0.26 25.02 16.80 16.80 39.82 3.97 9.81 12.38 20.46 13.82 -34.87 3440 2421
S&P 500 Sec/Financials PR -0.18 37.87 2.76 2.76 2.77 -12.95 -12.79 -4.71 10.83 14.80 -56.95 -20.84 16.16
S&P 500 Sec/Financials TR -0.13 37.77 3.04 3.04 3.95 -11.07 -10.68 -2.43 1213 1722 -55.32 -18.63 19.19
S&P 500 Sec/Health Care PR 0.18 17.68 4.99 4.99 2.77 2.01 0.66 0.17 0.71 17.07 -2448 5.39 5.78

S&P 500 Sec/Health Care TR 0.30 17.68 5.62 5.62 5.1 4.31 2.70 1.92 2.90 19.70 -22.81 7.15 7.53

S&P 500 Sec/Industrials PR 0.09 29.29 8.20 8.20 19.23 -1.27 1.03 2.48 2392 1727 -4152 983 11.02
S&P 500 Sec/Industrials TR 0.18 29.15 8.75 8.75 21.88 1.39 3.49 4.64 26.73 2093 -39.92 12.03 13.29
S&P 500 Sec/Information Technology PR 0.35 25.26 3.23 3.23 10.81 6.23 3.95 1.69 9.13 59.92 -43.68 15.54 7.70

S&P 500 Sec/Information Technology TR 0.39 25.22 3.47 3.47 11.88 7.33 4.88 2.36 1019 61.72 -43.14 16.31 8.42

S&P 500 Sec/Materials PR 0.13 30.32 4.07 4.07 21.86 -0.17 4.53 7.29 19.92 4523 -47.05 19.98 15.73
S&P 500 Sec/Materials TR 0.20 30.30 4.54 4.54 24.18 2.08 6.89 9.76 2220 4859 -4566 2253 18.63
S&P 500 Sec/Telecom Services PR -0.05 20.04 3.51 3.51 23.21 -2.50 0.02 -3.61 12.30 263 -3362 845 3213
S&P 500 Sec/Telecom Services TR 0.23 19.72 4.85 4.85 30.37 3.07 4.79 0.21 18.97 893 -3049 1194 36.80
S&P 500 Sec/Utilities PR -0.29 16.62 1.62 1.62 7.44 -5.69 0.70 -2.07 0.86 6.80 -31.55 15.81 16.87
S&P 500 Sec/Utilities TR -0.03 16.66 2.74 2.74 12.32 -1.48 4.70 1.81 5.46 1191 -28.98 19.38 20.99
S&P 500 TR 0.20 21.89 5.92 5.92 15.65 2.35 2.62 3.29 15.06 2646 -37.00 549 15.79
S&P 500 TR (Bank of Canada) CAD 0.19 21.92 3.49 3.49 10.66 0.46 -1.07 -1.59 9.35 8.08 -2192 -10.55 15.73
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S&P 500 Value TR 0.10 2413 6.80 6.80 14.79 -0.19 1.05 3.01 1510 2118 -39.22 199 20.80
S&P 500 VIX Mid Term Futures TR USD 0.09 39.10 -16.78 -16.78 -17.84 -2.65 8.86 - -13.19 -23.60 83.92 5388 -18.16
S&P 900 Growth TR 0.33 20.92 5.48 5.48 17.77 5.32 4.39 2.92 16.32 3229 -35.11 949 10.62
S&P 900 Pure Growth TR 0.65 26.24 8.74 8.74 31.52 15.12 8.85 8.30 31.36 5540 -37.48 8.53 6.26

S&P 900 Pure Value TR 0.38 37.86 8.15 8.15 17.30 8.15 4.59 9.88 23.09 56.78 -45.17 -343 19.66
S&P 900 Value TR 0.13 24.23 7.00 7.00 15.48 0.52 1.35 4.55 15.74 2220 -38.87 205 20.24
S&P ADR TR 0.10 28.05 4.76 4.76 11.78 -0.74 3.63 6.58 7.52 36.60 -4265 17.01 26.76
S&P Americas BMI TR USD 0.27 23.56 6.16 6.16 18.39 4.09 4.29 5.62 18.08 34.36 -38.95 893 16.47
S&P Americas LargeMid TR USD 0.24 22.86 5.83 5.83 16.56 3.33 4.21 4.58 16.05 33.09 -3843 939 16.54
S&P Americas Small TR USD 0.41 27.93 7.82 7.82 28.38 8.16 5.32 9.90 2940 4157 4173 722 16.23
S&P AP Ex JPN LargeMid Growth TR USD 0.35 32.52 3.32 3.32 21.30 6.67 11.18 14.68 20.80 73.23 -50.37 3296 27.02
S&P AP Ex JPN LargeMid Value TR USD 0.38 31.54 4.09 4.09 221 7.80 11.21 16.03 2160 76.35 -51.69 29.16 28.69
S&P AP Ex JPN Small Growth TR USD 0.31 39.49 2.41 2.41 20.41 4.50 10.19 18.23 2113 9598 -60.35 38.78 32.60
S&P AP Ex JPN Small Value TR USD 0.23 38.68 2.26 2.26 241 1.62 7.62 20.17 2294 79.76 -59.98 30.88 30.03
S&P Asia 50 PR 0.24 28.13 2.27 2.27 19.11 3.29 7.78 10.41 1617 5717 -47.23 26.20 24.08
S&P Asia 50 TR 0.34 28.32 2.39 2.39 22.52 6.38 11.00 13.65 19.53 61.54 -4534 2976 27.95
S&P Asia Pacific BMI Growth TR USD 0.13 25.98 -0.53 -0.53 11.18 0.30 -0.52 4.72 1743 3287 -4197 523 8.25

S&P Asia Pacific BMI TR USD 0.16 24.20 -0.64 -0.64 11.12 1.24 0.89 6.69 18.48 29.67 -38.59 747 9.78

S&P Asia Pacific BMI Value TR USD 0.19 22.59 -0.75 -0.75 11.07 215 2.30 8.64 19.58 26.54 -3510 9.76 11.33
S&P Asia Pacific Ex JPN BMI TR USD 0.34 32.82 3.50 3.50 21.77 6.44 10.81 16.22 2133 7640 -52.73 32.01 28.66
S&P Asia Pacific LargeMid Growth TR USD 0.12 26.17 -0.70 -0.70 10.78 0.19 -0.36 413 17.09 3285 -41.77 448 10.61

S&P Asia Pacific LargeMid TR USD 0.15 2417 -0.84 -0.84 10.44 1.15 1.13 5.96 18.02 29.83 -3847 7.28 12.26
S&P Asia Pacific LargeMid Value TR USD 0.18 22.39 -0.98 -0.98 10.09 2.09 2.62 7.78 18.98 26.87 -35.07 10.15 13.92
S&P Asia Pacific Small Growth TR USD 0.17 25.87 0.42 0.42 13.46 1.44 -0.64 7.18 1943 3275 -4193 8.08 0.24

S&P Asia Pacific Small TR USD 0.20 25.06 0.49 0.49 15.06 2.23 0.41 9.62 2119 28.67 -38.32 8.10 1.27

S&P Asia Pacific Small Value TR USD 0.23 24.35 0.56 0.56 16.72 2.99 1.45 11.99 23.01 2463 -3452 8.12 2.34

S&P Developed BMI Growth TR USD 0.20 23.77 4.88 4.88 16.17 2.46 3.79 4.81 14.07 3745 -40.63 1192 1742
S&P Developed BMI TR USD 0.16 24.49 5.19 5.19 15.92 1.27 3.05 5.91 1446 33.30 -41.09 941 20.63
S&P Developed BMI Value TR USD 0.11 25.44 5.51 5.51 15.68 0.06 2.27 6.93 14.84 2923 -4155 6.91 23.85
S&P Developed Ex Japan REIT TR JPY 0.13 34.94 8.99 8.99 9.33 =717 -6.21 6.95 5.80 39.60 -56.12 -17.78 40.86
S&P Developed Ex US BMI Growth TR USD 0.10 26.76 3.74 3.74 14.64 -0.41 2.94 6.38 12.15 39.63 -4459 1339 23.48
S&P Developed Ex US BMI TR USD 0.09 26.83 4.05 4.05 14.29 -0.79 2.91 7.50 1196 37.37 -4421 1265 2576
S&P Developed Ex US BMI Value TR USD 0.08 27.08 4.35 4.35 13.95 -1.18 2.87 8.58 11.79 3509 -43.83 11.89 28.05
S&P Developed Ex US LargeMid TR USD 0.08 26.53 3.95 3.95 12.89 -1.04 2.91 6.69 10.21 36.09 -43.43 1417 2474
S&P Developed Ex US Property TR USD 0.04 30.50 0.72 0.72 18.06 -3.13 0.69 10.79 18.09 4277 -51.79 -1.55 43.90
S&P Developed Ex US Small Growth TR USD 0.18 28.95 4.01 4.01 21.95 1.40 3.45 9.21 2204 4819 -49.02 799 27.78
S&P Developed Ex US Small TR USD 0.18 28.98 452 4.52 22.08 1.31 3.69 11.01 2196 45.07 -47.67 7.32 2942
S&P Developed Ex US Small Value TR USD 0.18 29.11 5.03 5.03 22.18 1.22 3.93 12.71 2186 4195 -46.25 6.63 31.07
S&P Developed LargeMid Growth TR USD 0.18 23.27 4.57 4.57 14.46 2.04 3.80 3.80 1210 36.54 -39.80 12.73 16.81
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S&P Developed LargeMid TR USD 0.14 24.02 4.93 493 14.42 0.78 3.00 4.96 1269 32.26 -40.57 10.33 20.15
S&P Developed LargeMid Value TR USD 0.09 25.03 5.30 5.30 14.37 -0.50 217 6.02 13.28 28.07 -4135 794 2349
S&P Developed Property TR USD 0.1 32.14 3.00 3.00 20.25 -1.30 0.72 10.95 2152 3766 -47.61 -7.27 40.26
S&P Developed Small Growth TR USD 0.30 26.93 6.51 6.51 25.61 5.06 4.44 8.97 2520 4269 -44.51 8.92 19.65
S&P Developed Small TR USD 0.27 27.47 6.56 6.56 24.23 4.18 3.93 9.91 2442 3943 4374 6.05 2239
S&P Developed Small Value TR USD 0.24 28.18 6.61 6.61 22.86 3.29 3.41 10.79 2366 36.18 4295 322 25.16
S&P Devlp Ex US LargeMid Growth TR USD 0.10 26.47 3.69 3.69 13.32 -0.60 2.99 5.74 1041 38.21 -43.57 1493 2228
S&P Devlp Ex US LargeMid Value TR USD 0.06 26.79 4.22 4.22 12.46 -1.49 2.81 7.61 10.02 33.96 -43.29 13.39 27.22
S&P Devlp REIT TR USD 0.13 33.44 5.63 5.63 23.76 -1.02 0.89 11.53 23.32 3353 4518 -11.30 39.05
S&P Diversified Trends Indicator TR -0.11 10.74 3.64 3.64 419 -1.29 3.43 - -2.82 -5.88 8.29 1066 5.74

S&P Emerging BMI TR USD 0.30 31.68 0.67 0.67 17.60 5.10 12.45 16.90 20.05 84.63 -53.46 42.03 38.56
S&P Emerging LargeMid TR USD 0.29 30.89 1.27 1.27 17.34 4.59 12.15 16.40 18.77 78.60 -51.96 41.26 37.75
S&P EPAC LargeMid Growth TR USD 0.07 26.26 3.29 3.29 12.38 -1.12 2.34 5.09 9.71 36.47 -43.43 13.37 2238
S&P EPAC LargeMid TR USD 0.05 26.47 3.50 3.50 11.84 -1.79 2.24 6.11 9.17 3433 -43.32 1295 2521
S&P EPAC Small TR USD 0.14 28.75 4.34 4.34 19.85 0.30 3.02 10.46 19.35 4154 -46.62 6.10 30.35
S&P Europe 350 TR EUR 0.01 28.43 0.90 0.90 7.50 0.28 -0.53 1.25 10.85 3099 4220 355 19.99
S&P Europe 350 TR USD 0.01 28.41 6.86 6.86 12.75 -3.26 2.66 6.23 3.09 36.16 -4561 15,59 33.69
S&P Europe BMI Growth TR USD 0.06 27.44 6.08 6.08 15.04 -1.63 3.85 6.33 7.46 40.34 -4549 1533 33.51
S&P Europe BMI TR USD 0.02 28.81 6.56 6.56 14.42 -2.99 3.01 7.10 6.24 38.73 -46.63 1347 36.54
S&P Europe BMI Value TR USD -0.01 30.51 7.05 7.05 13.82 -4.37 2.14 7.78 5.03 3712 -4780 1159 39.58
S&P Europe LargeMid Growth TR USD 0.05 26.95 6.06 6.06 13.58 -1.76 3.86 5.63 5.48 3851 -44.31 18.23 29.69
S&P Europe LargeMid TR USD 0.01 28.40 6.52 6.52 12.88 -3.32 2.86 6.20 4.11 36.96 -4582 16.00 33.18
S&P Europe LargeMid Value TR USD -0.03 30.22 6.99 6.99 12.20 -4.89 1.83 6.69 2.76 3541 -47.36 13.77 36.70
S&P Europe Small Growth TR USD 0.14 30.92 6.17 6.17 23.06 -0.16 4.45 9.30 18.73 5197 -51.32 5.91 47.18
S&P Europe Small TR USD 0.13 31.74 6.75 6.75 22.86 -0.54 4.37 10.93 18.37 49.72 -50.84 514 4853
S&P Europe Small Value TR USD 0.12 32.74 7.32 7.32 22.59 -0.96 4.25 12.41 1799 4741 -50.35 436 4986
S&P Global 100 TR 0.08 23.08 5.03 5.03 10.46 -0.38 2.79 3.20 5.79 26.71 -36.44 11.38 20.42
S&P Global 1200 Sec/Cons Disc TR 0.31 26.03 2.60 2.60 19.21 5.27 3.69 4.66 23.60 40.76 -40.10 -3.16 22.74
S&P Global 1200 Sec/Cons Staples TR 0.33 16.14 1.55 1.55 11.11 4.61 9.24 8.31 13.81 23.05 -21.87 19.16 21.18
S&P Global 1200 Sec/Energy TR 0.25 26.46 14.13 14.13 29.30 3.61 8.21 12.09 11.78 26.12 -36.78 31.06 20.97
S&P Global 1200 Sec/Financials TR -0.08 36.48 4.85 4.85 4.89 -8.65 -6.46 1.51 3.88 35.22 -5432 -7.72 2459
S&P Global 1200 Sec/Health Care TR 0.28 17.47 4.82 4.82 6.33 3.87 2.66 2.88 2.98 19.17 -21.20 445 10.88
S&P Global 1200 Sec/Industrials TR 0.18 28.24 7.33 7.33 21.97 1.58 4.45 6.25 2444 2662 -41.86 16.34 17.78
S&P Global 1200 Sec/Info Tech TR 0.30 25.78 2.23 2.23 10.46 4.82 3.60 2.06 11.82 5510 -43.75 1414 10.25
S&P Global 1200 Sec/Materials TR 0.21 33.42 2.36 2.36 20.69 1.72 10.88 14.75 2096 6442 4922 3855 31.83
S&P Global 1200 Sec/Telecom Svcs TR 0.19 19.53 6.40 6.40 23.06 2.29 8.34 3.31 1212 1437 -32.16 26.88 34.25
S&P Global 1200 Sec/Utilities TR -0.22 19.48 1.63 1.63 5.12 -5.67 4.32 5.90 -0.99 8.84 -29.64 23.57 38.20
S&P Global 1200 TR 0.13 24.15 5.03 5.03 14.13 0.59 3.07 5.06 1195 31.69 -40.11 10.23 2146
S&P Global BMI TR USD 0.18 24.99 4.63 4.63 16.10 1.68 3.86 6.59 1511  37.76 -4241 1194 21.75
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S&P Global Clean Energy TR EUR -0.46 43.40 11.91 11.91 -4.31 -23.25 -12.02 - -22.60 4.01 -63.48 60.87 29.56
S&P Global Ex US BMI TR USD 0.13 27.40 3.32 3.32 14.95 0.29 4.40 8.66 13.58 44.67 -4588 16.70 27.27
S&P Global Ex US LargeMid TR USD 0.12 27.00 3.38 3.38 13.76 0.02 4.37 7.87 11.90 42.64 -4491 1794 26.28
S&P Global Ex US Property TR USD 0.05 30.88 0.02 0.02 16.29 -2.85 1.34 11.10 17.23 4754 -5298 1.91 45.58
S&P Global Ex US Small TR USD 0.23 29.83 3.02 3.02 21.39 2.74 5.42 12.16 2295 56.84 -49.85 1237 30.83
S&P Global Infrastructure TR USD 0.00 23.99 5.18 5.18 12.69 -2.46 6.44 - 5.77 2528 -38.98 23.19 39.52
S&P Global Natural Resources TR EUR 0.23 26.91 0.64 0.64 14.56 6.78 7.04 - 18.68 3190 -35.10 27.83 16.09
S&P Global Property TR USD 0.11 31.97 2.29 2.29 18.87 -1.27 1.07 11.13 20.61 4121 -48.85 -4.77 41.37
S&P Global Small TR USD 0.29 28.01 5.42 5.42 23.53 4.66 4.82 10.55 2468 4643 4555 9.05 23.57
S&P Global Water TR 0.17 24.86 2.38 2.38 18.04 1.64 5.58 - 15.95 3267 -38.69 1454 38.41
S&P GSCI Agricultural TR 0.10 30.23 3.99 3.99 70.01 -0.94 7.56 2.77 34.19 3.81 -28.88 28.31 13.35
S&P GSCI Energy TR -0.32 37.72 15.38 15.38 15.99 -17.50 -7.71 3.07 1.91 11.22 -52.38 41.92 -26.79
S&P GSCI Industrial Metal TR 0.04 30.60 1.35 1.35 13.21 -3.04 7.28 13.55 16.73 8242 -49.02 -564 60.93
S&P GSCl Livestock TR -0.35 12.71 7.40 7.40 10.91 -4.68 -5.40 -3.53 1049 -14.08 -2742 -8.63 -6.74
S&P GSCI Non Energy TR 0.06 21.78 3.82 3.82 39.78 -0.59 6.94 5.96 26.33 16.85 -31.11 1154 2413
S&P GSCI Precious Metal TR 0.79 22.86 4.37 4.37 37.98 17.04 19.66 18.65 3446  25.07 0.48 27.94 24.08
S&P GSCI TR -0.27 31.44 11.56 11.56 22.73 -12.41 -3.34 4.01 9.03 13.48 -46.49 32.67 -15.09
S&P Intl 700 PR -0.04 26.75 3.48 3.48 9.38 -4.25 0.31 4.19 6.01 31.83 -4483 11.60 24.08
S&P Intl 700 Sec/Cons Disc TR 0.14 26.44 0.21 0.21 17.12 0.73 1.93 4.85 19.43 4017 -4537 3.30 27.08
S&P Intl 700 Sec/Cons Staples TR 0.26 19.78 0.53 0.53 11.74 3.60 10.63 11.31 13.51 3293 -29.44 25.06 30.37
S&P Intl 700 Sec/Energy TR 0.24 29.32 11.27 11.27 19.24 3.26 6.53 11.68 3.76 40.48 -38.96 2747 17.76
S&P Intl 700 Sec/Financials TR -0.03 37.00 5.96 5.96 5.50 -7.43 -4.04 4.21 -0.22 4525 -53.81 -0.45 2840
S&P Intl 700 Sec/Health Care TR 0.24 18.86 3.52 3.52 8.29 3.22 2.67 5.05 3.12 18.37 -18.01 -0.38 17.64
S&P Intl 700 Sec/Industrials TR 0.20 29.16 6.00 6.00 22.02 1.90 5.67 8.44 2226 3262 -43.64 2125 23.55
S&P Intl 700 Sec/Information Tech TR 0.09 29.20 -1.16 -1.16 6.61 -1.13 0.38 0.60 16.46 39.07 -4519 917 14.39
S&P Intl 700 Sec/Materials TR 0.21 34.94 1.79 1.79 19.81 1.63 12.04 16.79 20.67 69.18 -50.24 43.31 36.47
S&P Intl 700 Sec/Tele Sves TR 0.18 21.18 7.10 7.10 20.05 1.95 10.13 5.33 9.25 16.67 -32.79 3456 32.78
S&P Intl 700 Sec/Utilities TR -0.27 23.17 0.90 0.90 0.49 -8.19 3.99 10.07 -5.12 7.1 -30.00 26.09 50.60
S&P Intl 700 TR 0.08 26.94 4.20 4.20 12.77 -0.97 3.56 7.32 9.26 36.59 -42.82 15.07 27.36
S&P Japan 500 TR JPY -0.08 21.19 -2.63 -2.63 -9.89 -9.16 -11.05 -2.20 0.51 913 -42.06 -10.03 6.91

S&P Japan BMI TR USD -0.06 20.80 -4.37 -4.37 2.48 -3.03 -4.97 1.92 16.14 567 -27.78 -5.35 1.92

S&P Japan LargeMid Growth TR USD -0.11 23.68 -4.32 -4.32 217 -4.82 -7.06 -1.17 13.97 10.35 -35.37 -9.45 3.91

S&P Japan LargeMid TR USD -0.10 21.17 -4.94 -4.94 1.25 -3.87 -4.86 1.21 15.38 568 -2911 -445 5.85

S&P Japan LargeMid Value TR USD -0.08 19.24 -5.57 -5.57 0.31 -3.02 -2.72 3.49 16.89 1.20 -22.66 0.70 7.82

S&P Japan Mid Cap 100 TR JPY -0.05 20.34 -2.25 -2.25 -10.38 -8.34 -11.14 -0.47 -1.50 716 -3850 -849 -0.10
S&P Japan Small Cap 250 TR JPY 0.10 21.10 0.92 0.92 -5.25 -5.55 -10.35 1.60 1.98 11.68 -37.52 -1247 -4.64
S&P Japan Small Growth TR USD 0.06 21.08 -1.42 -1.42 7.73 -0.55 -7.23 1.65 17.86 750 -2719 -11.76 -13.47
S&P Japan Small Value TR USD 0.26 19.95 -0.94 -0.94 11.20 3.66 -2.23 8.08 23.08 3.20 -13.37 -6.46 -10.00
S&P Latin America 40 TR 0.30 35.28 -0.35 -0.35 15.17 4.72 16.60 22.04 16.70 97.07 -49.44 5047 4257
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S&P Latin America BMI TR USD 0.35 34.53 0.27 0.27 16.01 6.60 17.69 22.91 17.53 108.00 -51.47 5152 4539
S&P Mid-East and Africa BMI TR USD 0.43 28.08 -4.06 -4.06 16.35 8.87 9.94 18.25 2935 5324 -37.29 30.75 14.60
S&P MidCap 400 Composite 0.47 25.90 9.29 9.29 26.61 9.67 5.77 9.08 2629 36.97 -36.45 7.72 10.04
S&P MidCap 400 Growth TR 0.54 25.85 9.84 9.84 31.05 11.55 7.38 9.64 30.57 41.08 -3761 1350 5.81

S&P MidCap 400 PR 0.42 25.88 9.02 9.02 25.21 8.26 4.54 7.96 2485 35.00 -37.28 6.69 8.99

S&P MidCap 400 Pure Growth TR 0.77 27.56 10.33 10.33 35.48 19.57 10.97 11.24 35.16 60.34 -35.17 10.30 4.98

S&P MidCap 400 Pure Value TR 0.41 38.30 7.28 7.28 16.08 9.16 5.53 11.14 2319 5918 4258 -3.20 19.31
S&P MidCap 400 TR 0.48 25.90 9.36 9.36 26.95 10.00 6.07 9.36 26.64 37.38 -36.23 7.98 10.32
S&P MidCap 400 Value TR 0.42 26.33 8.91 8.91 22.93 8.43 4.67 9.00 22,78 33.73 -34.87 265 14.62
S&P North American Health Care TR 0.41 17.95 7.38 7.38 8.50 6.45 3.83 4.19 6.09 2249 -2359 824 5.45

S&P North American Natural Resources TR 0.31 30.24 12.76 12.76 39.02 5.09 9.72 12.00 23.88 3754 4255 3444 16.85
S&P North American Technology TR 0.43 25.84 4.26 4.26 14.70 8.47 5.80 2.81 1265 63.19 -43.33 16.94 8.98

S&P Pan Asia BMI TR USD 0.21 25.24 -0.59 -0.59 12.86 2.52 3.42 7.99 18.78 40.67 -42.18 1466 14.51
S&P Pan Asia Ex JPN BMI TR USD 0.34 31.61 1.65 1.65 19.88 6.24 12.00 15.27 20.56 78.69 -52.80 37.75 33.88
S&P SmallCap 600 Growth TR 0.46 26.78 9.14 9.14 30.19 9.53 4.74 9.45 2799 2835 -3294 560 10.54
S&P SmallCap 600 PR - - 7.43 7.43 23.96 7.00 2.50 8.11 2498 2378 -31.99 -122 14.07
S&P SmallCap 600 Pure Growth TR 0.53 29.74 8.47 8.47 30.12 12.42 5.39 11.29 28.74 37.70 -33.10 1.49 9.79

S&P SmallCap 600 Pure Value TR 0.40 48.84 4.06 4.06 12.82 9.52 2.14 11.55 29.18 63.58 -41.73 -1861 21.44
S&P SmallCap 600 TR 0.42 27.52 7.71 7.71 25.27 8.36 3.67 9.20 26.31 2557 -31.07 -0.30 15.12
S&P SmallCap 600 Value TR 0.37 28.56 6.34 6.34 20.63 7.08 2.57 8.91 2472 2285 -29.51 -554 19.57
S&P Target Date 2010 TR USD 0.41 11.75 2.66 2.66 10.20 4.64 4.20 - 10.56 14.61 -1498 6.40 7.32

S&P Target Date 2015 TR USD 0.31 13.72 3.25 3.25 11.59 3.78 4.23 - 11.85 1748 -21.32 6.50 11.92
S&P Target Date 2020 TR USD 0.29 15.66 3.75 3.75 12.78 3.78 415 - 1293 1995 -2478 659 13.13
S&P Target Date 2025 TR USD 0.27 17.37 4.18 418 13.76 3.70 4.01 - 13.82 2203 -27.75 6.64 14.21
S&P Target Date 2030 TR USD 0.25 18.90 4.52 4.52 14.54 3.46 3.81 - 1452 2370 -3048 6.68 1528
S&P Target Date 2035 TR USD 0.24 20.14 4.78 4.78 15.13 3.20 3.60 - 15.02 2499 -3260 6.75 15.92
S&P Target Date 2040 TR USD 0.23 20.86 4.95 4.95 15.57 3.08 3.51 - 15.38 2597 -34.00 712 16.25
S&P Target Date 2045 TR USD 0.21 21.49 5.04 5.04 15.86 275 3.28 - 15.62 2640 -3524 7.1 16.67
S&P Target Date Retirement Income TR USD 0.34 9.42 2.00 2.00 8.60 3.31 4.06 - 9.09 11.37 -13.09 6.19 8.77

S&P United Kingdom BMI Growth TR USD 0.18 25.47 3.29 3.29 18.38 1.65 4.60 6.18 15.09 5443 -48.14 10.02 29.57
S&P United Kingdom Small TR USD 0.18 29.44 3.23 3.23 25.07 1.36 3.02 9.90 2493 6265 -5449 -587 45.80
S&P United States BMI Growth TR USD 0.35 21.44 6.12 6.12 17.85 5.70 4.73 3.55 16.35 35.01 -36.01 10.28 11.36
S&P United States BMI TR USD 0.25 22.75 6.44 6.44 17.79 3.64 3.20 4.54 1742 2879 -37.36 578 1548
S&P United States BMI Value TR USD 0.17 24.51 6.77 6.77 17.73 1.52 1.60 5.40 18.44 2278 -38.75 136 19.60
S&P United States LargeMid Growth TR USD 0.32 20.67 5.53 5.53 15.70 4.98 4.66 2.21 1411 3460 -3545 1031 11.41
S&P United States LargeMid TR USD 0.22 22.00 5.99 5.99 16.17 2.86 3.09 3.46 15.65 2795 -37.16 6.10 15.58
S&P United States LargeMid Value TR USD 0.13 23.88 6.46 6.46 16.60 0.67 1.43 4.54 1711 2155 -3893 193 19.74
S&P United States Small Growth TR USD 0.46 26.38 9.24 9.24 29.78 9.42 5.62 8.84 28.89 37.09 -38.99 10.10 11.22
S&P United States Small TR USD 0.39 27.52 8.80 8.80 26.75 7.56 4.21 8.92 27.33 3351 -38.99 457 15.06
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S&P United States Small Value TR USD 0.32 28.91 8.35 8.35 23.86 5.72 2.79 8.97 2583 2996 -38.99 -0.76 18.99
S&P/ASX 100 TR 0.33 32.99 3.58 3.58 2.89 1.48 3.32 8.86 0.83 36.19 -37.21 16.12 23.43
S&P/ASX 20 TR 0.41 31.79 4.03 4.03 1.88 4.31 5.34 8.72 0.43 39.29 -33.29 2180 2148
S&P/ASX 200 A-REIT TR -0.12 36.90 3.80 3.80 4.96 -14.50 -9.13 2.90 -0.41 792 -53.99 -841 34.03
S&P/ASX 200 TR 0.32 33.53 3.23 3.23 3.44 1.09 3.18 8.85 1.57 37.03 -38.44 16.07 24.22
S&P/ASX 300 TR 0.32 33.73 3.12 3.12 3.79 1.13 3.21 8.89 1.90 37.59 -38.92 16.22 2451

S&P/ASX 50 TR 0.34 3247 3.96 3.96 2.40 213 3.62 8.46 0.44 36.24 -35.79 1597 2297
S&P/ASX All Ordinaries TR 0.32 34.32 2.92 2.92 4.80 1.22 3.58 9.08 3.31 39.58 -40.38 17.95 24097
S&P/ASX MidCap 50 TR 0.22 37.47 0.75 0.75 6.80 -2.82 1.24 11.69 4.05 3596 -4585 17.09 26.00
S&P/ASX Small Ordinaries TR 0.29 42.44 -1.19 -1.19 13.49 -0.92 2.80 9.94 13.05 5743 -53.17 17.05 34.21

S&P/IFCI Asia TR USD 0.33 32.17 1.38 1.38 21.09 6.01 12.14 16.58 21.11 76.59 -53.16 4236 33.79
S&P/IFCI China TR USD 0.35 31.35 3.96 3.96 13.59 6.60 18.29 16.79 8.69 67.53 -51.68 69.31 84.96
S&P/IFCI Composite TR USD 0.30 32.16 1.70 1.70 19.51 5.01 11.66 18.47 20.64 81.03 -53.74 40.28 35.11

S&P/IFCI East Europe TR USD 0.10 42.59 13.31 13.31 25.20 -4.81 4.21 23.08 19.70 88.55 -69.53 24.25 55.82
S&P/IFCI EMEA TR USD 0.23 33.88 4.24 4.24 20.71 2.27 6.66 19.81 2412 70.01 -56.88 28.59 31.64
S&P/IFCI Europe TR USD 0.13 41.49 10.54 10.54 22.97 -3.09 4.63 21.56 19.93 90.67 -68.54 28.79 47.63
S&P/IFCI Latin America TR USD 0.34 34.64 0.41 0.41 15.46 6.08 17.83 22.82 16.91 107.16 -51.61 5279 46.41

S&P/IFCI Mideast/Africa TR USD 0.45 28.60 -3.95 -3.95 16.76 9.48 9.33 19.02 2950 52.72 -37.28 26.80 16.85
S&P/LSTA Leveraged Loan TR 0.65 13.76 243 243 7.80 8.76 5.32 5.26 1013 51.62 -29.10 2.08 6.74

S&P/TOPIX 150 TR CAD -0.10 21.80 -6.74 -6.74 -3.31 -5.70 -8.12 -3.60 7.78 -8.82 -1142 -19.63 8.39

S&P/TOPIX 150 TR JPY -0.11 21.66 -3.18 -3.18 -10.44 -9.80 -11.14 -2.97 0.65 9.13 -43.24 -9.98 9.80

S&P/TOPIX 150 TR USD -0.10 21.80 -4.73 -4.73 0.84 -4.01 -4.71 1.16 13.71 737 -2918 -5.23 8.80

S&P/TSX 60 TR 0.32 30.52 5.83 5.83 17.47 3.93 6.06 8.58 13.84 3194 -3117 1114 19.16
S&P/TSX Capped 60 TR 0.32 30.52 5.83 5.83 17.47 3.93 6.06 8.76 13.84 3194 -3117 1114 19.16
S&P/TSX Capped Real Estate TR 0.51 32.78 7.88 7.88 30.53 10.03 5.19 12.79 30.58 46.92 -41.27 -9.67 26.84
S&P/TSX Completion TR 0.48 30.53 4.89 4.89 29.90 8.72 6.72 10.24 30.32 4767 -38.78 578 13.73
S&P/TSX Composite TR 0.36 30.37 5.60 5.60 20.41 4.97 6.03 8.85 17.61 3505 -33.00 9.83 17.26
S&P/TSX Global Gold TR CAD 0.40 47.07 -5.27 -5.27 26.91 6.54 6.58 15.03 26.66 7.59 1.54 -3.96 29.68
S&P/TSX Income Trust TR 0.62 30.38 16.77 16.77 38.63 13.66 8.44 16.79 26.69 4221 -26.08 6.61 -2.84

STOXX Europe 600 NR USD -0.01 28.62 6.37 6.37 12.81 -3.93 2.24 6.04 4.36 36.65 -46.54 1349 35.04
STOXX Europe Mid 200 GR EUR 0.14 31.22 0.26 0.26 13.73 3.59 1.1 5.31 2267 4492 -46.04 -532 30.23
STOXX Europe TMI Growth NR USD 0.00 26.38 4.30 4.30 14.96 -3.12 3.74 4.97 11.58 31.93 -4467 18.65 31.27
STOXX Europe TMI Large NR USD -0.04 28.08 6.42 6.42 11.46 -4.61 1.78 5.04 2.30 33.51 -4564 1518 32.27
STOXX Europe TMI NR USD 0.00 28.75 6.43 6.43 13.48 -3.66 2.38 6.28 5.10 3750 -46.75 13.07 35.39
STOXX Europe TMI Small NR USD 0.18 33.69 5.24 5.24 22.44 0.59 5.27 11.90 2094 6253 -52.27 3.05 49.29
STOXX Europe TMI Value NR USD -0.06 31.93 8.28 8.28 6.71 -6.41 0.28 6.71 -476 4188 -49.04 1123 36.51
Tel Aviv SE TA 100 0.45 30.78 -1.34 -1.34 4.52 9.17 7.64 12.19 1493 88.80 -51.14 2474 1247
ThaiBMA Government 1-3 Yr TR 0.63 6.51 0.44 0.44 1.56 3.09 4.46 3.37 1.78 1.78 7.84 6.11 5.30

ThaiBMA Treasury Bill TR THB 0.51 5.82 0.47 0.47 1.52 1.96 2.82 - 1.33 1.45 3.44 3.78 4.56
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Topix 100 PR JPY -0.20 22.18 -4.40 -4.40 -12.86 -11.77 -13.07 -5.61 -1.28 706 -4511 -11.71  6.91
Topix TR JPY -0.06 20.57 -2.18 -2.18 -9.23 -8.72 -11.31 -2.41 0.96 762 -4062 -11.11 3.02
UBS Asia Convertible TR USD 0.68 11.37 -0.31 -0.31 12.77 7.87 8.05 7.01 17.37 18.72 -13.74 1960 7.59
UBS Bank 0+ Yr TR AUD 0.55 19.16 1.22 1.22 4.87 5.03 5.65 5.44 4.66 3.47 7.60 6.77 6.00
UBS Composite 0+ Yr TR AUD 0.70 17.79 2.04 2.04 6.86 7.37 6.01 5.80 6.04 1.73 14.95 3.50 3.12
UBS Europe ATM Convertible TR 0.09 24.90 2.52 2.52 8.00 3.14 1.82 2.26 9.19 30.84 -31.80 266 1242
UBS Europe Convertible TR 0.28 24.47 2.89 2.89 8.50 8.09 5.18 4.81 11.31 3776 -27.09 216 16.59
UBS Europe Focus Costed Convert TR 0.09 24.90 2.52 2.52 8.00 3.14 1.18 1.66 9.19 30.85 -31.83 -0.88 12.71
UBS Europe Invest Grd Convert TR 0.19 21.36 0.36 0.36 4.57 6.06 4.01 3.59 6.38 2437 -18.00 237 14.74
UBS European Focus Convertible TR 0.09 24.89 2.52 2.52 8.00 3.14 1.46 2.23 9.19 30.85 -31.84 0.00 13.51
UBS Eurozone ATM Convertible TR 0.02 26.05 3.50 3.50 6.62 1.13 0.58 1.97 4.48 2543 -30.29 358 10.14
UBS Eurozone Convertible TR 0.28 25.74 5.20 5.20 8.58 8.25 4.60 4.62 7.24 3539 -2460 3.25 10.60
UBS Eurozone Focus Convertible TR 0.02 26.04 3.49 3.49 6.63 1.13 -0.16 1.67 4.48 2543 -30.28 -0.23 10.75
UBS EurozoneFocusCostedConvert TR 0.02 26.05 3.50 3.50 6.62 1.13 -0.46 1.05 4.48 2543 -30.28 -1.21 9.97
UBS Global ATM Convertible TR 0.23 15.54 4.00 4.00 12.47 2.82 4.93 5.19 9.73 2439 -26.25 947 1649
UBS Global Convertible TR 0.37 18.23 450 4.50 13.69 5.73 6.94 7.16 1176 4137 -31.73 1126 17.94
UBS Global Focus Convertible TR 0.23 15.53 4.00 4.00 12.47 2.81 5.29 5.20 9.73 2439 -26.24 1031 1749
UBS Global Focus Costed Convert TR 0.23 15.53 4.00 4.00 12.47 2.81 5.02 4.61 9.73 2440 -26.26 9.51 16.69
UBS Japan Covertible TR 0.64 12.13 -1.47 -1.47 13.99 7.83 6.48 3.50 19.70 7.54 -0.36 1228 0.97
UBS Japan Invest Grade Convert TR 0.66 12.55 -2.40 -2.40 13.38 8.32 6.87 4.15 20.96 8.76 -0.11 13.00 1.02
UBS US Convertible TR 0.40 18.96 4.21 4.21 14.70 6.30 5.43 5.01 15.03 4998 -36.90 5.64 13.38
UBS US Invest Grade Convert TR 0.06 16.76 442 442 11.19 0.01 1.43 2.43 8.05 26.72 -33.09 564 9.21
US BLS CPI All Urban NSA 1982-1984 0.42 1.88 0.97 0.97 1.69 1.20 2.07 2.31 1.50 2.72 0.09 4.08 2.54
US BLS CPI All Urban SA 1982-1984 0.57 1.68 0.95 0.95 2.14 1.36 2.16 2.36 1.39 2.76 -0.04 4.09 2.52
USTREAS CD Sec Mkt 3 Mon 1.53 0.57 0.07 0.07 0.33 1.26 2.88 2.58 0.29 0.85 3.92 5.46 5.00
USTREAS CD Sec Mkt 6 Mon 1.37 0.90 0.12 0.12 0.48 1.67 3.22 2.77 0.38 1.62 4.70 5.53 4.89
USTREAS Federal Funds -1.49 0.15 0.03 0.03 0.13 0.36 1.56 1.55 0.12 0.11 1.37 3.52 3.49
USTREAS Stat 3 Mon CD Invt Sec Mkt TR 2.73 0.33 0.07 0.07 0.33 1.00 2.60 2.44 0.32 0.52 2.93 5.28 5.15
USTREAS Stat 6 Mon CD Invt Sec Mkt TR 3.43 0.34 0.09 0.09 0.46 1.22 2.72 2.56 0.45 0.82 3.09 5.24 5.23
USTREAS Stat US T-Bill 90 Day TR -1.24 0.16 0.03 0.03 0.15 0.40 1.96 2.04 0.15 0.16 1.39 4.44 4.85
USTREAS T-Bill Auction Ave 1 Mon -2.64 0.16 0.03 0.03 0.13 0.35 1.93 2.00 0.1 0.10 1.36 4.51 4.74
USTREAS T-Bill Auction Ave 3 Mon - 0.17 0.03 0.03 0.15 0.43 2.08 2.14 0.14 0.16 1.51 477 5.06
USTREAS T-Bill Cnst Mat Rate 10 Yr 0.31 10.09 -0.59 -0.59 6.19 3.09 6.07 5.24 7.86 - - - -
USTREAS T-Bill Cnst Mat Rate 3 Yr 0.56 2.77 -0.51 -0.51 1.89 1.96 4.64 3.77 3.07 0.00 0.00 0.00 0.00
USTREAS T-Bill Sec Mkt 3 Mon 0.51 0.25 0.04 0.04 0.16 0.51 2.19 212 0.13 0.17 2.22 4.92 4.56
Wilshire 4500 Completion TR USD 0.43 26.06 7.84 7.84 26.22 8.66 5.11 8.82 2843 36.99 -39.03 539 15.28
Wilshire 5000 Equal Weight PR USD 0.44 31.48 -0.88 12.80 12.80 4.38 4.76 14.74 1280 83.16 -4496 -6.69 18.91
Wilshire Internet 0.36 27.45 0.13 0.13 7.76 6.90 3.82 1.70 10.21 68.37 -4717 1171 13.87
Wilshire US REIT TR USD 0.24 41.34 6.73 6.73 24.98 1.66 0.77 11.31 28.60 28.60 -39.20 -17.55 35.97
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