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TRAILING ANNUALIZED
1-Mo 3-Mo YTD 1-Yr 3-Yr 5-Yr 10-Yr

MSCI World NR USD -1.76 5.50 -0.87 -0.87 9.63 7.59 4.98

Barclays US Agg Bond TR USD -0.32 -0.57 0.55 0.55 1.44 3.25 4.51

DeMarche 3000 -2.34 4.78 -1.98 -1.98 10.38 8.25 6.22

Russell 3000 TR USD -2.05 6.27 0.48 0.48 14.74 12.18 7.35

S&P 500 TR USD -1.58 7.04 1.38 1.38 15.13 12.57 7.31

DJ Industrial Average TR USD -1.52 7.70 0.21 0.21 12.66 11.30 7.75

NASDAQ Composite PR USD -1.98 8.38 5.73 5.73 18.37 13.55 8.55

MSCI EAFE NR USD -1.35 4.71 -0.81 -0.81 5.01 3.60 3.03

Citi Treasury Bill 3 Mon USD 0.01 0.01 0.03 0.03 0.04 0.05 1.17

Bloomberg Commodity TR USD -3.09 -10.52 -24.66 -24.66 -17.29 -13.47 -6.43

S&P 500 TR USD -1.58 7.04 1.38 1.38 15.13 12.57 7.31

S&P MidCap 400 TR -4.17 2.60 -2.18 -2.18 12.76 10.68 8.18

S&P SmallCap 600 TR USD -4.79 3.72 -1.97 -1.97 13.57 11.48 8.01

DeMarche Large Cap -1.76 5.42 -0.89 -0.89 10.24 8.09 5.80

DeMarche Large Cap Growth -1.31 6.98 3.94 3.94 14.14 10.58 7.27

DeMarche Large Cap Value -2.39 3.28 -7.11 -7.11 5.52 4.99 3.80

DeMarche Small Cap -5.80 3.50 -9.59 -9.59 9.81 7.01 5.70

DeMarche Small Cap Growth -5.73 4.20 -6.50 -6.50 10.61 7.05 4.86

DeMarche Small Cap Value -5.85 3.00 -11.89 -11.89 9.13 6.88 6.27

Russell 1000 TR USD -1.80 6.50 0.92 0.92 15.01 12.44 7.40

Russell 1000 Growth TR USD -1.47 7.32 5.67 5.67 16.83 13.53 8.53

Russell 1000 Value TR USD -2.15 5.64 -3.83 -3.83 13.08 11.27 6.16

Russell Mid Cap TR USD -2.68 3.62 -2.44 -2.44 14.18 11.44 8.00

Russell Mid Cap Growth TR USD -2.26 4.12 -0.20 -0.20 14.88 11.54 8.16

Russell Mid Cap Value TR USD -3.10 3.12 -4.78 -4.78 13.40 11.25 7.61

Russell 2000 TR USD -5.02 3.59 -4.41 -4.41 11.65 9.19 6.80

Russell 2000 Growth TR USD -4.77 4.32 -1.38 -1.38 14.28 10.67 7.95

Russell 2000 Value TR USD -5.27 2.88 -7.47 -7.47 9.06 7.67 5.57

MSCI EAFE NR LCL -2.73 6.34 5.33 5.33 12.30 7.85 3.23

MSCI EAFE NR USD -1.35 4.71 -0.81 -0.81 5.01 3.60 3.03

MSCI EAFE Growth NR USD -0.78 6.67 4.09 4.09 6.83 4.60 4.03

MSCI EAFE Value NR USD -1.93 2.68 -5.68 -5.68 3.14 2.55 1.96

MSCI Japan NR USD 0.32 9.34 9.57 9.57 10.17 4.38 0.91

MSCI AC Asia Ex Japan NR USD -0.48 3.82 -9.17 -9.17 -0.63 -0.14 6.16

MSCI Europe NR USD -2.57 2.49 -2.84 -2.84 4.51 3.88 3.36

MSCI UK NR USD -3.92 0.73 -7.56 -7.56 1.81 3.46 3.05

MSCI EAFE Small Cap NR USD 0.73 6.79 9.59 9.59 10.44 6.32 4.55

MSCI EM NR USD -2.23 0.66 -14.92 -14.92 -6.76 -4.81 3.61

Citigroup H/Y Composite TR USD -2.82 -2.48 -5.56 -5.56 1.03 4.62 6.49

Citi Benchmark STRIPS 20 Yr USD -0.57 -2.49 -2.79 -2.79 3.04 10.70 7.74

FTSE NAREIT All REITs TR 1.19 7.13 2.29 2.29 10.31 11.59 6.88

Bloomberg Commodity TR USD -3.09 -10.52 -24.66 -24.66 -17.29 -13.47 -6.43
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USD - US dollar priced index  TR - Total Return  PR - Price Return  LCL - Local Currency Priced Index  NR - Return includes reinvested net dividends

This report has been distributed for informational purposes only.  Data has been obtained from sources believed to be reliable, but not guaranteed.  Reproduction of this report requires express written 
permission of DeMarche Associates, Inc.    Copyright 2014 DeMarche Associates, Inc.
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