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6 |As of Date Large Cap Value Large Cap Core Large Cap Growth Mid Cap Value Mid Cap Core Mid Cap Growth
7 1273172002 14.89% 9.52% 41.76% 0.76% 11.28% 16.05%
8 |3/31/2003 12.86% 11.52% 38.67% 0.81% 13.07% 17.82%
9 |6/30/2003 12.22% 17.23% 40.08% 1.20% 10.72% 18.14%
10 |9/30/2003 5.14% 21.48% 36.64% 1.34% 11.97% 19.12%
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Over the last ten Risk/Return

. Function of Russell 1000 Growth
years has this Jun 30, 2002 to Jun 30, 2009
[ 100 %
manager been e e~ —
able to produce 50 %
. 4
consistent o
. . . 60% =
positive risk - 5
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adjusted results = . —
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versus its best-fit l... [ E
0
7 |Period Alph R-Squared
be n Ch m al’k') 10::1'?:1995 - 12/31/1997 - 152 qu::m
9 |02/01/1995 - 01/31/1996 146 90,17
10| 03/01/1995 - 02/26/1996 .21 90,17
- 11 |04/01/1995 - 03/31/1998 07 90.38
122002 122003 1212004 1212005 1212006 122007 || 12|05/01/1995 - 04/30/1996 049 90.11
13 | 06/01/1995 - 05/31/1996 038 91.29
B slpha =—— R-Squared 14 |07/01/1995 - 06/30/1998 027 9113
15 | 08/01/1995 - 07/31/1998 0.78 91.93
16| 09/01/1995 - 08/31/1996 119 94 55
17| 10/01/1995 - 09/30/1998 184 95,09
18 |11/01/1995 - 10/31/1998 16 95.19
19 [12/01/1995 - 11/30/1996 162 95 16
20 |01/01/1996 - 12/31/1998 191 95 17
21 |02/01/1996 - 01/31/1939 238 95.47
22 |03/01/1996 - 02/26/1999 331 94.99
. . . 23| 04/01/1996 - 03/31/1999 432 9431
Proprietary and Confidential 24 105/01/1996 - 04/30/1999 433 94 34
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Set custom time
periods with slider.
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Performance
Az of Q3042002 Gross Annualized Returns (%) ]
Trailing Period Performance Q3 2002) 1 Year| 3 Year 5Y¥ear| T Year| 10Year S .
Large Cap Growth (13.65) {19.34)] (13.68) 239 854 AM P LE B
Russell 1000 Growth (15.05) (22.51)] (19.59) (4.87)] 369 6.69
Calendar Year Performance
Large Cap Growth (31.18)| (16.91) (7.39) 36.17| 47.73] 3641 17.18] 27.56
Russell 1000 Growth (32.70) (20.42) (22.42) 3316 36.71 3048 2312 3719 2.B66 2.90 5.00
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