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Browse Name

Current YTD Return
Compound Annual 

Return
Total Return

Annualized STD Mo. 

(Qtr) ROR
Sharpe Ratio Worst Draw Down

1 S. Korean KOSPI Index -4.77 14.33 366.69 30.51 0.37 53.34

2 Rogers Intl Commodity Index® (RICI®) -7.9 10.07 201.44 19.74 0.35 58.62

3 Straits Times  Industrial Index -5.25 8.59 158.01 25.35 0.22 58.09

4 Canadian Gov't Bond Index (US$ 1+YR) 1.73 8.58 157.96 7.43 0.75 5.69

5 Hang Seng Stock Index -8 8.42 153.53 25.67 0.21 59.13

6 AMEX Composite Index -1.56 8.35 151.59 17.89 0.3 49.24

7 UK Gilt Index (US$ 1 + yr) 0.64 7.42 127.99 8.48 0.52 10.46

8 Reuters - CRB Commodity Index -3.94 7.34 125.86 14.11 0.31 40.86

9 French Bond Index (US$1+yr) 1.24 6.82 113.61 9.29 0.41 27.31

10 German Gov't Bond Index (Bund) 1.53 6.79 112.93 9.19 0.41 25.95

11 Barclay BTOP50 Index -1.54 6.64 109.63 9.18 0.4 13.31

12 Barclays Capital L.T. Treasury Index 2.53 6.64 109.53 10.23 0.35 13.17

13 Russell 2000 Value Index -2.93 6.47 105.69 19.15 0.18 55.46

14 S&P 400 MidCap Index -3.28 6.36 103.26 19.41 0.17 50.95

15 Barclay CTA Index -1.33 5.72 89.66 7.34 0.37 7.73

16 JPMorgan World Gov't Bond Index 0.78 5.68 88.84 6.22 0.43 8.43

17 S&P 600 Small Cap Index -3.45 5.32 81.64 20.58 0.11 53.18

18 GSCI Total Return -7.89 5.3 81.19 25.12 0.09 67.64

19 DJ-UBS Commodity Index TR -19.21 5.01 75.58 18.29 0.11 54.25

20 Australia All Ordinaries -5.85 4.71 69.95 13.44 0.13 51.37

21 Canadian S&P/TSX  Index -5.54 4.17 60.07 17.44 0.06 45.05

22 Japanese Gov't Bond Index (US$1+yr.) -0.03 3.57 49.73 9.62 0.06 19.52

23 Russell 2000 Index -3.73 3.18 43.42 21.79 0.01 54.08

24 Russell 1000 Value Index -2.81 2.95 39.81 16.49 0 55.55

25 Dow Jones Utilities Average -4.96 2.69 35.72 17.34 -0.01 51.97

26 Russell 2000 Growth Index -4.47 1.93 24.68 26.2 -0.03 62.59

27 Dow Jones Transportation Average -4.97 1.64 20.6 22.62 -0.05 54.03

28 S&P 500 Total Return Index (w/Div) -3.59 1.38 17.1 16.58 -0.09 50.95

29 NYSE Composite Index -4.19 1.23 15.16 16.34 -0.1 55.22

30 NASDAQ Composite Index -5.36 1.19 14.67 28.25 -0.06 75.04


