
Top 30 Global Indices (August 1998 – October 2009)

Browse Name
Current YTD 

Return
Compound 

Annual Return
Total Return Sharpe Ratio Annualized STD 

Mo. (Qtr) ROR
Worst Draw 

Down
1 S. Korean KOSPI Index 40.57 14.53 360.36 0.37 30.71 53.34
2 Rogers Intl Commodity Index® (RICI®) 20.21 10.63 211.69 0.38 19.76 58.62

3 Hang Seng Stock Index 51.19 9.37 174.08 0.24 25.81 59.13

4 Canadian Gov't Bond Index (US$ 1+YR) -0.97 8.67 154.9 0.75 7.46 5.69( $ )
5 AMEX Composite Index 29.16 8.59 152.82 0.3 18.04 49.24

6 Straits Times  Industrial Index 50.49 8.45 149.15 0.21 25.51 58.09

7 UK Gilt Index (US$ 1 + yr) 0.77 7.7 130.55 0.54 8.52 10.46

8 Reuters - CRB Commodity Index 24.68 7.24 119.75 0.29 14.11 40.86

9 Barclay BTOP50 Index -4.25 6.99 113.92 0.43 9.21 13.31

10 French Bond Index (US$1+yr) 2.65 6.83 110.4 0.4 9.38 27.31

11 G G 't B d I d (B d) 1 8 6 8 109 63 0 4 9 28 25 9511 German Gov't Bond Index (Bund) 1.8 6.8 109.63 0.4 9.28 25.95

12 DJ-UBS Commodity Index TR 12.63 6.63 105.9 0.2 17.5 54.25

13 GSCI Total Return 10.82 5.97 92.1 0.11 25.27 67.64

14 Barclay CTA Index -0.58 5.93 91.28 0.39 7.36 7.73

15 Russell 2000 Value Index 8.63 5.91 90.9 0.15 19.21 55.46

16 S&P 400 MidCap Index 22.45 5.9 90.64 0.14 19.5 50.95

17 JPMorgan World Gov't Bond Index 0.74 5.74 87.51 0.43 6.27 8.43

18 Australia All Ordinaries 26.98 4.92 71.79 0.14 13.43 51.37

19 S&P 600 Small Cap Index 11.29 4.78 69.16 0.08 20.63 53.18

20 Canadian S&P/TSX  Index 21.39 4.11 57.42 0.06 17.48 45.05

21 Japanese Gov't Bond Index (US$1+yr.) -0.05 3.57 48.38 0.05 9.72 19.52

22 Treasury Bills, U.S. 0.14 3.02 39.9 0 0.53 0

23 Russell 2000 Index 12.67 2.64 34.07 -0.01 21.87 54.08

24 Russell 1000 Value Index 11 33 2 62 33 81 -0 02 16 57 55 5524 Russell 1000 Value Index 11.33 2.62 33.81 -0.02 16.57 55.55

25 Dow Jones Utilities Average -2.08 2.37 30.27 -0.03 17.36 51.97

26 Russell 2000 Growth Index 20.15 1.37 16.62 -0.06 26.32 62.59

27 NYSE Composite Index 17.06 1.07 12.74 -0.11 16.4 55.22

28 S&P 500 Total Return Index (w/Div) 17.04 1.04 12.43 -0.11 16.63 50.95

29 Dow Jones Transportation Average 2.15 1 11.87 -0.08 22.64 54.03

30 MSCI EAFE Index (USD) 23.86 0.93 11.04 -0.11 17.89 58.23

Source:  Barclay Trading Group Ltd. Past performance is not necessarily indicative of future results.

The indices above are not investable products and their returns do not reflect the fees and charges inherent in investing.  Detailed information on all of the indices 
is available upon request. 
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