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Equity Style Performance
 Performance through September 30,1999

-20.0
-10.0

0.0
10.0
20.0
30.0
40.0
50.0

Lrg Gro -3.7 6.4 34.9 26.9 26.8 18.0

Lrg Val -9.8 1.8 18.7 20.5 21.4 14.9

Mid Gro -5.0 8.5 37.2 17.3 19.5 15.1

Mid Val -10.6 -3.7 9.3 13.9 16.4 13.0

Sml Gro -7.3 7.3 32.6 7.1 12.2 9.9

Sml Val -7.8 -3.0 5.8 9.6 12.1 11.5
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Risk and Return Analysis
Sep 1989 to Sep 1999

A
nn

ua
liz

ed
 M

on
th

ly
 R

et
ur

n 
%

Annualized Monthly Risk %

0

5

10

15

20

0 5 10 15 20 25

US Large Growth

US Large Value US MidCap Growth

US MidCap Value 

US Small Growth

US Small Value

S&P 500

Russell 2000 

LB Int GC

MSCI EAFE

LB Aggr

T-Bill

Data Source & © Copyright Standard & Poor's Micropal, Inc (1999) -- http://www.micropal.com


