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Russell 1000 World xUS Emerging Markets

B/P Adj. B/P B/P Adj. B/P B/P Adj. B/P

Annualized Return 7.7% 8.7% 5.8% 5.8% 8.7% 8.8%
Annualized Volatility 17.3% 17.7% 18.8% 18.8% 23.6% 23.7%
Excess Return -0.7% 0.2% 0.6% 0.6% 1.6% 1.8%
Historical Beta 1.03 1.06 1.09 1.09 1.05 1.05
Information Ratio -0.14 0.04 0.12 0.13 0.34 0.34
Sharpe Ratio 0.33 0.38 0.21 0.20 0.28 0.29
Tracking Error 5.5% 5.4% 4.9% 4.7% 4.8% 5.2%
T-Stat -0.43 0.46 0.98 1.02 2.00 1.99
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Russell 1000 World xUS Emerging Markets
Value Value Value Value Value Value
(B/P) (Adj. B/P) (B/P) (Adj. B/P) (B/P) (Adj. B/P)
Annualized Return 9.0% 9.1% 5.1% 5.3% 8.4% 8.4%
Annualized Volatility 16.8% 16.8% 18.9% 18.9% 23.1% 23.0%
Excess Return 0.5% 0.6% -0.1% 0.1% 1.4% 1.3%
Historical Beta 0.99 1.00 1.09 1.09 1.03 1.03
Information Ratio 0.09 0.11 -0.02 0.01 0.31 0.30
Sharpe Ratio 42% 42% 0.17 0.18 0.28 0.28
Tracking Error 5.9% 5.8% 5.1% 5.0% 4.5% 4.4%
T-Stat 0.56 0.67 0.31 0.45 1.74 1.68
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