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Source: Russell MSCI Bloomberg Standard & Poor’s Credit Suisse Barclays Capital NAREIT FactSet J P Morgan Asset Management
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A
s Source: Russell, MSCI, Bloomberg, Standard & Poor s, Credit Suisse, Barclays Capital, NAREIT, FactSet, J.P. Morgan Asset Management. 

The “Asset Allocation” portfolio assumes the following weights: 25% in the S&P 500, 10% in the Russell 2000, 15% in the MSCI EAFE, 5% in the MSCI 
EME, 25% in the Barclays Capital Aggregate, 5% in the Barclays 1-3m Treasury, 5% in the CS/Tremont Equity Market Neutral Index, 5% in the 
Bloomberg Commodity Index and 5% in the NAREIT Equity REIT Index. Balanced portfolio assumes annual rebalancing. All data represents total 
return for stated period. Past performance is not indicative of future returns. Data are as of 9/30/14, except for the CS/Tremont Equity Market Neutral 
Index, which reflects data through 8/31/14. “10-yrs” returns represent period of 1/1/04 – 12/31/13 showing both cumulative (Cum.) and annualized 
(Ann.)  over the period. Please see disclosure page at end for index definitions. *Market Neutral returns include estimates found in disclosures. 
Guide to the Markets – U.S. Data are as of 9/30/14.




