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ASSET CLASS RETURNS: 2001 - 2015

Asset Class 2001 | 2002 | 2003 | 2004 | 2005 | 2006 | 2007 | 2008 | 2009 | 2010 | 2011 | 2012 | 2013 | 2014 | 2015
Russell 2000 Index (DSC) 249 | -20.48 | 47.25 | 18.32 | 455 | 1837 | -1.56 | -33.79 | 27.17 | 26.85 | -4.18 | 16.35 | 38.82 | 4.89 | -4.41
MSCI EAFE Index, net div (ILC) -21.44 | -15.94 | 3859 | 20.25 | 1354 | 26.34 | 11.17 | -43.38 | 31.78 | 7.75 | -12.14 | 17.32 | 22.78 | -4.90 | -0.81
MSCI EAFE SC Index, net div (ISC) -1251 | -7.82 | 61.35 | 30.78 | 26.19 | 19.31 | 1.45 | -47.01 | 46.78 | 22.04 | -15.94 | 20.00 | 29.30 | -4.95 | 9.59
MSCI EM Index, net div (EMS) 261 | -6.17 | 55.82 | 2555 | 34.00 | 32.17 | 39.39 | -53.33 | 7851 | 18.88 | -18.42 | 1822 | -2.60 | -2.19 | -14.92
DJ US Select REIT Index (RE) 12.35 | 358 | 36.18 | 33.16 | 13.82 | 35.97 | -17.55 [ -39.20 | 28.46 | 28.07 | 9.37 | 17.12 | 122 | 32.00 | 4.48
BarCap Aggregate Bond Index (DFI) 8.48 | 1028 | 413 | 435 | 243 | 433 | 696 | 524 | 594 | 654 | 7.84 | 422 | -2.02 | 597 | 055
BarCap High Yield Bond Index (DHY) | 5.27 | -1.40 | 28.98 | 11.14 | 2.73 | 11.87 | 1.88 [ -26.17 | 58.23 | 1512 | 4.98 | 1581 | 7.44 | 245 | -4.47
JPM EM Global Div Bond Index (EMD) | 9.70 | 13.65 | 22.21 | 11.62 | 1025 | 9.86 | 6.15 |-12.03 | 29.82 | 1224 | 7.35 | 17.44 | -525 | 7.43 | 118
BarCap TIPS Index (TIPS) 789 | 1656 | 839 | 846 | 284 | 049 | 1162 | -2.35 | 1141 | 631 | 1356 | 698 | -8.61 | 3.64 | -144
Bloomberg Commodities Index (COM) | -19.52 | 25.92 | 23.95 | 9.16 | 21.36 | 2.08 | 16.22 | -35.65 | 18.91 | 16.83 | -13.32 | -1.06 | -9.52 | -17.01 | -24.66
S&P Commodities Index (COM) -31.94 | 32.08 | 20.71 | 17.27 | 2558 | -15.10 | 32.68 | -46.49 | 1347 | 9.03 | -1.18 [ 0.08 | -1.22 | -33.06 | -32.86
THE RANDOMNESS OF ASSET CLASS RETURNS: 2001 - 2015
2001 [ 2002 | 2003 | 2004 | 2005 | 2006 | 2007 | 2008 | 2009 | 2010 | 2011 | 2012 | 2013 | 2014 | 2015
Highest Return 1| 12.35 | 32.08 | 61.35 | 33.16 | 34.00 | 35.97 | 39.39 7851 | 28.07 | 13.56 | 20.00 | 38.82 | 32.00 | 9.59
2[ 970 [ 2592 | 55.82 | 30.78 | 26.19 | 32.17 | 32.68 | 524 | 58.23 | 26.85 | 9.37 | 18.22 4.48
3|_8.48 [N2200N 47.25 | 25.55 | 2558 | 26.34 | 16.22 | -2.35 | 46.78 | 22.04 | 7.84 | 17.44 | 29.30 | 7.43
4] 789 | 1656 | 3859 | 20.25 | 21.36 | 19.31 [ 11.62 | -12.03 | 81.78 | 18.88 | 7.35 | 17.82 | 22.78 | 597 | 1.8
5| 527 | 1365 | 36.18 | 18.32 | 13.82 -26.17 | 29.82 744 | 489 | 055
6] 249 [ 10.28 | 28.98 | 17.27 -33.79 | 28.46 122 | 364 | -0.81
7 -2.61 | 358 -35.65 -1.22 | 245 | -1.44
8 12.24
9 -39.20 | 18.90 | 9.03 | -4.18
10 2.84 -43.38 | 1347 | 7.75 | -12.14
11[ -19.52 | -15.94 9.16 | 273 | 2.08 -46.49 | 11.41 | 654 | -13.32
12 8.46 | 243 | 049 | -156 | -47.01 | 594 | 631 | -15.94
Lowest Return 13 413 | 4.35 -15.10 | -17.55 | -53.33 |ANGENINONoN -18.42 | -1.06 | -9.52 | -33.06 | -32.86

Legal Disclaimer:

Past performance is no indication or guarantee of future results. No part of this publication may be reproduced in any form, or referred to in any other publication, without express
written permission. The data and information in these materials is provided for informational purposes only and should not be used or construed as a recommendation or solicitation
to buy or sell any security, fund or sector. Neither The Lam Group, Inc. nor any of its data or content providers (such as Morningstar, PIMCO and/or Dimensional Fund Advisors)
shall be liable for any errors in the content, or for any actions taken in reliance thereon. All data provided by The Lam Group, Inc. is based solely upon research and information

provided by third parties.



