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Fund: GLOBAL Growth
Benchmark: MSCI EAFE $1,100
Reporting Currency: US DOLLARS $1050
Valuation Period: 03-Jan-2011 - 30-Dec-2011 $1000
50
Annualized Statistic Fund Benchmark Active
.Standard Deviation 21.77%, . 23.27%  (1.50%)
Tracking Error 484% - 484%
.Downside Deviation (10.00%) 16.78%  17.76% (0.99%) s
Information Rato (0.38) ... ... - (038)  smo
Sharpe Ratio (5.00%) (0.83) .. .. 0.67) ... (0.16)
Sortino Ratio (10.00%) . (1.80) ... (1.30) ... (0.20)
) T.U,m.O.\ler ....................... 4 2889% ..................... Jan-2011 Mar-2011 May-2011 Jul-2011 Sep-2011 Nov-2011 Jan-201.
Statistic Fund Benchmark Active — Fund Benchmark
Beta (/Russell 1000) 066 0.67  (0.01)
‘Maximum Drawdown (25.32%) . (26.45%)  1.13%
.Days In Maximum Drawdown "o LOUNS - 1Month 3 Month 6 Month YTD  Cumulative
Days ToRecover. .. .............. 64 64 .. " Fund (208%)  4.00% (15.86%) (14.44%) (14.44%)
Correlation (Benchmark) ... 098 ... 100 (0.92) Benchmark  (1.07%) . 286%  (16.64%) . (1261%)  (1261%)
R-Squared (Benchmark) ... 096 ... .1.00.. 00 active (102%)  1.14%  0.78%  (1.83%)  (1.83%)
Fund Fund Total
12 Weight Return
2 13 Description (Average) (Trade) Fund Ctrb
GREEINC 0.51%  166.21%  0.46%
. EUR/USD FWD 20110919 STAR
'15 USD (2.18%) .. (4.90%) . 0.41%
eoEme o ome e e SSB/USD FWD20110923 STAR ....... (2.32%)  (373%) . 0.34%
e SAMSUNG ELECTRONICS CO
[ Fund @ Benchmark LTD 083%. . . .. 31.26% . 0.23%
FAST RETAILING CO LTD 0.63% 44.67% 0.21%

Fund Fund Total Bottom Holding Contributors

We|ght Return Fu.nd Fund Total

Description (Average) (Trade) Fund Ctrb o Weight Return

Description (Average) (Trade) Fund Ctrb
USD/GBP FWD 20110923
STARUSD 2.34% (0.37%) (0.03%) XSTRATAPLC .. ... . 0.72% ... (53.64%) . (0.50%)
USD/GBP FWD 20110617 BNPPARIBAS .. ... ... .. 156%  (36.87%)  (0.49%)
STARUSD ... 222% . (022%) (0.02%) BHPBILLITONPLC  171%  (2557%)  (0.49%)
STARUSD | oo po0%  (057%) (003 'ND&COMMBKOFCHINAH 1.04% _ (30.14%) (044%)
...................................... 0(0(0) EUR/USD FWD20110613STAR
USD/JPY FWD 20110921 uUSsSD (0.78%) 5.38% (0.42%)
STARUSD .. 210% . (0.37%) . (003%) -~~~

BHPBILLITONPLC 171%  (25.57%) ..(0.-.4.9%.): Allocation By Country (as of December 30, 2011
Contribution Graph
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Country Cumulative Active Return Graph
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GICS Sector Cumulative Active Return Graph
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GICS Sector Risk/Return Graph

GICS Sector Momentum Graph
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GICS In Cumulative
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Currency Cumulative Active Return Graph
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