Allocation History for Sample Global
For the Period: 7/1/2000 to 9/30/2003

Styles Sample Global Market (All Stocks) Citi World All Cap Value
100 100 100 100 100 100
80 80 80 80 80 + 80
Large Value
. Large Core
B Large Growth 60 60 60 60 60 - 1 60
Mid Value
Mid Core
B Vid Growth 40 40 40 40 40 40
Small Value
B small Core
B Small Growth 20 20 20 20 20 + + 20
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Sectors Sample Global Market (All Stocks) Citi World All Cap Value
100 100 100 100 100 100
80 80 80 80 80 80
Non-Durables
¥ Durables
B Healthcare 60 -+ 4 &0 60 60 60 60
Capital Goods
Technology
B Erergy 40 40 40 - 40
Transporation
B utilities
B Fisrice 20 20 20 20
O T T T T T T T T T T T 0 O 0 O T T T T T T T T T T T T 0
09/00 06/01 03/02  12/02  09/03 0%00 06/01 03/02  12/02  09/03 0%00 06/01 03/02  12/02  09/03
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Cumulative Attribution for Sample Global

Note: Lower ranks indicate better performance.

Actual
Market

Citi World All Cap Value

Copyright PPCA. All rights reserved.

For the Period: 7/1/2000 to 9/30/2003

Unannualized Cumulative Returns
Ranked Against Total Market

Local Returns Components of Total Return (Unannualized)
24.37 Return Rank
-25.95 Citi World All Cap Value 10.03 5
3.87 Sector Allocation -1.00
Stock Selection 15.88
Activity .00
Total 24.90 4
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