Annualized Returns As of 3/31/2004

Universe: US Mid Cap Equity
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All Cap Value 4.54 44,52 11.98 25.01 19.65 17.93
All Cap Value I

5th 7.91 67.32 17.33 19.23 17.74 19.02
25th 6.09 53.28 12.47 14.26 15.37 15.74
50th 4.92 47.24 9.09 11.02 13.21 14.29
75th 3.36 42.25 4.85 7.56 10.82 12.85
95th 1.57 32.96 -2.28 0.78 8.3 9.65
# of Mgrs 241 239 229 187 141 99




