Market Leaders, Net Margin Decile 1
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FIGURE 28.5

The five equity strategies with the lowest downside risk, August 31, 1965 to December 31, 2009.

Small Stocks, Net Margin Decile 10 — 20.58%

Small Stocks, Value Composite1 (VC1), Decile 10 [N 20.75%

Small Stocks, Value Composite3 (VC3), Decile 10 20.89%

Small Stocks, Value Composite2 (VC2), Decile 10 _ 20.90%

Small Stocks, 3 mom. and 6 mom. >0, ROE>avg, 20.99%
50 best 12 mom.

20.20% 20.40% 20.60% 20.80% 21.00% 21.20%

FIGURE28.6

The five equity strategies with the highest downside risk, August 31, 1965 to December 31, 2009.



