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PERFORMANCE OF OPTIMUM BLEND AND PGE RELATIVE PERFORMANCE ANALYSIS
RELATIVE TO SWIX Dec 2002 to Dec 2008
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TE, RELATIVE RETURN
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MAXIMUM RELATIVE DRAWDOWN ANALYSIS
PGE v. SWIX OPTMUM BLEND v. SWIX
Worst Period Dec 04 to Jun 08 Sep 07 to May 08
Duration 42 months 8 months
Portfolio Return 122.82% 4.23%
Swix Return 136.99% 6.05%
Return Difference -14.18% -1.82%
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COMPARATIVE DATA: 72 MONTHS DEC 02 - DEC 08
SWIX BLEND PGE RESI
Annualized Return 19.97% 21.27%| 21.72% 15.47%
Annualized Tracking Error 1.45%| 2.99% 18.21%
Information Ratio 0.89 0.58 -0.25
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