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Summary Technicals & Fundamentals
Aggregate Statistics # Stocks Index Wgt FFMC ($B) 30-Day Volatility (Ann. %)
Index/Portfolio 9,133 IEI000% | $42,053 Averages
-- Simple $4.60 Simple 32.70
-- Median $0.81 Median 28.43
-- Weighted $65.96 Weighted 20.53
Percentiles (By # Stocks)
> $100.0 Billion 53 B1 21.8% $9,156 5% 13.26
> $50.0 Billion 144 IT36.8% $15,467 25% 21.12
> $20.0 Billion 419 IET57.1% $24,016 50% 28.43
> $10.0 Billion 815 WT70.2% $29,540 75% 38.57
> $1.0 Billion 4,123 HEO53% | $40,091 95% 65.70
> $0.0 Billion 9,133 INI000% | $42,053
By ICB Industry # Stocks Index Wgt FFMC ($B) Averages
Basic Materials 758 [l 5.8% $2,448 Simple 35.09
Consumer Goods 1,080 Bl 12.7% $5,328 Median 30.27
Consumer Services 1,144 F1  10.3% $4,338 Weighted 21.55
Financials 1,897 1 22.4% $9,404
Health Care 643 [ 9.8% $4,109 Percentiles (By # Stocks)
Industrials 1,918 E1 13.8% $5,820 5% 15.25
Oil & Gas 479 [ 8.8% $3,698 25% 22.53
Technology 779 9.7% $4,090 50% 30.27
Telecommunications 149 | 3.4% $1,424 75% 40.20
Utilities 286 | 3.3% $1,394 95% 69.06
By Segment # Stocks __Index Wgt FFMC ($B)
Developed Markets 6,743 IINB93% | $37,570 Averages
Emerging Markets 2,390 El  10.7% $4,483 Simple 3.02
Median 1.73
By Size # Stocks Index Wgt FFMC ($B) Weighted 2.19
Large Cap 1,377 ITT76.6% $32,232
Mid Cap 1,787 Bl 14.4% $6,056 Percentiles (By # Stocks)
Subtotal: Large + Mid 3,164 IOT0% | $38,288 5% 0.43
25% 1.02
Small Cap 5,969 [ 9.0% $3,765 50% 1.73
75% 3.11
By Region # Stocks Index Wgt FFMC ($B) 95% 8.54
North America 3,257 B 52.5% $22,081
Latin America 266 1 1.9% $814
Asia Pacific 3,730 ] 19.3% $8,107 Averages
Europe 1,642 1 25.2% $10,587 Simple 2.09
Middle East & Africa 238 | 1.1% $464 Median 1.63
Weighted 141
By Country (Top 5) # Stocks Index Wgt FFMC ($B)
United States 2,879 B 4817% $20,492 Percentiles (By # Stocks)
United Kingdom 459 [ 7.8% $3,276 5% 0.00
Japan 1,269 [ 7.6% $3,201 25% 0.00
Canada 378 1 3.8% $1,590 50% 1.63
France 159 | 3.3% $1,395 75% 3.13
Other 3,989 I 128.8% $12,099 95% 6.36

Data as of Mar 31, 2014.

Source(s): NASDAQ OMX Global Indexes Research. Bloomberg. FactSet. FFMC = Free-Float Market Cap. N/D = No Data.
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Data as of Mar 31, 2014.

Source(s): NASDAQ OMX Global Indexes Research. Bloomberg. FactSet. N/D = No Data.
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