
*Represents a partial period.  Strategy incepted on 12/30/1999 
Past performance is no guarantee of future results. 
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LMM Opportunity Equity  
Historical Performance 

Period Gross of Fees Net of Fees S&P 500 Period Gross of Fees Net of Fees S&P 500
2014 12.26% 11.72% 13.69% 2006 15.84% 13.41% 15.80%
2013 70.13% 66.77% 32.39% 2005 8.70% 6.70% 4.91%
2012 42.51% 39.61% 16.00% 2004 15.90% 13.80% 10.88%
2011 -33.63% -34.94% 2.11% 2003 71.11% 67.95% 28.69%
2010 18.90% 16.61% 15.06% 2002 -13.86% -15.52% -22.10%
2009 87.05% 83.14% 26.46% 2001 3.89% 1.94% -11.88%
2008 -64.67% -65.49% -37.00% 2000 0.35% -1.68% -9.11%
2007 0.65% -1.57% 5.49% 1999* 0.01% 0.00% 0.40%
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Annualized One-Year Performance 

Opportunity Equity Composite Performance Disclosure 


