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Stock Index Performance 
Index Week YTD 12-mo. 2012 5-yr. 
Dow Jones Industrial Avg. (15,081) -2.12% 17.00% 16.86% 10.24% 8.29% 
S&P 500 (1,656) -2.04% 17.69% 19.60% 16.00% 7.35% 
NASDAQ 100 (3,074) -1.36% 16.63% 12.93% 18.35% 10.61% 
S&P 500 Growth -1.92% 16.11% 15.72% 14.71% 8.34% 
S&P 500 Value -2.16% 19.37% 24.16% 17.77% 6.32% 
S&P MidCap 400 Growth -2.66% 17.55% 23.05% 17.62% 10.01% 
S&P MidCap 400 Value -2.42% 20.88% 28.56% 19.10% 9.22% 
S&P SmallCap 600 Growth -1.78% 23.05% 26.86% 15.27% 9.75% 
S&P SmallCap 600 Value -2.12% 22.23% 30.12% 18.88% 8.82% 
MSCI EAFE -0.07% 12.35% 22.50% 17.32% 2.62% 
MSCI World (ex US) 0.19% 6.60% 15.72% 16.83% 2.39% 
MSCI World -1.13% 14.35% 19.72% 15.83% 4.65% 
MSCI Emerging Markets 0.77% -7.49% 0.63% 18.22% 2.18% 

 

Source: Bloomberg. Returns are total returns. The 5-yr. return is an average annual. One-
week, YTD, 12-mo. and 5-yr. performance returns calculated through 8/16/13.  
 

S&P Sector Performance 
Index Week YTD 12-mo. 2012 5-yr. 
Consumer Discretionary -3.28% 23.40% 30.79% 24.14% 15.25% 
Consumer Staples -3.16% 16.74% 15.23% 11.08% 10.03% 
Energy -1.69% 13.09% 11.85% 4.64% 4.39% 
Financials -2.00% 23.20% 35.40% 28.92% 0.72% 
Health Care -3.03% 24.90% 30.32% 17.89% 10.33% 
Industrials -1.18% 19.73% 24.14% 15.42% 6.77% 
Information Technology -0.22% 11.75% 6.43% 14.82% 7.80% 
Materials -1.52% 9.53% 14.97% 15.24% 3.61% 
Telecom Services -2.32% 6.93% 2.72% 18.31% 8.44% 
Utilities -4.12% 9.62% 5.35% 1.31% 4.75% 

 

Source: Bloomberg. Returns are total returns. The 5-yr. return is an average annual. One-
week, YTD, 12-mo. and 5-yr. performance returns calculated through 8/16/13. 
 

Bond Index Performance 
Index Week YTD 12-mo. 2012 5-yr. 
U.S. Treasury: Intermediate -0.62% -1.67% -0.90% 1.71% 3.52% 
GNMA 30 Year -1.44% -3.90% -3.47% 2.44% 4.76% 
U.S. Aggregate -1.14% -3.27% -1.80% 4.21% 4.95% 
U.S. Corporate High Yield -0.32% 2.77% 8.40% 15.81% 11.44% 
U.S. Corporate Investment Grade -1.58% -4.10% -0.60% 9.82% 7.14% 
Municipal Bond: Long Bond (22+) -1.10% -8.11% -5.66% 11.26% 4.94% 
Global Aggregate -1.05% -3.79% -1.53% 4.32% 4.33% 

 

Source: Barclays Capital. Returns are total returns. The 5-yr. return is an average annual. 
One-week, YTD, 12-mo. and 5-yr. performance returns calculated through 8/16/13. 
 

Key Rates 
As of 8/16/13 

Fed Funds 0.00-0.25%  5-yr CD 1.19% 
LIBOR (1-month) 0.18%  2-yr T-Note 0.35% 
CPI - Headline 2.00%  5-yr T-Note 1.56% 
CPI - Core 1.70%  10-yr T-Note 2.83% 
Money Market Accts. 0.44%  30-yr T-Bond 3.84% 
Money Market Funds 0.01%  30-yr Mortgage 4.52% 
6-mo CD 0.40%  Prime Rate 3.25% 
1-yr CD 0.58%  Bond Buyer 40 5.24% 

 

Sources: Bankrate.com, iMoneyNet.com and Bloomberg. 
 

Market Indicators 
As of 8/16/13 

TED Spread 22 bps 
Investment Grade Spread (A2) 181 bps 
ML High Yield Master II Index Spread 470 bps 

 

Sources: Bloomberg and Merrill Lynch via Bloomberg. 
 

 Weekly Fund Flows  
Estimated Flows to Long-Term Mutual Funds for the Week Ended 8/7/13 
 Current Week Previous 
Domestic Equity  $355 Million  -$926 Million 
Foreign Equity  $3.053 Billion  $1.641 Billion 
Taxable Bond  $33 Million  -$4.069 Billion 
Municipal Bond  -$2.126 Billion  -$2.867 Billion 
Change in Money Market Fund Assets for the Week Ended 8/14/13 
 Current Week Previous 
Retail  -$0.58 Billion  $5.29 Billion 
Institutional  $2.89 Billion  $2.37 Billion 
Source: Investment Company Institute. 
 

 
 
 

Factoids for the week of August 12-16, 2013 
 
Monday, August 12, 2013 
Of the more than 450 companies in the S&P 500 that have reported Q2’13 
earnings, 65% topped their bottom-line estimates, but only 54% beat top-line 
estimates, according to S&P Capital IQ. At this stage of the recovery, companies 
have cut costs about as much as they possibly can, according to Jeffery Saut, chief 
investment strategist at Raymond James Financial. Saut believes that the 
economic activity is going to pick up moving forward. Thomson Reuters expects 
revenue growth among S&P 500 companies to rise 2.2% in the second half of 
2013, and 3.9% in the first half of 2014, according to ChiefExecutive.net. That 
compares favorably to the 0.8% growth posted in the first half of 2013. 
 
Tuesday, August 13, 2013 
S&P 500 companies reported that 46.6% of their sales came from outside the U.S. 
in 2012, up slightly from 46.1% in 2011 and 46.3% in 2010, according to S&P Dow 
Jones Indices. Foreign sales reached a record-high of 47.9% in 2008. European 
sales declined from 11.5% of total foreign sales in 2011 to 9.7% in 2012. The 
sectors that reported foreign sales in excess of 50% were Information Technology 
(58.32% vs. 56.52% in ’11), Energy (52.57% vs. 39.29% in ’11), Materials (50.70% 
vs. 53.71% in ’11) and Health Care (50.23% vs. 52.42% in ’11).  
   
Wednesday, August 14, 2013 
A monthly survey of portfolio managers by BofA Merrill Lynch found that money 
managers’ confidence level in Europe reached a 9-year high in August, according 
to MarketWatch.com. A net 88% of managers expect to see Europe’s economy 
improve in the next 12 months. With respect to the outlook for corporate earnings, a 
different BofA Merrill Lynch survey of European fund managers revealed that 64% 
of those polled expect earnings to rise, but not likely achieve double-digit gains. On 
the whole, a net 72% of fund managers expect global growth to accelerate moving 
forward, the most bullish reading since December 2009. 
 
Thursday, August 15, 2013 
Fitch Ratings reported that late payments for commercial mortgage-backed 
securities (CMBS) fell 40 basis points to 6.78% in July, according to REIT.com. The 
delinquency rate peaked at 9.01% in July 2011. Office loans showed the most 
improvement with late payments declining 60 basis points. Fitch noted that CMBS 
loans becoming delinquent are decreasing in size. Mary McNeil, managing director 
at Fitch Ratings, expects the delinquency rate to fall further in the months ahead.  
 
Friday, August 16, 2013 
Karl Brauer, senior analyst at Kelley Blue Book, reported that U.S. automakers plan 
to spend $434 million to boost production capacity in order to meet rising demand, 
according to Yahoo! Finance. With new car sales climbing to an annualized pace of 
roughly 15.5 million in 2013, which is closing in on pre-recession levels, most of the 
auto factories in the U.S. are currently operating near full capacity, according to 
The Wall Street Journal. New assembly plants are going up in the U.S. and in 
Mexico. Car companies have been able to increase sales despite higher prices, 
fewer incentives and lower inventory levels. 
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