
The Dimensions of Risk
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Large Company Value Stocks (F/F US Large Value Research Index)
Large Company Stocks (S&P 500 Index)
Long-Term Government Bonds
Treasury Bills (One-Month US Treasury Bills)
Inflation (US Consumer Price Index)

Stocks, Bonds, Bills and Inflation Yearbook
Growth of $1
July 1926 - December 2010

Sources: CRSP data provided by the Center for Research in Security Prices, University of Chicago; S&P data are provided by 
Standard &Poor's Index Services Group; Fama/French and multifactor data provided by Fama/French; US long-term bonds, bills, 
and inflation data © Stocks, Bonds, Bills, and Inflation Yearbook™, Ibbotson Associates, Chicago (annually updated work by Roger 
G, Ibbotson and Rex A Seinquefield).
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