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01/24/08
08/05/13

2

Weekly
Automatic
Russell2000

ADT = $100K & close = .01

Balanced TFRS 2010

Quick Stats as of 8/7/2013

$ 83,120.02
§ 69,39

20

731.20%
50.76%
680.44%
46.60%
1,345.37%
-52,24%
-55,03%
(715/1411) 50.67%
1.05

0.70

General Info
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2

Weekly
Automatic
Russell2000

All Fundamentals

Copy of Bompusrank

Quick Stats as of 8/7/2013

Correlation with Russell2000

$ 97,407.51
§ 205.55
20
874.08%
50.76%
§23.32%
50.86%
1,119.29%
-57.61%
-55.03%
(659/1152) 57.20%
1.29

0.81
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Automatic
Russell2000

All Fundamentals

Copy of Filip's Super Value 32

Quick Stats as of 8/7/2013

Total Market Value (inc. Cash)

Cash

Mumber of Positions

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnower

Max Drawdown
Benchmark Max Drawdown
Cverall Winners

Sharpe Ratio

Correlation with Russell2000

$ 94,754,586
§ 258,20
20

847.55%
50.76%
796.79%
50.11%
1,889.77%
-47.58%
-55.03%
(1141/2043) 55.85%
1.27

0.84

General Info

Inception Date

Last Rebalance Date

Days Since Last Rebalance
Rebalance Frequency
Rebalance Method
Benchmark

Universe

Ranking System

01/24/08
08/05/13

2

Weekly
Automatic
Russell2000

All Fundamentals
Growth Combo

Quick Stats as of 8/7/2013

Total Market Walue (inc. Cash)

Cash

Number of Positions

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnowver

Max Drawdown
Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with Russell2000

§ 48,236.54
§172.63

20

382.37%
50.76%
331.61%
32.88%
1,055.22%
-66.98%
-55.03%
(584/1112) 52.52%
0.77

0.83
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