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Sabrient Growth Rankings vs. Benchmarks
1 3 $ )% April 2, 2002 - January 12, 2010
2%$3 o4k 238
-2%* (-415 s ong I
* oy (**/ §18% |
% %% T 15% i .
i % E‘“" | B Sabrient
/'6* $3 415 g 9% | | B Benchmark
/1% % |/ g %y
% ( - = :%-
% 0%
* # %
< & ;
0 7#18 5% " 5 ! 5 0 > > '@ < ! 899 !
! & I 89 7 o0 ! @ 5
1 1 1 | | | A9
&s'; $ 57 < 7 15 58
s , 1 ! ! ! &$
TH#7 $‘ ‘3774, % % $ #
57 P 7 . 8 | 4
I & ' 7
= ' 1010 0
? 1 |
0 ! 1# % @ z P
# 7% 8 B s .
‘0 8" 7 &'
BC.D & | EES’




n # !II $ " %
&!"

%
#1"$ *

75 *4

. %
%

)
%
#/(0$ ( /(0
#'8$
#O" $ ( *
8

= I




%

%

%%n
%

% 9

%
% %

%

ALANE
W B AT, Nl s o i by AT (g Sy

e @ mr

LA L

b It rois

e e L e

5.1 il i o
G P g B e s gy o ——— e B

A VY A ————
L

[ it 2

b Fmmm g e b e b e o e ———

S § et G S ]

| ey vyl
e Py ) g i e e T s e e

rerm g e e g s bes e s

DesToms 1 B 3 & 0m
et
Chemrn
o e
[P,

EEEbE

(-

Frmmtemes ¥ -

[ tacn Biimbwim

o Pt e b s S T T b e
o B T s A T v e =il iy

eV cmen a (] x - Ed
P — » b & 3
P - u -
o
- ; .
- ;
o
—

5 ] Sevare St (0 Ardgris DR rises

& B ey WL W b e B e 8 e | B
— vighd '

i
o P g

Gt 3 e

[ tnuite Rewrg Arrmey

e D e POk S T T By e b ol
e S W e T W ST S B Sl W e s
e

[R——, -

[ LBk
e P —— S ———
et

rn s
. Al s e o b s ] 4 s o e S 8

[ e L Ll s e S e
e

S fam e b e e st (20 brms dmm e m e
T BBm i b Mt e b cre il fn i (en me m L e
B R R e L ]

(A 5eters gisl Minmpn

o — — e
rd g e o .

[ i aai i rmas

ot o i -
el . Y - —
s e b
i Ame— madmes s
A fures
Wit S
1 e -
H— .
Fal Wanber il Vil
- e o Ty Wi

W W

o pas v wnohs fram e seerh, Sk Ses St Te dees poas seey ey b
& e smarh thok Bxrm

R




* # *% $

" 1 %% n

LogOut | Accountinfo | Tutorial

SmartLink Pro
Welcome Back,

0, 0, 0,
/ /0 /0 /0 Scott Fast Select
0/ . 0/ * Enter up to 10 tickers, separated by commas or spaces, to obtain the Sabrient scores and
0 ] (o] ratings for each stock, with links to the SmartStock reports.
1 SmartLink Search
Large-caps B o
Submit
Mid-caps | g i |
*
Small-caps
Micro-caps
* Select a Group of Top Ranked Stocks
Smarock By Style (O Value Pick Cap/Style Subgroup(s)  Activate (&)
Reports Available O 6rowth
# Core 600 Value Growth Momentum
All 5800+ Oiiomentimn
% % @ Large-Cap [ i}
Note: SmartLink Pra By Cap (Jlarge-Cap
database and O Mid-Cap Mid-Cap  [] O 0
* Smartstock reports O small-Cap
are updated weekly, O Micro-Cap Small-Cap [ 0 O
1 Market data is from
the previous day's Micro-Cap [ [ O
A ) dlose. Overall (4l Caps/Styles
GOTO Scorecards > SortBy (3 Composite Rank How Many Stocks?
() Symbaol Maximum symbols |25 +
N Please contactus
* ) Cap/style, thenRank
with questions or il bol P |
Oments: (O Cap/Style, then Symbol -
0, -k
% ;
*

Report Date: October 24, 2005

( B & % Sabrient
#

<Back | Close | Print | Hefs Click o any symbel for & Smartstock report
Click on column headlers to sort your selection
Learn about column heading defintions: View

Currently Selected: by Style = Valus
& - Current Sort Order: By Composite Rank
Multi-Level Sots, [ Please Chonse ~e e
) %

B | H Submit |

Action History: By Earnings Seere 5 By Fundamental Scare = By Compostie Rank
% * $
Composite Balance
T e e e
5 Lamgeivelue az TE 78 a0 87 88 72
VL Midivalue a0 B 85 a4 82 B3 25
N N sovl Smallialue a0 B85 80 8 85 72 8
+& S Midivalue 89 B2 o0 o8 73 82 87 70
coF Lamehialie 88 IR 68 a B T 79
cre Smallivalue 8 B3 G0 75 87 81 80 53
Reiv Micraalue 87 w92 70 9 89 81 P
% Fov o Midivalue 8 B 02 &5 a3 7 7 0
woc MidWalue 8 87 a7 I a 87 7 38
% e Largeelue 85 B @ 57 3l 84 75 41
, 0 c Largetvalue 82 g1 61 87 86 50 51 81
" sk Midivalue 82 B 75 74 86 73 15 &6
9 - / DRea Micravalue 82 B 70 70 8 7 58 53
R Midwvalue 7 % 8 15 5 83 a“ 72
% ' o LameMale 76 T 58 48 B 67 a
AL Largeialue 73 79 &5 59 & ! 58 20
cHUX Smallivalue T w20 58 1 &5 58 82
% % &9 TEss  Microalue bl RN 71 52 78 68 83
Wk Midvalue 67 85 26 1 2 N B7 57
0% * * 2 cRC MicraMalue a7 85 7 04 3 8 63 &7
ss Micrvale 85 W 22 75 & ) 51 23
0, RML Smallivalus 51 8 4l 35 6 71 55 53
% $ &9 el Smallivalue 5t o 25 38 2 79 4 81
* Ncos  Smallialue &l B 22 35 37 7 50 51
RO Smallivalue 46 w15 31 20 7 3 5

* 4+

Disolimer: Sabrient SmartStock(sm) and SmartRankism) researeh is prowided for informational purposes only. Iis nefther 3 selistation o buy ner an
* % efferts sell thess s=curities. The repert is based upon data from sources believed to be reliable, but Sabrent makes no represertation 35 1o the data’s

adequacy, aocumey, compléteness ortimeliness. The rapon doss not 3ddrass individual nvestment objectivas or financial shuations. Sabrient aceapes fio
Habiityc for any lass arising fram any use of this nepart. This repaort s based solely on mathematical saloulations and doas not rfiect ary bias of
individual analysts. Sabiient prowides no imyestment banking, consuking or other Services to the subject company of this report. No Sabrient emplayes is
"4 onthe Boand of Directars of the subject company, and o ene at the subject company. serves on the Board of Dinectrs of Sabent Systems. Sabriert or

s employees may have long or short positions i the Secunties or other related Tivastments of the company mentioned hersin, b never mene than one

percant (1) of the curstanding shares of any company covvered by Ssbrisnt, Ha part of this document may ba repraduced uithaut the written permission
of Sabient Systerms

Copyright € 2005 Sabrient Systems LLC. 81| Rights Reserved  www.sabrient.com
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FORWARD-LOOKING SECTOR RANKINGS
Ranked by Weighted Scores
5/18//2009

SABRIENT SCORE
SECTOR
UNVFEIGHTED WEIGHTED
(small-cap (large-cap
dominated) dominated)
UTILITIES 71 F2
TELECOMMUNICATION SERVICES 57 71
ENERGY &0 66
HEALTH CARE 44 60
CONSUMER DISCRETIONARY 4e a0
INDUSTRIALS 54 49
COMSUMER STAPLES 61 46
MATERIALS S0 43
INFORMATION TECHNOLOGY 41 42
FINAMNCIALS S0 38
HOTE: Thiz tahle shawes the foreearchooking (over the next 30 days) Sabrient
percentile sector scores (high jg 99.0).
Unweiglted Returns: Constituent stocks are given equal weight, which favors
amaller caps.
Weighted Returns:  Constituent stocks are weighted by market cap, which favars
larger caps.

Sabrient Healthcare Gangbusters

Rani
1 | GTIV  Gentiva Health Services Inc 75 0 42
2 ALGN Align Technology Inc 21 97 41
3 ICUI ICU Medical Inc 37 14 54
4 AFAM Almost Family Inc 52 86 95
5 CHE Chemed Corp 4 75 74
6 LHCG LHC Group Inc 63 85 58
7 |ECLP Eclipsys Corp 49 3 30
8 | CHSI  Catalyst Health Solutions Inc | 71 97 55
9 | VNUS VNUS Medical Technologies Inc| 0 66 69
10 SXCI | SXC Health Solutions Corp 3 3 4

Sabrient Select Opportunity Portfolio - New Alert
Mar 25, 2009 -- 3;51pm EST

Petro-Canada {PCZ) - Buy at the market {currently at
$27.19) with a target of $35.00 {place a $1 trailing stop
if stock reaches this price) and sell stop at $25.50.

FCZPETRO CANADA VAR
ﬂlﬁﬂk Hﬁl‘ll 44
0
#w hﬂm‘n‘ 6
3z
hmﬂﬂnfh" 8
" 4 24
Wﬁ‘m 20
T b
a
| o
Feb hiar Fpr My Jun Jul |

The stock broke out of a sik-month consalidation pattern
this week on heavy volume, PCZ is rated a Sabrient
"Buy" and scores a 96 for the Sabrient Maomentum Score,
a composite measure of earnings, price and group
maomentum. We recommend exiting the position if the
stock falls below strong support in the $26 area.
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Date | Ticker Company Name VCU Score| Longs | Shorts S&P GICS Group
57109 ME Moble Corp 1.0000 1 Energy Equipment & Services
8108 [ HUM  |Humana Inc 0.9956 2 Health Care Providers & Services|
5109 | AYR  |Aircastle Ltd 0.9991 3 Trading Companies & Distributars|
51109 | HOGS |Zhongpin Inc 0.9987 4 Food Praducts
81109 | BEEF |BreitBum Energy Partners LP| 10.9982 g 0il, Gas & Consumable Fuels
51109 FLY |Babcock & Brown Air Limited| 0.9978 B Trading Companies & Distributars,
81109 | PSYS |Psychiattic Solutions Inc 0.9973 7 Health Care Providers & Services|
5109 [ MFA  |MFA Financial Inc 0.9964 g Real Estate Investment Trusts
SAM09 | CMO  |Capstead Mortgage Corp 0.9950 a Real Estate Investment Trusts
5AM09 [ HOC  |[Holly Corp 0.9955 10 0il, Gas & Consumakle Fuels
51409 AZ | Assurant Ing 0.5951 " Insurance
51M09 | SFG  |Stancorp Financial Group Inc.| 09937 12 Insurance
BAMS | ATW |Atwood Oceanics Inc. 0.9933 13 Energy Ecuipment & Services
502 | TEO |Telecom Argentina Stet-Franc) 0.9893 14 Diversified Telecom Services
5f1.09 RCIl_ |Rent-A-Center Inc 0.9848 15 Speciatty Retsil
51409 ST |SunTrust Banks Inc 0.0076 15 Commercial Banks
51109 WY [Weyerhaeuser Co 0.0067 14 Paper & Forest Products
81/08 | HAR |Harman International Industrie| 0.0058 13 Househaold Durables
51109 | GNTX |Gentex Corp 0.0054 12 Auto Components
5109 | WGO  |Winnebago Industries Inc 0.0043 " Automabiles
5108 | THO  |Thor Industries Inc. 0.0045 10 Automobiles
&/1109 | PBCT |People's United Financial Inc 0.0036 9 Thrifts & Mortgage Finance
5109 | ELON |Echelon Corp 0.0031 g8 Electronic Equipment
5109 | FHN  |First Horizon MNational Corp 0.0027 7 Commercial Banks
5M./09 Ad |Alcoa Inc 0.0022 B Metals & Mining
5M./09 PP |Plains Exploration & Productiy  0.0018 5 0il, Gas & Consumahle Fusls
5AA09 | KLAC |KLA-Tencor Corp 0.0013 4 Semiconductors & Semi Equip
5109 | JAVA  |Sun Microsystems Inc 0.0009 3 Computers & Peripherals
51409 | LRCX  |Lam Research Corp 0.0004 2 Semiconductors & Semi Equip
5109 TEX  |Terex Corp 0.0000 1 hachinery




)* o+ # # o # ) - +%-
' (, %, # 0.1%-0&1/ 23.
&, 4
10 0$ . 7( "'.'8 9 '.'8 Top Bottom |Long/Short|] SPY
4% %> ; . $ 7 Quantile | Quantile| Portfolio | Index
6* <= $ %% %( <8 - 5
1-wear Annualized return (%) 61.7 26.4
(#%(# w > 2 2-year Annualized % 162 |-108
J 0p* A 6% ( * -year Annualize return (%) o -10.
2 o $ 2 o -year Annualized return (%) 19.2 -22.5 431 -1.3
o # 9+@ o 9+ year Backtest Details:
% : Dates: 7/1/2000 - 1442010
o7 % $%% 1% % 0 - Annualized retum (%) 19.2 225 431 -1.3
0: # $ 0% % Annualized volatility (%) 322 390 283 16.1
2 o % $# %W(* % Annualized differential return (%2)| 158 -235 28.3
$ $( # $ $(A CAPM annualized alpha 16.3 227 45.0
% $ % $ $( # 0 CAPM heta 117 1.40 0.24
2% $/$% $ $ * O~ Simple Sharpe ratio vs Rf = 3% 0.49 064 1.38 -0.26
B % % % Biggest 1-month drawdown -18.6 -25.0
'+ 2 %*$ )?>2
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Retum | -2247% | -44i% | «26% | 623% | 925% | 1923% | 3Juk2000 1-Now-2002 1-Apr-2005 4Sep-2007 dan-2010
£35 000 000 s
30 000 D00 "V"-
25,000 000 -"'..'v\ /
20,000 000 / b, J :
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B Lés|Portolio /_N )
$15 000 000 o :
| ™ ;
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. T A et o T SherPotfale - e
752000 TE2001 13200 T32003 Tr32004 TR0 7352006 Tra2007 TE52008 Ti32009
L/S Jan Feh har Apr May Jun Jul Al Sep Oct Mov Dec Total
2000 19.94%  -7.48% 1057% B.92% 3227% 2290%| 113.27%
2001 -8.35%  2282%  1362% 2.54% B20% B57% 946%  12.12% 352% -958%  -B16% I71%| 42.39%
2002 11.32%  11.15% B.46%  14.50%  11.83% 28.04% 017 % 1.58% 0.03% -B24% -1857% 13.77%| 94.50%
2003 11.24%  -4B1% B.54% 467%  -B.28% 161%  -1.95% 1.91% 7.06% 4.76% 4.54%  -4.06%| 23.97%
2004 -3.20% 0B3% -1.49% 1.66% B27% 7.15% 9.87% 2.44% 5.94% 314% 812% 1.31%| 48.21%
2005 383% 4.34% 280%  -1.77% 0.04% 227%  013% 3.08% 2.48% 1.34% 3% 3.08%| 27.55%
2005 -8.39% 0.58% 0.95% 4.06% 486%  -1.95% 715%  -A50% 2.15% 5.02% £ 54% 9.91%| 2670%
2007 3% 1.32% -0B7% 419% A% 253%  -346% 0.62% 4.43% 204%  14.82% 1.49%| 26.76%
2008 10.66% 778% -1246%  -3.85% 291% B08% S579% -397%  -501% 529%  -7.02% B.B3%| -16.48%
2009 1478%  -4.28% 5.19%  24.06% 7.91% BE1% -B34%  -B25% -1.93% B.13% 923% -3.79%| B1.69%
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