portfolioi7

" #$



%
00

2 4
75# 05 75!/

80! 90 #

$ %

#

%

% %
v #

# # 050"

%

%

%

6/



%

# #
= 1/
12 % # %
# |
% "
$ %! %
= . # # #
I < |
1& # # y #
! % % I<
% > 17
% % I,
# $ % % # > % 1?7<
# L@ % $
]
%!2 A #
'@
% > ? 'B # $
) #C # D H
$ A !
% % > ? A %
1& > ? 3
D,
A 11 % #
6 1&
A $ 'B #
% ! %
)
% A )
# 12 #
! . 3%
E2;)E 2 ; H
1
# # %
) , 1E2; # I<
% = !<
I, #
% !'& %
]
3 E2;
% 14
@ # % #

% !



~nsQr
I

#H
1 % H"

" %

%

%



&% ' ()

| * *pp | Il + K A6 LOM 0 O

N
1 * 00#000!00
2  %* O 700
1 * 0100
*0
4 B$ *B /%
B & @ ( P
: ( &24 4 * <
75) 10 ,
G 04 %
G *@ &1
4 % * 1 * QEN
2 4
; E )MO0,JL7000
JL7
% 1 JL OO
" RLB "1
G )S;D4,LB
4
4 %T:0
D *+ +0
* 4 74
B I
" %
©Fortfolio123.com
Inception Date 03/31/01
500 Last Rebalance Date 02/26/11
Days Since Last Rebalance 27
450 Rebalance Frequency Four Weeks
g 400 Ranking System Comprehensive: QVGM
E
g 350
:
g 300 Total Market Value (inc. Cash) $ 318,238.50
= 250 Cash $67.73
S Number of Positions 19
;g 200 Total Return 218.24%
i 160 Benchmark Return 14.29%
Active Return 203.94%
100 Annuzlized Return 12.30%
Annual Turnover 92.08%
50 Max Drawdown -66.77%
S § 8 2 8 8 5 g 8 2 = overall Winners (115/228) 50.44%
T T T OA T RS ORN TR Sharpe Ratio 0.28
S £ & £ £ £ 5 £ £ £ % Correlation with S&P 500 0.79
— Stefano’s P123 Manager — SP500 Indexl

Performance Graphs: [Basic] [Flash]
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1 Portfoliol23.com signin [

User name
Password

[7] Bememberthe password

@ # % !
) % *

7 Import Simulation E@g

Fitter for simulation name:

classified ~
Add-in Demao
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A B 3 D E

1
2_1: Simulation Parameters _Simulation name Add-In Demo
3 Istarting capital 100000
4 Benchmark $P500 Index
5 Commission each Trade 10
6 Commission type FlatFee
7 Slippage (% of trade) 0
8 Rebalance Frequency Four Weeks
9 Allow Rebuy Sold Stocks  YES

Next Average of Hi and Lowr
10 Price for Transactions
1 Exposure List None
12 Position Sizing % of Market Value
13 % of Portfolio Value 5
14 Max Deviation 20
15 Fixed Amount

2: Data Source & Ranking
16 System

5: Simulation Period &
24 Restrictions
as
a6

5:
Restrictions

imulation Period &

Universe
NA's from Pre-
Announcements

Ranking
Screen
Buyl

Buy2

Buy3

Buya

BuyS
BuyRule 6
BuyRule7
BuyRule8
BuyRule9
BuyRule 10
BuyRule 11
Buy Rule 12
Rank
SellRule 2
SellRule 3
sellRule 4
SellRule 5
Sell Rule 6
SellRule 7
SellRule 8
SellRule 9
SellRule 10
SellRule 11
sell Rule 12

Start Date

End Date
Restrict Buy List

or"

Start Date
End Date

No OTC Exchange

From Previous Quarter
PublicRanking:comprehensi
ve: QUGM

None

AvgVol(60)>=50000
Price>=5

MKktCap>=100
Industry!=FSMISC
Universe(SADR)=False

Rank <30

3/25/2010

3/25/2011

1&
# +7+0'4

%

3/31/2001]

5
3/25/2011
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1 4: Sell Rules

Rank

AV AW

2
3 [Run___ |

Home Insert Page

Run All Permutations Unhide Columns Help =

#?

Custom Toolbars

Rank < 30

Layout Formulas

%
'B

Data Review View

Run Simulation
Summary
[¥ Total Market Value
[V Cash

[¥ humber of Positions

performance
[¥ Total Return

¥ Benchmark Retum
[V active Return

[V Annualized Return

Risk

W Sharpe Ratio

¥ Max Drawdown

¥ Correlation with benchmark
¥ Sortino Ratio

¥ standard Deviation

¥ Beta

W Alpha

¥ R-Squared

Other Stats
¥ Performance graphics
I Used Symbols

[~ 5ell Rule Usage

Transactions

[¥ annual Turnover

[¥ No. winners Realized
[V Avg Day Winners Realized

[V Avg Ret Winners Realized

[¥ No. Losers Realized

[V Avg Day Losers Realized
[V Avg Ret Losers Realized
¥ No. Winners Unreal

[V Avg Day Winners Unreal
[V Avg Ret Winners Unreal
¥ No. Losers Unreal

[V Avg Day Losers Unreal

[V AvgRet Losers Unreal

Cancel

Add-Ins

1!
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7 Stefano's portfoliol23 Manager = J

Signed in
Running Simulation...12/04/2010 01/01/2011
02/26/20

01/29/2011 11 Backtest completed. Saving
results to the database

Install add-n
Open Add In Installation Folder

%

A AV AW AX AY Az BA ) BC & 3 BF BG BH 1 BL | Bv_ | BN | BO 8P B
1 4:5ell Rules Performance Graphs simulation summary All statistics
Number Max Correlatio Sortin RN AvgDay Avg
Total Market of Total  Benchmark Active  Annualized Annual  Drawdow Sharpe nwith o  Standard Squar Winners Winners Retu
2 Rank % Return %Max Drawdown %Cash Invested Value cash Position Return Return __ Retun Retum _ Turnover n Ratio  S&PS00 _ Ratio Deviation Beta Alpha _ed  Realized Realized Winr
Done |Rank <90 7 W) 125007.26 8.27 20 25.01 1.99  13.02 25.42 8573 -18.81 0.86 085 13 2956% 117 11.22% 0.73 7 15929 17.
3 "
Avg 125007.26 827 20 2501 1199 1302 2542 873 1881 086 085 13 2056% 117 112% o073 7 15020 17,
4
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2: Data Source & Ranking
16 |System

No OTC Exchange
Universe
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2: Data Source & Ranking
System

3: Buy Rules

Position Sizing
% of Portfolio Value
Max Deviation
Fixed Amount

Universe
NA's from Pre-
Announcements

Ranking
Screen
Buyl
Buy2
Buy3
Buy4
Buvs

% of Market Value
30
0 OTC Exchange
From Previous Quarter

PublicRanking:Comprehensi
ve: QVGM

None

AvgVol(60)>=50000
Price>=5

MktCap>=100
Industry!=FSMISC
Universe(SADR)=False

Universe

Sector Services
Sector Technology

Sector Transportation
Sector Utilities

Security Systems & Services
Semiconductors

Software & Programming
5P500 Index

Texties - Non Apparel

Tires

Tobacco =
Trudking

Waste Management Services

Water Transportation

Water Utiities j

Y Simulation name Add-In Demo - .
Starting Capital 100000 Commissian type ==
Benchmark SP500 Index
Commission each Trade 10 Cents/Share

] Commission type IFIat Fee 1 % of Total
slippage (% of trade) [
Rebalance Frequency Four Weeks
Allow Rebuy Sold Stocks  YES

2: Data Source & Ranking
System

#

Price for Transactions
Exposure List
Position Sizing

% of Portfolio Value
Max Deviation

Fixed Amount

Universe

Next Average of Hi and Low

None
% of Market Value

No OTC Exchange
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Buy3 MKktCap>=100

Buy4 Industry!=FSMISC
BuyS Universe($ADR)=False
Buy Rule 6

Buy Rule 7

Buy Rule 8

Buy Rule 9
Buy Rule 10 Entering 5 will create a 4 column group, to add 4 Cancel

Add Permutation Group =

Number of values contained in the group.

values to the default value in column C
Buy Rule 11

Buy Rule 12 ]
4: sell Rules Rank Rank <90

SellRule 2

Sell Rule 3

Sell Rule 4

< % # # [
)4 %T:0 , I #'#

"% 0

A B c D E F

1 1 1
2 1:simulation Parameters _ Simulation name Add-In Demo

21 Buy2 Price>=5

22 Buy3 MKtCap>=100

23 Buy4 Industry!=FSMISC

24 Buy5 Universe(SADR)=False
25 BuyRule 6

26 Buy Rule 7

27 BuyRule 8

28 Buy Rule 9

29 Buy Rule 10

30 Buy Rule 11

31 Buy Rule 12

32 4:Sell Rules Rank Rank <90

33 sell Rule 2
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1 1 1
2 1:Simulation Parameters __ Simulation name Add-In Demo
27 BuyRule 8
28 BuyRule 9
29 Buy Rule 10
30 Buy Rule 11
31 Buy Rule 12
32 4:Sell Rules Rank Rank <90 Rank <80 Rank <70
33

80

Sell Rule 2

% % 0!,

I 4 %T:0

%



" % >1 ? #

" %

A AF AV
1 a: sell Rules

2 Rank

3 [Run Irank <90

4 Run Rank <80

5 Run Rank <70

6

/ # 4 %T:0
3 80 90" #

% >4 ; 1?
"% *
A AF AV AW AX AY AZ BA BB BC BD BE
A 4: Sell Rules Performance Graphs Simulation Summary
Number
Total Market of Total  Benchmark Active  Annualized .
2 Rank % Return %Max Drawdown %Cash Invested Value Cash Position Return  Return Return  Return
Done [Rank <90 i | T & 124309.3 4.52 20 2499 1262 12.37 24.93
3 i
Done Rank <80 1 1 123126.88 9.6 20 23.17 12.62 10.55 23.11
a I
Done Rank<70 125374.98 20.63 19 25.39 12.62 12.78 25.34
5
Avg 124470.3867 11.5833333 19.66667 24.51667 12.62 119 24.46
6
StDev 1186.579997 8.23609333 0.57735 1.183272 0 1.186971 1.18697093
2 4 # "
*
'
% +
A B = D E
i 1 1
2 1:Simulation Parameters  Simulation name Add-In Demo
PublicRanking:Comprehensi
18 Ranking ve: QVGM
19 Screen None
20 3:BuyRules Buyl AvgVol(60)==50000
21 Buy2 Price>=5 Price>=3 Price»=8
22 Buy3 MktCap>=100
23 Buy4 Industry!=FSMISC
24 Buys Universe(SADR)=False
25 BuyRule 6
26 BuyRule 7
27 BuyRule s
28 BuyRule 9
29 Buy Rule 10
30 Buy Rule 11
31 BuyRule 12
32 4: Sell Rules Rank Rank <90 Rank <80 Rank <70

P % >1 ? 7
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1 4: sell Rules

2 Buy2 Rank
3 [Run___lprice=s Rank <90
4 Run Price>=3 Rank < 80
5 Run Price>=8 Rank <70
n
%
12 4;PP< 6
/ JL7 2 4 %T:0 12
4 %T:0 & 4 %T90!
& ) R#
>N 3? !
& # N | / N #
1& # N #
# |
"% -
A 5 < o 3 3 s
1
2 Add-in Demo
PublicRanking:Comprehensi
1 Ranking ve:avem
1 screen
20 3:Buy Rules Buy1 AVgVol(50}>=50000
2 Bup2 price>=5
2 Buy2 MidCap>-100
2 Buya Industryl=£SMISC
2 suys Universe(SADR)=False
2 BuyRule6
2 BuyRule 7
z BuyRule 8
= BuyRule 9
» Buy Rule 10
0 Buy Rule 11
a1 Buy Rule 12
32 a: el Rules Rank Rank <30
B sellRule2
@ # % )
e
" %
B C E F G H 1 J K L
&l ]
2|1 1 name Add-In Demo
PublicRanking:Comprehensi
18 Ranking ve: QVGM
13 Screen None
20 3:Buy Rules Buyl AvgVol(60)>=50000
= Buy2 P Add Permutation Group ===
22 Buy3 MktCap»=100
Mumber of values contained in the group. oK
23 Buy4 Industry!=FSMISC -
24 Buys Universe($ADR)=False Entering 5 will create a 4 column group, to add 4 Cancel
25 Buy Rule 6 wvalues to the default value in column C.
26 Buy Rule 7 f]
27 Buy Rule 8 I
28 Buy Rule 9
29 Buy Rule 10
30 Buy Rule 11
31 Buy Rule 12
32 4:Sell Rules Rank Rank <90
22 sell Rula 2
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A 8 c o 3 3 9
1 1 1
T St “
PublicRanking:Comprehensi

1 Ranking ve:Qvem
1 screen None
20 3:Buy Rules Byl AvgVoI(60)>=50000
2 Buy2 Price>=s
2 Buy3 MktCap>=100
P Buys Industry!=FSMISC
2 8uys Universe($ADR)=False
2 BuyRule 6
2 BuyRule 7
27 Buy Rule 3
= BuyRule9
» Buy Rule 10
20 Buy Rule 11

Buy Rule 12
32 a:sell Rules Rank Rank <30
= CallBulan

& # '@ IN %
%> N 1?

"% 0

B € D E E G H 1 J K L
1 1 1
2 |1:Si ion Parameters Simulation name Add-In Demo
19 screen None
20 3: Buy Rules Buyl AvgVol(60)>=50000
21 Buy2 Pricer=5
22 Euy3 MKLCap- 100 ‘Add Permutation Group ===
23 Buy4 Industry!=FSMISC
24 Buys Universe(SADR)=False Number of values contained in the group.
25 Buy Rule 6
z BuyFule 7 ot L
27 BuyRule 8
28 Buy Rule 9 &l
29 Buy Rule 10
30 Buy Rule 11
31 Buy Rule 12
32 4: Sell Rules Rank Rank <30
33 Sell Rule 2
24 Sell Rule 3
EL) Sell Rule 4

# JL7 2 !
" %

B = D E F G

1 1 1 2 2
2 1:Simulation Parameters __ Simulation name Add-In Demo

19 Screen None

20 3:BuyRules Buyl AvgVol(60)>=50000

21 Buy2 Price»=3

22 Buy3 MktCap>=100

23 Buy4 Industry!=FSMISC

24 Buy5 Universe(3ADR)=False
25 Buy Rule 6

26 Buy Rule 7

27 Buy Rule 8

28 Buy Rule9

29 Buy Rule 10

30 Buy Rule 11

31 Buy Rule 12

32 4: SellRules Rank Rank <90

23 Call Duiln 2
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A B c D E F G
1 1 2 2
2 1 simulation name Add-In Demo
19 Screen None
20 3: Buy Rules Buyl AvgVol(60)>=50000
2 Buy2 Price>=5 Price>=3 Price>=8
E Buy2 MktCap>=100
23 Buy4 Industry!=FSMISC
24 BuyS Universe(SADR)=False
25 BuyRule 6
2 BuyRule 7
27 BuyRule 8
28 BuyRule 9
29 Buy Rule 10
30 Buy Rule 11
31 Buy Rule 12
Rank <80 Rank <70

32 4:Sell Rules Rank Rank <90

'@ #

" %

B T#
% > 1 ?

$

A u AF
1 4: Sell Rules
Rank
Rank <90
Rank <80
s Rank < 70
6 Rank <90
7 Run Price>=3 Rank <80
8 Run Price>=3 Rank <70
9 Run Price>=8 Rank <90
10 Run Price>=§ Rank <80
11 Run Rank < 70
% >4 ? %
%! 2 R
' 0/ *
0
u AF AV AW AX AY Az
1 4:Sell Rules Performance Graphs Simulation Summary
Total Market
2 Buy2  Rank % Return %Max Drawdown %Cash Invested Value Cash
Done |Price=5 Rank <30 Y S T T I 124509.3 452
3
Done Price>=5 Rank <80 ER 123126.88 9.6
4 lJ
Done Price>=5 Rank<70 gl 125374.98 20.63
5
Done  Price>=3 Rank <90 124133.31 13.02
6 .
Done Price>=3 Rank <80 e i 123916.12 6.43
7 %
Done  Price»=3 Rank <70 125787.71 121
8 L
Done Price>=8 Rank <90 P i 124393.56 8.52
B
Done Price>=8 Rank <80 o - 125216.39 6.08
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1 1 1 2 2 3
2 1:Simulation Parameters  Simulation name Add-In Demo
19 Screen None
20 3: Buy Rules Buyl AvgVol(60)>=50000
Price>=5 Price>=3 Price>=8§ Price>=12
21 Buy2
E Buy3 MktCap>»=100 MktCap>=500
23 Buyd Industry!=FSMISC
24 Buys Universe(3ADR)=False
25 BuyRule 6
26 Buy Rule 7
27 BuyRule 8
28 BuyRule3
29 Buy Rule 10
30 Buy Rule 11
31 Buy Rule 12
32 4:Sell Rules Rank Rank <90 Rank <80 Rank <70
) , 6& # #
& !B #
; % >1 ?
u \ AF
1 4: sell Rules
2 Buy2 Buy3 Rank
3 |Run !PriCE>=5 MkiCap>=100 Rank <90
4 Run Price»=5 MktCap>=100 Rank <80
5 Run Price>=5 MkiCap>=100 Rank < 70
6 Run Price>=: MKiCap>=100 Rank <90
7 Run Price>=3 MktCap>=100 Rank <80
8 Run Price>=3 MkiCap>=100 Rank < 70
9 |Run Price>=8 MktCap>=100 Rank <90
10 |Run Price>=8 MkiCap>=100 Rank <80
11 Run Price>=§ MkiCap>=100 Rank <70
12 |Run Price»=12 MktCap>=100 Rank <90
13 |Run Price>=12 MkiCap>=100 Rank <80
14 Run Price>=12 MKiCap>=100 Rank <70
15 |Run Price>=5 MktCap>=500 Rank <90
16 |Run Price>=5 MkiCap>=500 Rank <80
17 Run Price>=5 MktCap>=500 Rank <70
18 |Run Price>=3 MkiCap>=500 Rank <90
19 Run Price>=3 MktCap>=500 Rank <80
20 |Run Price>=3 MktCap>=500 Rank < 70
21 |Run Price>=8 MkiCap>=500 Rank <90
22 Run Price>=§ MKiCap>=500 Rank < 80
23 |Run Price>=8 MktCap>=500 Rank < 70
24 |Run Price>=12 MkiCap>=500 Rank <90
25 |Run Price>=12 MktCap>=500 Rank < 80
26 |Run Price>=12 MkiCap>=500 Rank < 70
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410 SellRule s
11 Sell Rule 10
12 SellRule 11
413 Sell Rule 12
5: Simulation Period & 3/28/2010
44 Restrictions Start Date
45 End Date 3/28/2011
46 Restrict Buy List
17 Restrict Sell List
AQ
# +8+0 +8+! B 8
> ? % > D I?
A B % D E F G H
1
2 |1:Simulation Parameters  Simulation name Add-In Demo
24 Buy5 Universe(SADR)=False
25 Buy Rule 6
26 Buy Rule 7 rSEt Dates
27 Buy Rule 8
28 Buy Rule 9 St
29 Buy Rule 10 T IW
30 Buy Rule 11
31 Buy Rule 12 ™ Max Simulation duration (weeks): l 52
32 a:Sell Rules Rank Rank <90 St Erl tat By (ot l4—;|
33 Sell Rule 2
34 Sell Rule 3 MNumber of periods: lm—
35 Sell Rule 4
36 Sell Rule 5 Periods:
37 Sell Rule 6 eﬁ;mm -zjﬂ?;zun
3/1/2010 - 2/28/2011
38 Sell Rule 7 2/1/2010 - 1312011
39 Sell Rule 8 112%3;39- ﬁ?ﬁém
40 Sell Rule 3 11/3/2003 - 11/8/2010
a1 Sell Rule 10 10/12f2008 - 10/11/2010
9/14/2009 - 9/13/2010
42 Sell Rule 11 3/17/2008 - 8/15/2010
43 Sell Rule 12 7/20/2008 - 7/13/2010
5: Simulation Period & 3/28/2010 10 = 10 permutations will be created
44 Restrictions Start Date
45 End Date 3/28/2011 B
46 Restrict Buy List \
a7 Restrict Sell List
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| Set Dates &J X
Start date: ’7
End date: 3232011
™ Max Simulation duration {(weeks): ,527
Shift Start and End date by (weeks): Fl -
MNumber of periods: ’107
Periods:
3/29/2010 - 3/28/2011
3/1/2010 - 2/28/2011
2/1/2010 - 1/31/2011
1/4/2010 - 1/3/2011
12/7/2009 - 12/5/2010
11/9/2009 - 11/8/2010
10/12/2009 - 10f11/2010
9/14/2008 - 9/13/2010
8/17/2009 - 8/16/2010
7/20/2009 - 7/19/2010
10 = 10 permutations will be created
oK Cancel ‘
# % !
& +:+0 +8 + &
& ++0 +8+ 1& # # 7
7 % > ? !
@ %
1& % % &  $
> % 1?7G # % 3
+:+0:V +8+0 ++0V +8+ |
# & '8 7
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i Set Dates ﬂ
Start date: Smn
End date: lWT
I™ Max Simulation duration (weeks): lsz—
shift Start and End date by (weeks): lﬁ
Number of periods: |3|—

Periods:
3/29/2010 - 3/28/2011
3f1/2010 - 2/28/2011
2/1/2010 - 1/31/2011

3 = 3 permutations will be created

gcanml

r
Set Dates

Start date:

End date: I 3/28/2011
I~ Max Simulation duration (weeks): I 52

Shift Start and End date by (weeks): I 1 -
I 3

Mumber of periods:

Periods:
3/29/2010 - 3/28/2011
322/2010 - 3/21f2011
3/15/2010 - 3/14/2011

3x 3 =9 permutations wil be created

Cancel

+ 4+ O#

%

%



1 % *

Set Dates

Start date:

End date: I 3/28/2011
[™ Max Simulation duration (wesks): I 104

Shift Start and End date by (weeks): I 1 =
Mumber of periods: I 3

Periods:
3/30/2009 - 3/28/2011

3(23/2009 - 3/21/2011
3(16/2009 - 3/14/2011

3 x 3 =9 permutations will be created

OK | Cancel |

B " % >.Ul?

' *
A B Cc D E
1 1 1
2 1:Simulation Parameters  Simulation name Add-In Demo
39 SellRule 8
40 Sell Rule 9
41 Sell Rule 10
42 Sell Rule 11
a3 Sell Rule 12
5: Simulation Period & 3/30/2009
44 Restrictions Start Date 3/23/2009 3/16/2009
a5 End Date 3/28/2011 3/21/2011 3/14/2011
46 Restrict Buy List
47 Restrict Sell List

an

& '

1 % >1 ? !

' *%
%
A AR AS AV AW
1 5: Simulation Period & Restrictions
2 Start Date  End Date
3 Run 3/30/2009 3/28/2011

4 Run 3/23/2009 3/21/2011
5 Run 3/16/2009 3/14/2011
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A AR as Av AW Ax Ay Az BA 88 BC ED) 3 BF
5: Simulation Period & FPerformance Graphs ‘Simulation Summary
Number »
Total Market of Total  Benchmark Active  Annualized Annual €
StartDate EndDate % Return 9%Max Drawdown %Cash Invested value cash Position Return Return  Return Retum _ Tumover r
Done  3/30/2009 3/28/2011] 2o ‘(t'f %\“" Il 160545.03 13.93 20 60.7 6683  -6.13 2683 12593
A WYL
| i
¥
Done  3/23/2009 3/21/2011 177336.42 37.34 20 7734 5778 1956 3325 12848
Done  3/16/2009 3/14/2011] 163636.69 1214 20 6364 7196  -8.32 2799 13153
Avg 167172.7133 21.1366667 20 67.22667 65.5233333 1.703333 29.3566667 128.64667
stDev 8936738236 14.0610111

Simulation name

Add-In Demo

%

0/8.880008 717073769 15.50305 3.42124734 2.8037178

5: Simulation Period &

SellRule 8
SellRule 9
SellRule 10
SellRule 11
sell Rule 12

Start Date
End Date
Restrict Buy List
Restrict Sell List

12/15/2005

4/18/2004 7/12/2002 10/12/2010
8/28/2010 6/15/2007 9/23/2006 2/15/2011

A AR AS AV ‘
1 5: Simulation Period & Restrictions
2 Start Date  End Date
3 |Run !12/]5/2005 8/28/2010
4 |Run 4/18/2004 6/15/2007
5 |Run 7/12/2002  9/23/2006
6 |Run 10/12/2010  2/15/2011
7

009
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