
Managed Account Analysis Rolling 500a

Real-Time-Results

Rolling 12 month periods 8/1/2009 thru 6/30/2011
Risk Parameters:

(1)Account Size: $500,000 (3)Max Shares: 4000

(2)Pcnt to Risk: 2.0% (4)Portfolio Pcnt Cash: 10%

# of # of Avg Avg Maxium Max DD 

Winning Losing Winning Losing Annual Drawdown % of

Rolling 12 Months Months Months Months Months Months Return $ Account

8/1/2009 thru 7/31/2010 12 7 5 $8,820 $4,829 7.5% $15,920 3.2%

9/1/2009 thru 8/31/2010 12 6 6 $8,637 $4,119 5.4% $15,920 3.2%

10/1/2009 thru 9/30/2010 12 6 6 $12,194 $4,119 9.7% $15,920 3.2%

11/1/2009 thru 10/31/2010 12 7 5 $11,518 $1,751 14.4% $6,519 1.3%

12/1/2009 thru 11/30/2010 12 7 5 $12,727 $1,751 16.1% $6,519 1.3%

1/1/2010 thru 12/31/2010 12 7 5 $15,561 $1,751 20.0% $6,519 1.3%

2/1/2010 thru 1/31/2011 12 6 6 $17,795 $1,751 19.3% $6,519 1.3%

3/1/2010 thru 2/28/2011 12 7 5 $17,443 $1,642 22.8% $6,519 1.3%

4/1/2010 thru 3/31/2011 12 7 5 $16,935 $1,642 22.1% $6,519 1.3%

5/1/2010 thru 4/30/2011 12 7 5 $17,990 $1,642 23.5% $6,519 1.3%

6/1/2010 thru 5/31/2011 12 8 4 $16,739 $1,977 25.2% $6,519 1.3%

7/1/2010 thru 6/30/2011 12 8 4 $16,739 $2,592 24.7% $6,716 1.3%

Rolling 12 month Average 12 6.92 5.08 $14,425 $2,464 17.6% $8,886 1.8%

Note:

The first few rolling 12 month periods will always be lower because it take time to get up to speed and 

closed position profits are not generated until 1 to 3 months after starting.

This data represents past performance.  Past performance is no guarantee of future results, 

 and current performance may be higher or lower than past performance.  Individual results may vary.

No allowance has been made for commission and/or slippage.


