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Daily ROR Comparison

Sept. 1, 2008 to Oct. 24, 2008

S&P 500 ATC

Average -0.87% 0.33%

Std. Dev. 4.08% 0.87%

Correlation -0.39

Date S&P ATC Date S&P ATC Date S&P ATC Date S&P ATC

9/1/2008 0.00% 0.32% 9/15/2008 -4.71% 1.95% 9/29/2008 -8.81% 1.56% 10/13/2008 11.58% -1.16%

9/2/2008 -0.41% 0.26% 9/16/2008 1.75% 1.62% 9/30/2008 5.27% 0.24% 10/14/2008 -0.53% -0.03%

9/3/2008 -0.20% 0.50% 9/17/2008 -4.71% -0.33% 10/1/2008 -0.32% 0.33% 10/15/2008 -9.03% 2.06%

9/4/2008 -2.99% 0.33% 9/18/2008 4.33% -0.25% 10/2/2008 -4.03% 1.23% 10/16/2008 4.25% 0.48%

9/5/2008 0.44% 0.86% 9/19/2008 4.03% -1.78% 10/3/2008 -1.35% 0.06% 10/17/2008 -0.62% -0.88%

9/8/2008 2.05% 0.67% 9/22/2008 -3.82% -1.46% 10/6/2008 -3.85% 0.52% 10/20/2008 4.77% 0.44%

9/9/2008 -3.41% 0.62% 9/23/2008 -1.56% 0.83% 10/7/2008 -5.74% -0.41% 10/21/2008 -3.08% 0.37%

9/10/2008 0.61% 0.05% 9/24/2008 -0.20% 0.26% 10/8/2008 -1.13% -0.39% 10/22/2008 -6.10% 1.42%

9/11/2008 1.38% -0.12% 9/25/2008 1.97% 0.35% 10/9/2008 -7.62% -0.33% 10/23/2008 1.26% 0.78%

9/12/2008 0.21% -1.09% 9/26/2008 0.34% 0.61% 10/10/2008 -1.18% 1.34% 10/24/2008 -3.45% 1.17%

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS


