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Note: the <”  ”> sections are comments, they will be removed from the final document

<Note that there exists (will be) a PowerPoint version of this document that shows the dynamic of the User Interface with more vividness>  
<Improve this document by the suggestions of Mr. Charmat, Zoltan, and Robert and with the design of an artist for creating some graphics>
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<this opening image can be replaced sometime in the future?, Brooke and Balazs should help>


1. [bookmark: _Toc200796689] (
Solve complex screening, create 2D and 3D
*
 charts, and monitor 
your 
personal 
portfolios 
or HedgeQuant 
algorithm generated 
portfolios 
real-time with HedgeQuant 
Desktop 
software.
)Vision, the integrated financial information system

First of all, the aim of this tool is a long sought desire to integrate all the usable information into one easily usable interface for assisting the inventor in his decisions. The information age is upon us, there is an information overload cast from newspapers, television, radio, emails, blogs, etc... However, the technology that caused this information overload can be used to mitigate the confusion originated from it. The HedgeQuant frameworks should provide a condensed version of all the available information about the market.
Its rating tools are shaped to visualize information convergence and trends of emerging companies through a system based on
· Fundamental analysis
· Technical analysis, historical financial information
· Sentiment analysis, community knowledge and news
· Analysts rating

Secondly, behind the sleek user interface the vision contains several smart algorithms running in the background that have a significant predictive power. For example regularly (weekly) generated portfolios should facilitate as a crutch in the investing decisions.
The vision is that there are a lot of tools integrated into a common universe for watching and analyzing the market. Some of the early sketches were:

[image: G:\work\Archi-data\HedgeQuant\Doc\gyantal\Charmat\sketches\1.jpg]
Sketch of the envisioned framework

[image: G:\work\Archi-data\HedgeQuant\Doc\gyantal\Charmat\sketches\scan0001.jpg][image: G:\work\Archi-data\HedgeQuant\Doc\gyantal\Charmat\sketches\6.jpg]
<George: I am not sure which sketches of Brooke should we show here>


2. [bookmark: _Toc200796690]Overview[footnoteRef:2] [2:  * means: implemented in the future] 


The HedgeQuant project builds and gathers a huge amount of information into a database with automatic web-crawlers and retrieves and visualizes this information to the user. The HedgeQuant framework architecture has the following components: 
· HedgeQuant Server components, which skim specific sites and gather text information, collect datasets of information from selected sites and save it into an SQL database. These software units are installed on the high-bandwidth HedgeQuant Master Server. Components responsible for regularly crawling and interpreting important financial data, community knowledge, news, RSS and blog sites from the Internet. Smart algorithms gather and extract only the relevant data. Other software components process and analyze this information and the results of this lengthy data mining process –the generated HedgeQuant portfolios – are stored in the database.
· HedgeQuant Database is a fast and reliable SQL server database storing financial historical data, saved user portfolios, server generated HedgeQuant portfolios that were inferred by the smart HedgeQuant data mining components. 
· HedgeQuant Desktop Client is installed on the desktop. It filters the  huge amount of information and presents it to the sure using an innovative dynamic 3D visual representation. Very convenient to use. The investor can access every tool necessary in one application. He can understand the market processes real-time, monitor the progress of portfolios, create historical charts with a single click, can view many attributes of the stocks in a simply to use hierarchical data grid. Many aspects of the stocks can be visualized in a common framework, like fundamentals, 3rd party ratings (Navellier, Zacks, Ibd, FoolCaps, etc.).
Features:
Leverage the full visual potential of the Windows Vista WPF (Windows Presentation Foundation).
Automatically use the dual or quad core CPUs and the 64 bit computation architecture, so investors can create 3D charts or executing complex financial calculations faster.


3. [bookmark: _Toc200796691]HedgeQuant Desktop

HedgeQuant Desktop is a powerful, integrated real-time market watcher, stock screener, historical data visualizer and portfolio manager. The user can define his own custom portfolio, but watching the read-only HQ server generated portfolios are also possible.
The main working area contains functionalities of portfolio selection and monitors the fine details of assets found in portfolios. Different tools that help the investor monitoring the market or gathering information are placed around in smaller floating interactive windows and widgets. 
The tools are transparent if they are not used, so they don't hide important information that happens in another window under them. The different tools that are active end visible can be configured by the user and this setting is persisted.

[image: ]
HedgeQuant Desktop in action

[bookmark: _Toc200796692] (
Zoomable User Interface (ZUI): The graphical user interface (GUI) is based on a 
graphical environment where users can change the scale of the viewed area in to see more
.
 detail or less
)The Innovative Features

· The Zoomable User Interface is very convenient tool to zoom and pan the
main working area and the various small panels around the main area. Instead of the conventional pixel-based rendering, the software applies vector-based rendering that allows for high-fidelity scaling of complex drawings and text. The user can zoom arbitrarily into any areas of the desktop and still see crystal crisp images. 
[image: ]
Pixel-based vs. vector-based rendering after zooming in



· Discrete LOD: In addition to vector based zooming, the ZUI is capable to even change the content for the different zooming levels. This is called Level of Detail (LOD) technique. For example zooming closer to a simple 2D chart reveals a very detailed, complex 3D charts in a deeper level.
· Continuous change of detail (CCOD): the discrete LOD can be changed with a continuous one. So instead of the abrupt visual jump that occurs between the change from LOD 0 to LOD 1, a smooth transition occurs. The animation effect uses keyframe animation inside the panels. A great example for this gradually visible behaviour is the Market Summary panel.

[image: ]
Market Summary: minified

[image: ]
Market Summary: default view
[image: ]
Market Summary: magnification started

[image: ]
Market Summary: magnified


· Powerful hierarchical data grid that can group different, but coherent information together in a group. It solves one of the most difficult problems of information visualization; issues in which the user is faced to 500 different attributes of a company in one row of a table. Overlook the 500 different columns is a challenge even to the most experienced user. The hierarchical data grid defines different layers of columns, so the top layer contains only few 5-7 super-columns. These super-columns can contain children columns which can be made visible by zooming onto the parent column. In the example that can be seen on the next figures, the Sales super-column can be expanded or shrank any time to columns Revenue, EBIDTA and Total Cash. The hierarchy of columns, these parent child relationships can be customized by the user and saved as user settings. For example new groups can be created.

[image: ]
Figure 3: A row of AssetLens: the Sale super-column is closed

[image: ]
Figure 4: Pixel A row of AssetLens: the Sale super-column is opened
<Brooke can create some sketches here. For example we need arrows to show the dynamic, because it is too static images>

[bookmark: _Toc200796693]Key Tools
· HQ Desktop has a 3D background that contains 5 clickable spheres. The clicks open the corresponding tabpages in the main tabpage window. We believe that 3D user interface is not only a frill, but really handy tool. One can pack more information to the user interface if the panels can be rotated sideways in 3D for example. So we pursue this aim.



[image: ]
3D background

Another frill is that by typing a ticker into a rotating 3D panel textbox can directly lead the user to the associated page on yahooFinance.
<Mr. Charmat mentioned that Brooke has some chart here, rubber. More information is coming.>
· AssetLens tabpage contains functionalities of portfolio selection and monitors the fine details of assets found in portfolios.

[image: ]
AssetLens tabpage

Information datasets are reformatted to be accessed, manipulated from here. Relevant information is processed with multiple criteria and automated input of stock tickers and output of results fed into comprehensive suite of visualisation tools to make visible the patterns, trends, the coherent rating. 
Dynamic 2D and 3D widgets/gizmos were developed that are embedded in the datagrid cells to display trends. The underlying detailed information is accessible through scrolling (LOD).  These widgets are:
- Animated and static charts
- Animated icons
- Flashing alerts
-  Pie charts* (3D target colouring with 3D button sphere., tools to rate relevancy,
 - Tag tool to visualize trends*: colour and font size is driven by the tag’s relevancy 
 (examples are the volume gizmo, FoolCaps stars)

· Recent Assets contains basically the same information as AssetLens, but here the user can insert stocks without putting them into a specific portfolio.
· [image: ]Different tools that help the investor monitoring the market or gathering information are placed around in smaller windows. The tools are transparent if they are not used, so they don’t hide important information that happens in another window under them. The different tools that are active and visible can be configured by the user and this setting is persisted.
· Visualizing the market indexes real time is a useful aid in every financial application. Main indicators of USA, European and Asian market can be monitored in the Market Summary panel. Rendering chart of the market indexes is very common in finance applications. In HedqeQuant this is a minor thing. The power of HedgeQuant is that the user can follow the real-time performance of his personal portfolio, not just the main market indexes, or just the individual stocks that other tools give.
· Chart generation for portfolios. Multiple portfolios can be selected for charting. Filters can be added. Individual stocks and market indexes can be added too. Other parameters are the smoothing level and logarithmic scale can be selected.

[image: ]
Chart generation

· Screening* makes it possible for example to select companies which are associated with the tag China, but aren’t associated with the tag Banking. These so called Boolean operators can be used with sectors, industries and tags for example. Other filters for the screening functionality. 
a. Average Daily Liquidity
b. Average Market Capitalization
c. Prices:
i. Close Price
ii. OpenPrice
iii. ClosePrice
iv. HighPrice
v. LowPrice
vi. MeanPrice
d. Tags
e. Sector
f. Industry
g. Company
h. Stock Exchange
i. Ticker
j. Revenue

The aim of this document is not a complete user’s guide so don’t detail their functionalities of other tools, merely mention them here:
· Sector Summary
· Economic Calendar
· Earnings Calendar
· Bloomberg Videos 
· Top Movers
· Portfolio Performance Chart
· General News
· Blogs and News Viewer*
Automatic scrolling of RSSs, blogs in separate window. Retrieve information from the server that built a relational database  of news items
· Sniping Tool*
It is a grasping hand concept which retrieves bits of information, tagging them, structure them in a modular way and reformat them providing resumes, clipboards, can be forwarded to a note book or to the clip sphere. For example if a stock ticker is clipped it goes automatically through a rating process.


4. [bookmark: _Toc200796694]HedgeQuant SQL Database

It is operated with the industry standard Microsoft SQL Server 2005. The SQL database 2.1GB and contains historical price data from 2006-01-01. However, it can be extended to cover more years by the cost of more storage space in the future.
<the list of tables will be removed from the final document>
The following tables exist:
1. AssetType
2. Company
3. Company_Sector_Relation
4. Currency
5. FoolPitch
6. FoolSecurityRate
7. FoolUser
8. FoolUserStat
9. FoolVote
10. Fund
11. FundQuote
12. HistoricalDoubleItem
13. HQUser
14. IbdGrade
15. NavellierScreen
16. NavellierStockGrade
17. Portfolio
18. PortfolioItem
19. Sector
20. Sector_Sector_Relation
21. ServerManagement
22. Stock
23. StockExchange
24. StockIndex
25. StockIndexQuote
26. StockQuote
27. StockSplitDividend
28. StockTickerRename
29. TableID
30. Tag
31. Tag_Company_Relation
32. ZacksGrade


5. [bookmark: _Toc200796695]HedgeQuant Server
It is a Windows Server 2008 machine with 2GB RAM. Currently (2008-05-30) it runs the following services, crawlers:
1. FoolRate crawler (daily)
2. IbdRate crawler (daily)
3. ZacksRate crawler (daily)
4. YahooData crawler (daily) (for number of shares, Beta, Revenue, EBITDA, NetIncome, TotalCash, PEG, ForwardNetIncome)
5. YahooQuote crawler (daily) (for high/low/open/close/adjusted daily close prices)
6. Navellier Grade crawler (daily)
7. Navellier Portfolio crawler (weekly) (for Global, Quantum and Emerging portfolios)
8. FoolVote crawler (weekly)
9. HQStrategy Computation (weekly), create many HQ portfolios
10. Sql database backup (weekly)

<don’t be too specific and we want to hide that we use FoolCaps, so substitute the previous list by this>
1. crawler of 3rd party rating agencies (for example Zacks) (daily)
2. fundamental data crawler (daily) (for number of shares, Beta, Revenue, EBITDA, NetIncome, TotalCash, PEG, ForwardNetIncome)
3. historical price crawler (daily) (for high/low/open/close/adjusted daily close prices)
4. our smart portfolio suggestion strategies (weekly)
5. Sql database backup (weekly)
 (
HedgeQuant portfolio selection strategies are designed to maximize the profit while maintaining significant stability. Our innovative algorithms leverage the widest available information source, the Internet. 
)
6. [bookmark: _Toc200796696]HedgeQuant Server Selected Portfolios

We rely on different methods, different strategies. These strategies votes for different portfolios that are combined in the final step of the algorithm. This integration can be customized according to the market conditions. Similarly to famous newsletters, we create new portfolios every week. Complex calculations and predictions are performed on HedgeQuant server usually at Monday nights. HedgeQuant Portfolios are saved to the HedgeQuant database from where it is achievable to every HedgeQuant Desktop user.
Our portfolio selection strategies can be customized to consider many parameters of the strategy or restrictions on the selectable companies. For example one strategy picks the best 30 stocks for long trading (excluding stocks under 400,000$ average daily volume considering the last 3 months; under 2$ close price; or under 10$ for biotech companies). OTC stocks could be allowed or restricted.
We have developed a back-testing framework. Back-testing can be customized to include many parameters. It can back-test a portfolio without stop loss or with stop loss either.
[bookmark: _Toc200796697]Community knowledge based selection

When we speak about community knowledge we refer to getting to know the opinion of large number of people: a crowd. We use their decision to estimate the importance of stocks. We integrate the knowledge of experts, investors, casual traders, even ordinary persons who have never traded on the stock market. 
One can say that the stock market in itself is a community that estimates the future price of the stocks with some precision. However, no one (except Fama and other EMH  followers) can argue for that this estimation is efficient. Every now and then irrational stock market bubbles and crashes occur. 
The Wall Street community is not a large community in itself (comparing to our domain, the Internet). The bulk of the investments (80%) are made by institutions, pension funds, hedge funds, and a few wealthy individuals. So, in this sense the stock market only aggregates the knowledge of a great bunch of people. (a couple of hundred fund managers maybe). There is a lack of diversity hence the herd mentality we are contemplating now.  They drive the prices of the stocks; they determine whether it is a bull or a bear market today.
	In this sense we use a broader spectrum of people (thousands) and integrate their knowledge. Suppose that we have more people who are similarly accurate in predicting the stock prices than the previous smaller group. The good news is that only incorporating more people the accuracy of the prediction significantly improves.
On the other hand, we have another advantage on our side. This larger group is more diverse and they may be aware of more information about the company than those few fund managers who are trading with the stocks. Mr. Smith knows for example that in the recent months the parking zone of the Holiday Inn in the neighbourhood is always full. Mr. Smith cannot find a parking place for his car easily day after day. He may be upset about it. However, he has valuable information. Mrs. Smith buys a new washing machine and she knows that the product is fabulous. According to Peter Lynch, she is better buying some stocks of the company.
	If we assume that the prices of the stock is driven by a function F() with 500 parameters, our task is to estimate the y = F(x_1, x_2, ... x_500) function. Parameters x_i can be P/E ratios, sales growth, etc. A Wall Street expert is aware no more than 10 dimensions of the domain in his estimation. It is easy to see that he can and probably will miss some important dimensions. These dimensions can be found in the estimation of Mr. Smith in spite of that regular people regards only 3-4 dimensions of the domain.
	However experts tend to ignore dimensions that the rest of us take. For example regular Joe notices that the food of a restaurant is the best around (he tasted it) and he notices that the car park in front of his house is always full, because the restaurant is in the neighbourhood. This is the dimension that Joe regards, but the expert will not. 
It is possible (it can be proven if some conditions are met ) that if we select the best 10 individual agents (Computer simulation of Scott Page), that will perform worse than random averagely smart 10 agents.The best 10 problem solvers are similar. They are good to find the solution for the same part of the domain.An easy to follow example is finding gold-chests on the field by digging. If there are many hidden chests in the North part of the field (70% of the gold is there), and the best problems solvers are all good to find gold in the soil at North. However, none of them is good to find gold in the mud in the South. The group of 10 experts performs the very same as one individual expert. However, random 10 treasure-finders can also find the gold at the South. This is the main idea behind the viability of the predictive power of a mixed community.

Independent stock graders 

Integrating the knowledge of large diverse groups is the main idea of the HedgeQuant Community based portfolio generation. However, we would like to use the decisions of experts, so this strategy does not diverge totally from the fundamentals of the company, since those experts are likely to base their decisions on fundamental and technical analysis. In this sense, we use second-hand fundamental-technical data. As 3rd party opinions, we use the Zacks, Ibd and Navellier grading system as underlying components. We thoroughly back tested their performance.
	Our system leverages the web, the Internet as the information source for the community base strategy. We integrate the advices of experts we periodically crawl selected community network sites, RSS pages, blogs and news channels. Based on that knowledge we select those companies in our “long” strategy that the community likes most or in our “short” strategy that the community estimates as worst.
This is a totally new concept that has never been used and our back-testing shows that it works.
[image: ]
Figure : Community knowledge strategy vs. S&P500

[bookmark: _Toc200796698]Tag based selection

Our tag based strategy is evolved from noticing that different sectors and industries create significant momentum if they are favourized. This is similar in concept to buying a house in the city. If the prices of the houses are on the rise in that specific neighbourhood, the houses which are close will gain significant price too. If a company performs well, it is also worth looking around in the neighbourhood. 
We have further investigated the idea and found that when we find macro trends -   like the whole Transportation sector is rising - there are more granular micro trends inside that category, for example the Water Transportation subsector which is rising with even more pace. Going further, it can be observed that inside that subsector, there are micro niches industries (Dry Bulk Shipping) that are likely to outperform the market even more.
Therefore, the official sector/subsector categorization is substituted by a more general tags based categorization of the companies. This is another, but better way of slice and dice the market. 
[image: ]
Figure : Tags strategy vs. S&P500


The Internet is a huge information source of tag and company relations. We intend to expand our tag database regularly with sophisticated data extraction algorithms. When a new product is released (e.g. iPhone) and it appears on the news portals or on blogs, it is automatically inserted into our database.
Our tag based strategy estimates the positive and negative popularity of tags. Based on that the tags gains a rank, a weight, so virtually the tags can be ordered by its goodness. However, we need to create stock portfolios, not tags portfolios. So, in the next step the companies are weighted based on the weight of the tags they belong.
Note that the tags strategy is better to be combined with another strategy, because in itself it is not a reliable indicator for the performance of the stock. There are cases when every company of the tag is relatively good, like Russia or Dry Bulk shipping, but it is also possible that the importance of a tag is based only on a performance of one or two company, like Finland and. In this last cases betting for every company in the tag in not optimal. However, this trivial case is handled by our Tags strategy, but there can be more complex situations in which combining the Tags strategy with another one proves beneficial.
[bookmark: _Toc200796699]Shorting strategy

In this financially volatile market hedging is very important. Until now we have concentrated on making portfolios of buying good stocks. However, in case of a bear market even stocks of a potentially good company tend to fall. Therefore, we suggest sacrificing some part of the portfolio fund to short stocks. The shorting strategy will be based on those techniques that were found successful for longing, namely the Community knowledge and the Tags approach. Our first shorting strategy will use only stocks, not options.


[image: ]

[bookmark: _Toc200796700]Future Strategies

We seem to achieve very good results so far, but we constantly improve our portfolio selection with other potentially efficient strategies.

Trading with options*

We see great potential in options trading. Options can be used for long or for short trading. Algorithm of options trading can be potentially complex. The main direction of the development in 2008 is positioned around this topic.

Newsflow based selection strategy*

This is a forward looking strategy. We would like to monitor and use the newsflow in our strategy. An academic paper that was highlighted by CXO Advisory reports 21.1% annual returns before transaction costs based on analyzing the negative sentiment in financial news coverage utilizing a "standardized level of negativity based on word counts and the Harvard psychosocial dictionary."  This result that stocks are tradeable on news is consistent with another study that stocks with news exhibit significant momentum.  The implication is that it takes the market a significant amount of time to react or overreact to news.
The author found less drift with "good news" and more drift with "bad news," and the drift effect is higher for low priced and small market cap stocks.

<Mr. Charmat: “we should redesign this”. Ok, advices are welcomed.>

[image: ]
Figure : Newsflow timeline: the number of well-informed people

Selection based on selected experts*

We plan to implement this strategy too. However, take note that the community knowledge is proved to be superior to the average experts.

Selection based on selected fundamentals*

We plan to implement this strategy too. However, take note that the community knowledge strategy builds on the decision of the crowd. Members of the crowd can use the fundamentals of the company in their decision. Since our main Community strategy aggregates the knowledge of the individuals, the fundamentals of the company are implicitly included in the outcome of our main community strategy. In this sense we already use the company fundamentals, but we work on a different, a higher layer.
However, working purely and directly with fundamental data is still useful. HedgeQuant mining aggregates, synthesizes and optimizes selected strategies. It  filters stocks for up to 30 primary indicators based on momentum; none of them being on their own sufficient to be reliable predictive indicators.
Main Fundamental protocols:
Recent quarter’s earnings, earning trends, past 3 quarters, earning/share, expected Product pipeline, cash flow trend, bottom line growth, fundamental analysis rating of analysts, business competitive advantage, management innovation, product cycle change, product pipeline....
Main Market timing indicators:
Technical strength/price break out, insider buying, overall momentum score, volume trend , liquidity trend, sector trend , option availability , filtered multi protocols and pure stochastic indicators.

 (
26
)
image2.jpeg
T PAGE éPRES AT
T e o<
P Cre E/\/T, L

& | treviénc7T|
P —

[





image3.jpeg
yace R Aol lér LR s ﬂ‘/fcﬂ e
wndo’ and) J£IEE \ o ren PAGE -
THRAGH 7T :
(_M ;
Nawell , / P

NEXT
WA evy

Red "

ST aPENTING
windewd 70

T
e |
Becermé]
FRANICUCEN

)
SEREADIHEE T





image4.jpeg
THIS SPrREADSHEET /T
yZ “ I THIRS P
€ 5/)/1’&5—% (Srmrcag. TO milteron ArXEC
7 wem S 1TE

PoETArLIO | MAHOO | pUTL  |NAWUE| 2ack))

Sromc (

SToH 2

I ;, /) SToc %

XY ( sroe ¢ |/

irout 5
| T
orve sprveld Le
FRLE 7O GRAD

RS ENT /K E \Lwﬁr\ /
Keearmns 70 o7vE i
Srock. And) PACE
17 oxs THE letf

SrHERE "

T





image5.png
# DEBUG - HedgeQu:

& @

¥ Nasdaq
¥ Dow Jones
< 5ap500

Ticker  Price
N 1578
N B2
oo 1299
crcesg 1801
s 1
on s
Bss e
crcona 183
s a0ss
on um
Sap Factor %)

US. Markets open in 34 mins..

250832 +087%
1264622 +041%
139825 +053%

Goin | Lose | svol [ waren

Change Vol
24 @790 2as2M
157 @338 38
3@ saM
173 Q03 238M
<005 @05 1058M
099 %) 1812M
<053 @79 17SEM
138 @69 159M
2% os sseM
238 0520 mseM

Hundreds of mysterious
[ No. 1: National Oilwell Varco: builder of rigs, maker of deals (0573072008 - 08:24]

inc. What could be

in containers arrive at Apy

2 [05/28/2008 - 08:34]

]~ ahoot Finance

GGBe49.59 (0.00%) UPLe85.14 (0.00%) _BUCY67.65 (0.00%)

FiedaeQuant Deskiop 617

sasetters
Recenthczets

~ Google Finsnce
© Market Watch

Select Portfoio | | Tr. Manager | | Chart Gen. | Portfolic: /HedgeQuant Live
Deposited Price pad ‘Current Value Toial Gan
Total 1,988,715.93 166420505 171043906 27827688
Forward PIE Traling PIE PEG Ratio Beta
Javerage 1507 2455 271 181

Toal Gan %

“13.99%

 Motiey Fool Caps

0.00% ExampiesD

© Scotlrade.

Gptors

 HedotQuant e (dropped 2006-05-27)

! ;i o
/) @ £
A | Voo ¢ it
TG | o Ve e Mt 5 oo
- e frriye
T | Feee totan o ity mimse 13
| Rl et Blictoon  stinds ey
Sobu. | B i o, NaSoAQ :
ottt A p
Moo Nasona
e s Quant
N Corg o Crin. NISE = oot
e e . Sk :
Deere & Co. nvse -~ =
. et = e
B meiond o, DA e N .. S
e [y
s oo Modents G 208052
oo rargo gy %0 208027
oo oA neiOTC T
Fookariag UDknso longoOTc 2084
oo IR 0ol OTc ik
Fookapingy U S e 10085

FoolCapsStratagy UDRD-Sigm303 30short Lok

Noveherimerging Moderse (0%) 2006.05:20
NaveierEmerging Consenvatve (60%) 208.05.20
 NeveierEmerging Aggressive (10%) 2008-05-20
FonlCapeSiratagy UDR L0+ TagS qmiComes. v
FoolCapeStstagy UDR-LinS0 40ang-OTC 2008-0:

Create new portfolio | | Char Generter

Manager

Open selected portfolo n AssetLens.

Poriolo Selcton Ststegy (st selected):
FoolCapsSrategy UDR-Ln0 30angO..

e
GeneraNews
 Aines

Financis News




image6.png
Change
+0.38%

+0.35%
+0.13%

%Down/Up
[ |
1 1
=

%Down/Up




image7.png
-

¥ Nasdag +040% "




image8.png
Market Summary

€@y

@ i

USS. Markets close in 5 hours and 44 mif

9,
|

+0.49%

+032%

251877 +042%
1264272 -0.03%
139925 +0.07%





image9.png
Market Summary

€ [@u[Da
US. Merkets cose in S hours and &4 minstes.
+0.4% n

W,

| =
\ +0.32% ==

+0.16% =

¥ Nasdaq Comp. 251880  +042% ==
¥ Dow JonesIndu. 12638.32  -0.06% =
¥ S&PS0Index 139960  :010% ==





image10.png
Market Summary

&

US. Markets close in 5 hours and 4 minutes.

[

Qi

¥ Nasdag Composite

¥ Dow Jones Industrials

¥ S&P 500 Index
Nasdaq 100
DAX Xetra
cac40
FTSE 100
ETSEurofirst 80 Index

Hong Kong HangSeng.

Nikkei 225

2518.80
12638.32
1399.60
202835
7095.88
5000.51
6089.60
4873.47
2453312
14338.54

+0.49% gur/USD
15528 0.15%
Gold Index
+0.32%  gga75 +078%
Light Sweet Crude

127.83 +096%
+0.16%

0.00%

+0.42%  -5.03% (an1)
06%  -4.72% UJan1)
+0.10%  -4.68% (an1)
+046%  -271% Uan1)
+058%  -12.04% Uan1)
+068%  -1077% Uan1)
+035%  -5.69% Uan1)
+062%  -1333% Uan1)
+061%  -1179% Uan1)
+152%  -633% Uan1)





image11.png




image12.png




image13.png
Nasdag
+ Dowlony
X

Ticker
v

& Secor
Sasic Matrss

Change  SDownp
(]

Chief Executive Officer of Microsoft Corporation to Deliver Keynote at 2008 AeA Technolog

Yahoo! Finsnce

Googie Finance
Market Watch
Motiey Fool Caps
Scotirade
Google Search

oting the messenger (10 hours]

Qur view on medical reatment: Alng
ERs threaten patients,leave

muniies vuinerable 10 hours
Opposing view Pragress i bein
made’ (10 hours]

Return to paper baliots? Not 50 fas, [7

ne-state solution for Palestinians an
Iscaels 7 hours]





image14.png
HedgeQuant Desktop v0.6.17 - zrabai

B B O

Assetlens
ettt Marngr - "
[ Select Portfolio | Portfolio: NavellierGlobal 2008-03-31 RecentAssets
Deposited Price Paid Current Value Total Gain Total Gain % Today Gain % ecians
[Total : 2,123.10 2,134.07 2,587.01 463.91 21.85% 0.59% EzvpEl
Forward P/E Trailing P/E PEG Ratio Beta Revenue Options
|average : 31.50 45.96 243 1.08 128

CEO | CNOOC Ltd.
MTL | Mechel Open Joint Stock...
PBR | Petroleo Brasileiro

BAP | Credicorp Ltd.

BUN | Compania de Minas Bue.
ROS | Rostelecom OAQ

NVO | Novo Nordisk A/S

DRYS | DryShips, Inc.

KOF | Coca-Cola FEMSA S.AB...
SYT | Syngenta AG

ESLT | Elbit Systems Ltd.

SSL | Sasol Ltd.

GOLD | Randgold Resources Ltd.

FRO | Frontline Ltd.

ccH
PVD

SID

FDP | Fresh Del Monte Produ.
RIO | Companhia Vale do
CEL | Cellcom Israel Ltd.

TBSI | TBS International Limited
GGB | Gerdau S.A.

VIP | Vimpel-Communications
VCP_ | Votorantim Celulose e P.
PINR | Partner Communications...
JASO | JA Solar Holdings Co., Ltd.
SDA | Sadia SA.

VAZZ 7' vl A KVolume

.IAFQV'ZG'QA ,7=7AAVI

477.96
346.29 (0.39%)
177.65 (0.85%)
55.99 (2.94%)
7163 (1.20%)
84.08(0.91%)
65.48 (1.30%)
68.35 (0.49%)
65.64 (0.02%)
93.61 (2.41%)
6136 (1.25%)
60.61 (-0.40%)
63.00 (0.16%)
62.95 (-1.16%)
4161 (0.43%)
64.56 (0.95%)
63.07 (-0.24%)
43.68 (0.14%)
3165 (-1.09%)
8.98 (-0.14%)
28.89 2.30%)
39.83 (0.68%)
35.72 (0.73%)
47.43 (4.96%)
49.87 (0.56%)
36.13 (0.98%)
33.75 (0.60%)
2437 (-0.33%)
22.80 (12.65%)
25.41(0.11%)

167.97
14326

84.08 17.50
65.48 1825
68.35

65.64 1215
93.61 1158
6136 1877
60.61 27.79
63.00 21.43
62.95 1499
4161 37.67
64.56

63.07 18.88
43.68 23.08
3165

8.98 850
28.89 1277
3083 7.50
35.72

743 1147
49.87 19.60
3613 456
175 27.06
2437 1925
2280 1323
25.41

1096

RRARE LRLAR
whALE Gdthk
RhAkE Skkak
RhARE SRAAR
AhALE Akddd
RhAkE dRaek
ARRAL dREAk
RAARE SREAK
RRARE SAAER
RhALE Sdkak
RhARE SRAEK
RhALE Lhiek
hhAkE Akkak
RhARE SRAAR
AhALE Ahkdk
Pl
AARAE ARLEk
RAALE dhdak
RRARE ARAEE
RRALE Akddk
RAAKE LAtk
whAtE SALad
RhAkE Akddd
RRARE AREbE
AhAdE Adddd
RhAkE SREEX
GRRAE TRALE
RAALE dhdbk
RAARE RRARE
RhALE SRGAL

PEEEEEEEEEEEEEEEEEEEEEE B3 555 > >|





image15.png
Market Summary

€ [@u[D

000%
020%

0a0%
W Nasdaq 269828 -1075 (-040%)
B Dow 1360372 1617 (012%)
VOSEPS00 150313 415 (028%)





image16.png
Chart Generator N —— B
Portfolis Stocks & Fur
NovellerQuantum 2007-09-1( v Delete
Screener] Delete| =
]
NavellierQuantum 2007-09-10
Copy
B St l Conce
| Bz O]
* T T T T 120
shesoo-
Nasdoa
L NoveberOuaniun 2007.04-10 s
£ o o
g 108

N
N\ N

0

B
Octdt  NewDI  Deedi  JamDi  Fepdi  Mardl  AeDi  Maydi
2007 o007 o0r  oos  zoos  oooe  2os 2008





image17.png
Portfolio value (%)

Community Up/Down-Ratio (UDR) strategy, every Tuesday, 100% long
30 stocks, no stop loss, OTC stocks allowed, daily volume>0.4M$
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Community UDR Lin50 strategy combined with Tag-popularity Comb3 method Sigm8
every Tuesday, 100% long, no stop loss, OTC stocks allowed, daily volume>0.4M$
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Community UDR2 Sigm90d (formerly Sigm8), every Tuesday, 100% short (100% in.margin)
30 stocks, no stop loss, no OTC, price>$6, daily volume>14M$
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