
HWCP Model Portfolios

Historical Returns / Portfolio Statistics

2010 YTD Thru March 5, 2010

Includes HWCP Balanced Investor Profile 2008/2009



03/05/10

2010 YTD Return 0.84%

Daily Average Return 0.02%

Daily Average Standard Deviation 0.16%

Minimum Daily Return (0.30%)

Maximum Daily Return 0.57%

Median Daily Return 0.03%

Annualized Return 4.87%

Annualized Standard Deviation 2.53%

Days In Strategy 43

Sharpe Ratio 1.93

Kurtosis 2.51

Beta - S&P 500 0.10

Beta - Barclays Aggregate Bond 0.17

Correlation - S&P 500 0.73

Correlation - Barclays Aggregate Bond 0.22



03/05/10

2010 YTD Return 1.34%

Daily Average Return 0.03%

Daily Average Standard Deviation 0.25%

Minimum Daily Return (0.62%)

Maximum Daily Return 0.77%

Median Daily Return 0.01%

Annualized Return 7.80%

Annualized Standard Deviation 4.00%

Days In Strategy 43

Sharpe Ratio 1.95

Kurtosis 1.54

Beta - S&P 500 0.20

Beta - Barclays Aggregate Bond (0.11)

Correlation - S&P 500 0.90

Correlation - Barclays Aggregate Bond (0.09)



03/05/10

2010 YTD Return 1.56%

Daily Average Return 0.04%

Daily Average Standard Deviation 0.37%

Minimum Daily Return (0.94%)

Maximum Daily Return 1.04%

Median Daily Return 0.01%

Annualized Return 9.07%

Annualized Standard Deviation 5.92%

Days In Strategy 43

Sharpe Ratio 1.53

Kurtosis 1.51

Beta - S&P 500 0.30

Beta - Barclays Aggregate Bond (0.35)

Correlation - S&P 500 0.91

Correlation - Barclays Aggregate Bond (0.20)



03/05/10

2010 YTD Return 1.79%

Daily Average Return 0.04%

Daily Average Standard Deviation 0.50%

Minimum Daily Return (1.24%)

Maximum Daily Return 1.56%

Median Daily Return 0.01%

Annualized Return 10.40%

Annualized Standard Deviation 7.90%

Days In Strategy 43

Sharpe Ratio 1.32

Kurtosis 1.96

Beta - S&P 500 0.40

Beta - Barclays Aggregate Bond (0.60)

Correlation - S&P 500 0.90

Correlation - Barclays Aggregate Bond (0.25)



03/05/10

2010 YTD Return 2.09%

Daily Average Return 0.05%

Daily Average Standard Deviation 0.63%

Minimum Daily Return (1.54%)

Maximum Daily Return 2.07%

Median Daily Return 0.01%

Annualized Return 12.12%

Annualized Standard Deviation 9.91%

Days In Strategy 43

Sharpe Ratio 1.22

Kurtosis 2.35

Beta - S&P 500 0.49

Beta - Barclays Aggregate Bond (0.84)

Correlation - S&P 500 0.89

Correlation - Barclays Aggregate Bond (0.28)



2009

Total Return - 2009 21.47%

Daily Average Return 0.085%

Daily Average Standard Deviation 0.84%

Minimum Daily Return (1.93%)

Maximum Daily Return 2.84%

Median Daily Return 0.15%

Annual Return 21.47%

Annual Standard Deviation 13.34%

Days In Strategy 252

Sharpe Ratio 1.61

Kurtosis 1.59



2008

Total Return - 2008 0.15%

Daily Average Return 0.0006%

Daily Average Standard Deviation 0.46%

Minimum Daily Return (1.15%)

Maximum Daily Return 1.21%

Median Daily Return 0.01%

Annual Return 0.15%

Annualized Standard Deviation 7.33%

Days In Strategy 252

Sharpe Ratio 0.02

Kurtosis 1.99



} HWCP Model Portfolios are created through the complete work product and intellectual property of HWCP Consulting services.

} HWCP Consulting services are offered to institutional investors only and are NOT available to individual investors.

} HWCP Model Portfolio performance is not a composite of HWCP Investment Management performance.

} HWCP Model Portfolio performance reflects ALL transactions occurring based on the HWCP methodology.

} HWCP Model Portfolio past performance is no guarantee of, and is not necessarily indicative of, future results.

} HWCP Model Portfolios are simulated portfolios and are not actual pools of managed capital.

} Model Portfolio proposed transactions finalized on the next to last trading day of each month.

} Model Portfolio transactions occur at the month end closing price of all securities in question.

} Model Portfolio performance reduced by an 0.85% annual fee which is apportioned daily.

} Model Portfolio performance included herein is NOT the result of back-testing.




