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Model S&P500 60/40**
6.51% 11.29% 7.51%
5.68% 10.16% 9.60%

(2.56)% (7.16)% (0.39)%
2.92% 0.64% 3.60%
6.72% (0.43)% 2.95%

Model S&P500 60/40**
1.09% 3.89% 5.51%
8.88% 26.46% 18.25%

(16.55)% (37.00)% (20.10)%
13.00% 5.49% 6.08%
12.55% 15.79% 11.21%
17.29% 4.91% 3.92%
4.13% 10.88% 8.26%

13.13% 28.68% 18.85%
16.67% (22.10)% (9.15)%
(3.63)% (11.88)% (3.76)%
91.63% (4.23)% 33.69%
1,916$    958$     1,337$   
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*Cumulative results for 10-yr. period ending 9/30/2010. Post-MPT Growth Allocation  began trading on 2/1/2005.  Results from 
7/1/2000-1/31/05 are pro forma.  **60/40 = 60% S&P 500 +40% Barclays Capital Aggregate Index
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IMPORTANT:    Performance results for years highlighted in gold were determined by the retroactive application of the 
asset allocation model prior to Feb. 1, 2005.  Performance results beginning Feb. 1, 2005 represent actual returns. 
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— iSectors  Pos t-MPT Growth  
— S&P 500 Index Total Return  
— 60-40 Stock-Bond 

The objective of iSectors Post-MPT Growth Allocation is to achieve investment returns that outperform the S&P 
500 stock market index with lower downside risk over a complete market cycle.  The investment model optimizes the 
portfolio among up to nine specific, low-correlated asset classes.  The mathematical process of determining the 
optimal asset allocation includes over a dozen economic and capital market factors.  Portfolios may be invested up to 
a maximum of 30% into any one asset class. However, up to 50% of the allocation may be invested in government 
bonds.  iSectors Post-MPT Growth Allocation may utilize leveraged ETFs to achieve up to 33% portfolio leverage.  
Because the allocation does not use borrowed money in its strategy, it is available for retirement and non-profit 
accounts. Client accounts are separately managed and offer daily liquidity. Securities holdings, performance and tax 
information, with prices updated as of the previous day's close, can be viewed online.   For more information, visit 
www.iSectors.com.

The iSectors® Post-MPT Growth returned +6.51% (net of fees) during the quarter ended September 30th, 2010 compared to 
the benchmark S&P 500, gained 11.29%% over the same period.  The large allocation to U.S. Treasuries was the primary 
the reason for the modest comparative results of the model, especially in September, when the S&P was exceptionally 
strong.  Given the model's focus on generated risk-adjusted returns, the model is typically less volatile both to the updside 
and downside.  Thus, performance tends to lag when the S&P goes "straight up". The model continues to outperform 
favorably when measuring longer time periods.The model's current allocation remains concentrated in Treasuries, Gold and 
Utilities.

iSectors Post-MPT Growth offers a new and innovative approach to optimizing your core portfolio's allocation in an 
environment where traditional approaches may no longer be working.  Although past results are no guarantee of future 
returns, this strategy has consistently outperformed the S&P 500 with less risk.  iSectors Post-MPT Growth offers investors 
low-cost, transparency with respect to holdings, daily liquidity, and availability to anyone with a $50,000 minimum 
investment.



Model S&P500 60/40**
6.72% (0.43%) 2.95%

0.32 -0.12 0.04
0.33 -0.26 -0.01

9.13% 9.57% 5.67%
(14.46)% (16.80%) (10.24)%

65.00% 60.00% 61.67%
(34.33%) (50.95%) (30.75%)

16 16 16
Months To Recover n/a n/a n/a

% Positive Months

Sortino (5%)

Worst Month (10/08)

Compound ROR
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Max. Drawdown (current)
Months in Max Drawdown

iSectors®  Post-MPT Growth Allocation -- Risk/Return Comparison

W6240 Communication Court • Suite 1 • Appleton • WI • 54914-8549 

            January 2000- September 2009

*Cumulative results for 10-year period ending 9/30/2010.  7/1/2000-1/31/2005 results are pro forma.  Post-MPT Growth began actual trading 
2/1/2005.  Returns 2/1/05 - current represent actual returns. **60/40 = 60% S&P 500 + 40% Barclays Capital Aggregate Index
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Sharpe (5%)

Best Month (7/09)

i Sectors Asset Allocation Strategies      
Post-MPT Growth Allocation

December 2007

Return Distribution

IMPORTANT: All tabular and charted performance results below prior to 2/1/2005 include data compiled by the retroactive application of
the asset allocation model.  Performance results beginning 2/1/2005 represent actual returns.
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Bonds
Barclays Aggregate Index

Commodities
DJ UBS Commodity TR  Index 

Emerging Markets
MSCI Emerging Mkts Free Index 

Hedge Funds
Credit-Suisse Tremont Hedge Fund 

Index
Real Estate

S&P/Citgroup World REIT
Int’l Stocks

MSCI EAFE Index
Large Stocks

S&P 500 Index Total Return
Small Stocks

Russell 2000 Index
60-40 Stock-Bond

60% S&P 500 Total Return + 40% 
Barclays Aggregate 
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iSectors® Post-MPT Growth 
July 2010 Asset Class Target Allocations (%)

Bonds
49%

Cash
2%

Gold
29%

Utilities
20%

iSectors® Post-MPT Growth Oct 2010 Asset Class 
Target Allocations (%)

Cash
2%

Gold
30%

Healthcare
1% Bonds

40%

Basic 
Materials

6%
Utilities

21%


