| SAMPLE REQUEST |

Let's assume that you want to set up the following request: Looking for expensive options.

Stock price should be over $5. Percentile for 1 Day Implied Volatility should be in the 40% of the highest daily
readings for the last 400 trading days. The 10 Day Statistical Volatility to be 1.2 times greater than 5 Day Statistical
Volatility AND 20 Day Statistical Volatility 1.1 times greater than 10 Day Statistical Volatility AND 100 Day Statistical
Volatility greater than 20 Day Statistical Volatility AND you would like 1 Day Implied Volatility to be greater than
50%. AND you want 20 Day Statistical Volatility be less than 1 Day Implied Volatility. On your report, you would like
to have Stock Price, Percentile of Historical readings and all volatilities that were involved in your request.

Below you can see how the request table should be set up to accommodate this request.

Set Underlying Price Range
5 < Stock + Price < 1000

Set Range (in %) of Historical Readings
Hist. 400 ~ &0 % < 1DaylmpliedVol. < 100 %

Days
Set Volatility Ratio

10 Days Stak Vol ~ 12 > w bDays Stat Vol *+ AND -
20 Days Stat Vaol. = 11 = w= 10DaysStat Vol =  AMND -
100 Days Stat Vol ~ 1 > » 20DaysStat Vol ~~  AND -

- 50 =  1DayImpl Vol. * AMD -
20 Days Stat Vol. - 1 <  1DayImpl. Vol. - END -

Customize Your Report
Sont By Last Impl 4Day 5Day 6 Day 10 Day
Price Vol SV SV SV SV

Symbol - v v el v

Sequence 20 Day 40 Day 50 Day 90 Day 100  Hist.
SV SV SV SV  Day Read
SV

Ascending - v ] 7

After executing this request you will get the following Report.



VOLATILITY ANALYSIS REPORT.

Set Underlying Price Range
5 <Stock Price <1000

Set number of days to look back at Implied Volatility
Hist. Days 400 and 60 % < 1 Day Implied Volatility < 100 %

Set Volatility Ratio
10 Days Stat. Vol. 1.2 times > 5 Days Stat. Vol. AND
20 Days Stat. Vol. 1.1 times > 10 Days Stat. Vol. AND
100 Days Stat. Vol. > 20 Days Stat. Vol. AND
50 < 1DaylImpl Vol. AND
20 Days Stat. Vol. < 1 Day Impl. Vol. END

All data is as of closing on Friday, 07/31/09 .

NOIE: To Get mere indepth analysis cllck or a Symbel you are inrerested (n
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Nbr. [Symbol |Description Price Dmpl V. 5Day SV |[10DSV 20D SV 100D SV % Read
1 ADCT |AD C TELECOMMUNICATIONS 728 75.1% 3021 50.74 62.22 82.74 b2.73
2 A IALLIANZ 3E 991 6391 2824 38.43 50.03 79.86 b2.75
Bl HOLX  [HOLOGIC NG 1469 A)T1 1481 43 31 <6 Y7 5508 hll S
4 [CGE INTERINET CAP GRCUP INC 747 11318 2388 29.63 7.3 87.21 68.23
5 INWE  [[INNEEWORKINGS INC 517 9219 2477 14948 64.35 11451 RE
6 IBC INLAND REAL ESTATE CORP 738 736t 2721 35.77 54.88 88.38 02.25
7 ISBC [INVESTORS BANCORP INC 9.89 694 14.69 25.46 33.77 66.19 P3.66
§ NMZZ [PROSHARES TR 3169 9577 27.35 37.79 50.14 83.75 P0.73
9 IDKSE  |SOUTHWEST BANCORP INC OKLA 10.07 85.02 132 147.92 62.74 11283 b1.84
10 [PSEC  [PROSPECT CAPITAL CORPORATION 10.02 6351 12.58 27.14 11.13 83.51 625
11  |5TEC STEC IMNC 3402 8751 2128 140.25 £6.05 D2.89 Bl

12 [TN3 TS INC 2193 6313 2069 3217 3048 BE8.77 03.73
13 [VRGY [VERIGYLTD 1329 61.68 2048 37.19 54.85 |61.82 5l

Now you are ready to do a more in-depth analysis and charting of the stocks based upon this report.



