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MI MARSHALL &ILS 220 1/12/2006 Before 43.10$    0.39$    0.98$    250% 21.4% 17.0% 26.9% 18.1% 94% MI
MTG MGIC INVT COR 1858 1/12/2006 Before 69.32$    0.85$    2.13$    250% 28.9% 22.6% 23.6% 22.1% 102% MTG
RESP RESPIRONICS I 137 1/12/2006 Before 37.96$    0.65$    1.62$    250% 40.2% 30.7% 33.9% 32.5% 94% RESP
REY REYNOLDS & RE 31 1/12/2006 Before 28.73$    0.20$    0.50$    250% 15.8% 13.1% 35.0% 19.1% 69% REY
WFSL WASH FED 4 1/12/2006 Before 24.16$    0.26$    0.44$    169% 20.5% 18.8% 27.3% 17.5% 107% WFSL
PFE PFIZER INC 133517 1/12/2006 Before 24.68$    0.34$    0.55$    162% 21.2% 19.3% 23.8% 24.0% 80% PFE
SEBL SIEBEL SYSTEM 297 1/12/2006 After 10.61$    0.16$    0.39$    250% 34.7% 27.6% 36.6% 21.7% 127% SEBL
SWKS SKYWORKS SOLU 434 1/12/2006 After 5.59$      0.15$    0.33$    216% 59.5% 47.8% 52.3% 53.4% 90% SWKS*
CREAF CREATIVE TECH 293 1/12/2006 After 8.55$      0.26$    0.42$    163% 55.9% 48.8% 55.0% 52.5% 93% CREAF
RMBS RAMBUS INC 26442 1/12/2006 After 33.10$    2.27$    3.66$    162% 88.0% 75.6% 127.6% 107.6% 70% RMBS
PETDE PETRO DEV COR 107 1/12/2006 After 33.10$    0.84$    0.96$    114% 34.0% 33.0% 46.8% 45.6% 72% PETDE
SCHW SCHWAB (CHARL 2739 1/16/2006 Before 15.55$    0.26$    0.51$    197% 34.5% 29.1% 28.8% 27.8% 105% SCHW
OFG ORIENTAL FINL 14 1/16/2006 After 13.38$    0.35$    0.89$    250% 62.5% 46.7% 45.8% 36.0% 130% OFG
SCSC SCANSOURCE IN 80 1/16/2006 After 59.32$    1.05$    2.62$    250% 41.6% 31.9% 29.5% 36.5% 87% SCSC*
INVX INNOVEX INC/M 6 1/16/2006 After 4.38$      0.21$    0.46$    216% 77.7% 62.4% 92.7% 95.7% 65% INVX*
IBN ICICI BANK-AD 337 1/17/2006 Unknown 29.95$    0.58$    1.45$    250% 45.7% 34.8% 34.5% 36.2% 96% IBN
WIT WIPRO LTD-ADR 132 1/17/2006 Unknown 12.08$    0.21$    0.28$    134% 30.2% 28.5% 37.4% 35.7% 80% WIT
PLT PLANTRONICS I 138 1/17/2006 During 31.68$    0.47$    1.16$    250% 34.6% 26.9% 35.8% 31.4% 86% PLT*
CBSS COMPASS BANCS 69 1/17/2006 During 48.52$    0.36$    0.90$    246% 17.2% 14.2% 18.5% 16.8% 85% CBSS
DCN DANA CORP 2158 1/17/2006 During 7.19$      0.19$    0.33$    177% 37.3% 32.4% 51.8% 52.7% 61% DCN
FITB FIFTH THIRD B 1671 1/17/2006 Before 38.67$    0.45$    1.12$    250% 27.3% 21.2% 28.2% 22.8% 93% FITB*
NCC NATL CITY COR 3089 1/17/2006 Before 33.91$    0.28$    0.69$    250% 18.3% 14.8% 25.1% 17.1% 87% NCC
PCP PRECISION CAS 370 1/17/2006 Before 53.03$    0.88$    2.20$    250% 41.2% 31.3% 24.4% 27.8% 113% PCP
TDS TELEPHONE & D 6 1/17/2006 Before 36.56$    0.41$    0.93$    228% 24.9% 20.3% 33.0% 24.4% 83% TDS
MOS MOSAIC CO/THE 182 1/17/2006 Before 15.40$    0.32$    0.67$    212% 44.0% 35.6% 35.6% 33.9% 105% MOS
USB US BANCORP 5902 1/17/2006 Before 30.29$    0.26$    0.51$    195% 16.5% 14.6% 16.4% 16.7% 87% USB
ASO AMSOUTH BANCO 594 1/17/2006 Before 26.58$    0.24$    0.46$    190% 12.6% 11.7% 28.7% 19.1% 61% ASO
FRX FOREST LABS I 2250 1/17/2006 Before 42.64$    0.84$    1.49$    177% 31.3% 27.2% 35.6% 33.4% 81% FRX
AMTD AMERITRADE HL 6637 1/17/2006 Before 26.06$    0.53$    0.94$    176% 38.3% 33.4% 32.6% 34.9% 96% AMTD
CORS CORUS BANKSHA 10 1/17/2006 Before 58.19$    0.85$    1.46$    172% 23.5% 21.0% 29.1% 28.2% 74% CORS
MDC MDC HOLDINGS 1990 1/17/2006 Before 65.63$    1.28$    2.19$    171% 37.3% 32.4% 36.3% 33.8% 96% MDC



The goal of this report is to analyze movement in stocks around earnings. Date Reporting# AvgEffect
Earnings Effect is calculated from past moves during earnings compared to normal moves in a stock. 1/16 4               228%
Implied is highlighted if one standard deviation over-RED (below-GREEN) the ORATS projected volatility. 1/17 33             197%
ORATS divided by Implied readings above 100% show under(over) valued second month implied volatilty. 1/18 44             206%
*Indicates a special situation.  Contact matt@orats.com or AIM smanhattan for details. 1/19 59             212%

1/20 10             224%
Earnings dates provided by Wall Street Horizon. 1/23 31             216%
Disclaimer. Patents pending,©2005 www.ORATS.com

AvgOpt Earnings Earnings Normal ORATS Earn ORATS ORATS Implied Implied ORATS Special
Symbol Name Volume Date Time Price Move Move Effect Month1 Month2 Month1 Month2 /Implied Symbol*

  Welcome to the ORATS Earnings Move Report!

Sort current column - Ascending

Sort current column - Descending

SIFY SIFY LTD-SP A 1070 1/17/2006 Before 11.18$    0.50$    0.84$    169% 68.9% 60.1% 91.1% 81.3% 74% SIFY
MCD MCDONALDS COR 19878 1/17/2006 Before 35.15$    0.56$    0.95$    168% 25.9% 22.9% 26.3% 28.3% 81% MCD
WFC WELLS FARGO & 8349 1/17/2006 Before 63.04$    0.47$    0.79$    168% 7.4% 7.6% 19.1% 14.3% 53% WFC
FCX FREEPORT-MCMO 43023 1/17/2006 Before 60.21$    1.24$    2.04$    164% 37.9% 33.3% 33.6% 35.6% 94% FCX
CBH COMMERCE BANC 4294 1/17/2006 Before 32.32$    0.64$    0.92$    144% 25.6% 23.7% 35.1% 32.9% 72% CBH
CAL CONTL AIR-B 7380 1/17/2006 Before 20.13$    0.69$    0.96$    139% 41.4% 38.6% 58.6% 59.5% 65% CAL
PVTB PRIVATEBANCOR 48 1/17/2006 Before 37.44$    0.56$    0.59$    104% 21.3% 21.6% 33.3% 29.0% 74% PVTB*
DGII DIGI INTL INC 17 1/17/2006 After 11.44$    0.31$    0.78$    250% 64.4% 49.7% 56.8% 40.7% 122% DGII*
FUL FULLER (H. B. 21 1/17/2006 After 34.21$    0.54$    1.36$    250% 37.4% 29.1% 26.7% 27.5% 106% FUL
IBM IBM 37234 1/17/2006 After 83.50$    0.92$    2.31$    250% 18.4% 15.0% 31.4% 20.7% 72% IBM*
TSS TOTAL SYS SER 108 1/17/2006 After 20.35$    0.32$    0.74$    232% 35.4% 28.1% 32.2% 30.6% 92% TSS
INTC INTEL CORP 51124 1/17/2006 After 26.36$    0.40$    0.86$    215% 32.6% 26.6% 34.6% 25.4% 105% INTC*
SOV SOVEREIGN BAN 1994 1/17/2006 After 22.35$    0.29$    0.62$    211% 27.9% 23.0% 23.0% 24.6% 93% SOV
TER TERADYNE INC 1837 1/17/2006 After 16.36$    0.44$    0.91$    206% 51.8% 42.1% 56.2% 47.6% 88% TER*
YHOO YAHOO! INC 49751 1/17/2006 After 41.75$    0.90$    1.78$    197% 40.4% 33.6% 53.4% 36.9% 91% YHOO*
LLTC LINEAR TECH C 1889 1/17/2006 After 39.07$    0.56$    1.08$    192% 27.2% 23.5% 32.6% 26.4% 89% LLTC
FULT FULTON FINANC 1 1/17/2006 After 17.98$    0.08$    0.09$    126% 7.1% 8.3% 31.1% 19.4% 43% FULT
TCB TCF FINL CORP 10 1/18/2006 During 27.39$    0.31$    0.72$    236% 25.3% 20.2% 29.0% 23.3% 87% TCB
HTLD HEARTLAND EXP 8 1/18/2006 During 20.81$    0.35$    0.55$    158% 30.8% 27.6% 30.4% 23.8% 116% HTLD
AMR AMR CORP 28357 1/18/2006 During 20.84$    0.63$    0.94$    151% 41.5% 37.8% 59.8% 51.1% 74% AMR
JNC NUVEEN INVEST 61 1/18/2006 During 44.96$    0.48$    0.50$    105% 17.2% 17.3% 16.8% 18.0% 96% JNC
BK BANK NEW YORK 2617 1/18/2006 Before 33.60$    0.25$    0.63$    250% 13.4% 11.5% 18.0% 17.6% 65% BK
MEL MELLON FINANC 1160 1/18/2006 Before 35.34$    0.34$    0.84$    250% 19.2% 15.5% 19.5% 20.3% 76% MEL
NVL NOVELIS INC 212 1/18/2006 Before 20.01$    0.39$    0.98$    250% 46.3% 35.3% 38.7% 39.7% 89% NVL
STT STATE ST CORP 603 1/18/2006 Before 58.61$    0.58$    1.44$    250% 21.8% 17.4% 19.4% 20.7% 84% STT
VCP VOTORANTIM C- 164 1/18/2006 Before 12.26$    0.21$    0.54$    250% 41.1% 31.7% 34.6% 33.2% 95% VCP
APH AMPHENOL CORP 89 1/18/2006 Before 46.60$    0.64$    1.59$    248% 32.2% 25.1% 26.6% 26.4% 95% APH*
JPM JPMORGAN CHAS 119406 1/18/2006 Before 40.19$    0.33$    0.80$    247% 14.3% 12.2% 21.0% 17.1% 71% JPM
NTRS NORTHERN TRUS 192 1/18/2006 Before 52.34$    0.50$    1.22$    243% 20.9% 16.9% 16.7% 19.3% 88% NTRS
DSL DOWNEY FINL C 64 1/18/2006 Before 70.09$    1.03$    2.47$    239% 33.7% 26.4% 25.0% 28.7% 92% DSL
FTD FTD GROUP INC 0 1/18/2006 Before 9.51$      0.40$    0.91$    228% 93.0% 71.3% 48.2% 36.7% 194% FTD
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CIT CIT GROUP INC 479 1/18/2006 Before 54.05$    0.64$    1.44$    225% 22.5% 18.6% 27.2% 23.1% 81% CIT
PH PARKER HANNIF 245 1/18/2006 Before 72.96$    0.96$    1.96$    204% 27.5% 22.9% 28.8% 22.6% 101% PH
CCBL C-COR INC 50 1/18/2006 Before 6.17$      0.19$    0.39$    202% 65.0% 53.2% 109.4% 65.2% 82% CCBL
STI SUNTRUST BANK 725 1/18/2006 Before 74.05$    0.66$    1.31$    198% 11.5% 10.6% 18.5% 17.1% 62% STI
JEF JEFFERIES GRO 104 1/18/2006 Before 48.71$    0.82$    1.61$    197% 27.6% 23.4% 30.7% 32.9% 71% JEF
CNB COLONIAL BANC 76 1/18/2006 Before 23.90$    0.22$    0.43$    189% 18.8% 16.6% 24.7% 18.0% 92% CNB
LUV SOUTHWEST AIR 2255 1/18/2006 Before 16.45$    0.28$    0.52$    186% 21.1% 18.7% 36.9% 30.5% 61% LUV
HBAN HUNTINGTON BA 60 1/18/2006 Before 24.31$    0.16$    0.29$    182% 10.9% 10.5% 20.7% 16.7% 63% HBAN*
CX CEMEX SA-ADR 2790 1/18/2006 Before 62.85$    1.11$    1.69$    153% 28.9% 26.1% 28.4% 30.2% 86% CX*
LEE LEE ENTERPRIS 5 1/18/2006 Before 36.50$    0.27$    0.35$    128% 12.8% 12.9% 25.0% 18.3% 70% LEE*
HCBK HUDSON CITY B 660 1/18/2006 Before 12.36$    0.13$    0.16$    122% 17.5% 17.3% 17.0% 17.9% 97% HCBK
ASML ASML HOLDING- 484 1/18/2006 Before 21.09$    0.39$    0.46$    117% 31.0% 30.1% 43.4% 32.5% 93% ASML
CTXS CITRIX SYSTEM 1070 1/18/2006 After 30.41$    0.56$    1.39$    250% 37.0% 28.9% 42.6% 34.2% 85% CTXS
HTCH HUTCHINSON TE 489 1/18/2006 After 30.87$    0.73$    1.82$    250% 51.0% 38.8% 59.2% 46.2% 84% HTCH
STX SEAGATE TECHN 6906 1/18/2006 After 23.33$    0.55$    1.39$    250% 56.2% 42.4% 49.6% 39.3% 108% STX
WSTL WESTELL TECH- 98 1/18/2006 After 4.74$      0.12$    0.30$    250% 59.2% 45.8% 58.2% 55.2% 83% WSTL
LRCX LAM RESEARCH 2026 1/18/2006 After 39.45$    0.82$    2.02$    248% 38.9% 30.4% 45.5% 38.6% 79% LRCX
AAPL APPLE COMPUTE 129902 1/18/2006 After 86.10$    2.00$    4.82$    241% 49.7% 38.3% 47.7% 42.3% 91% AAPL
EBAY EBAY INC 28671 1/18/2006 After 45.04$    0.94$    2.24$    240% 47.7% 36.9% 51.6% 36.7% 101% EBAY
QLGC QLOGIC CORP 2397 1/18/2006 After 36.32$    0.71$    1.64$    230% 38.5% 30.9% 54.7% 36.9% 84% QLGC
BPOP POPULAR INC 145 1/18/2006 After 20.91$    0.23$    0.52$    229% 24.0% 19.5% 26.0% 21.4% 91% BPOP
KMI KINDER MORGAN 740 1/18/2006 After 96.44$    1.15$    2.61$    227% 37.7% 29.6% 18.5% 20.4% 145% KMI
DOX AMDOCS LTD 1871 1/18/2006 After 30.27$    0.60$    1.31$    218% 27.5% 23.0% 38.5% 35.1% 66% DOX*
WM WASH MUTUAL I 12596 1/18/2006 After 44.97$    0.60$    1.23$    206% 16.6% 14.5% 26.1% 24.0% 60% WM*
RDN RADIAN GROUP 853 1/18/2006 After 58.81$    0.76$    1.47$    193% 23.9% 20.6% 27.7% 25.5% 81% RDN
KNX KNIGHT TRANSP 64 1/18/2006 After 21.62$    0.36$    0.66$    183% 17.3% 15.9% 30.1% 33.7% 47% KNX
KMP KINDER MORGAN 640 1/18/2006 After 49.59$    0.42$    0.74$    177% 15.9% 14.4% 13.3% 15.6% 92% KMP
SNV SYNOVUS FINL 70 1/18/2006 After 26.80$    0.26$    0.46$    176% 9.7% 9.7% 29.6% 22.8% 43% SNV*
AMD ADV MICRO DEV 35513 1/18/2006 After 37.22$    1.21$    1.83$    151% 79.6% 69.5% 60.2% 50.2% 138% AMD
IIVI II-VI INC 46 1/18/2006 After 16.04$    0.41$    0.58$    144% 45.0% 40.7% 52.5% 42.8% 95% IIVI
MOLXA MOLEX INC -A 1 1/19/2006 Unknown 24.69$    0.26$    0.57$    215% 22.2% 18.8% 30.3% 26.9% 70% MOLXA
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SFA SCIENTIFIC AT 2920 1/19/2006 During 43.24$    0.49$    1.23$    250% 33.4% 26.3% 22.9% 17.5% 150% SFA
XLNX XILINX INC 6195 1/19/2006 During 29.01$    0.52$    1.19$    228% 39.3% 31.3% 36.4% 34.1% 92% XLNX
NITE KNIGHT CAPITA 1430 1/19/2006 During 9.56$      0.21$    0.47$    221% 43.8% 35.3% 41.6% 46.5% 76% NITE
VIVO MERIDIAN BIOS 84 1/19/2006 During 23.95$    0.74$    1.16$    157% 57.1% 49.9% 51.3% 51.8% 96% VIVO
CMA COMERICA INC 434 1/19/2006 Before 57.64$    0.62$    1.55$    250% 25.3% 19.8% 24.3% 18.9% 105% CMA
CVG CONVERGYS COR 270 1/19/2006 Before 16.23$    0.25$    0.62$    250% 28.5% 22.6% 43.4% 34.7% 65% CVG
HDI HARLEY-DAVIDS 7256 1/19/2006 Before 53.66$    0.89$    2.22$    250% 35.5% 27.2% 41.9% 30.2% 90% HDI
PNC PNC FINANCIAL 6833 1/19/2006 Before 63.86$    0.66$    1.65$    250% 18.2% 14.7% 23.0% 20.3% 72% PNC
SMG SCOTTS MIRACL 516 1/19/2006 Before 46.63$    0.68$    1.65$    241% 33.8% 26.1% 25.0% 26.5% 98% SMG
EMC EMC CORP/MASS 13115 1/19/2006 Before 13.70$    0.21$    0.51$    238% 35.8% 28.3% 21.9% 28.8% 98% EMC
AFCO APPLIED FILMS 32 1/19/2006 Before 22.65$    0.42$    1.00$    237% 42.2% 33.3% 32.0% 36.6% 91% AFCO*
PPG PPG INDS INC 420 1/19/2006 Before 58.76$    0.53$    1.25$    234% 16.7% 14.0% 19.5% 18.9% 74% PPG
FHN FIRST HORIZON 119 1/19/2006 Before 39.58$    0.31$    0.73$    232% 16.7% 14.0% 18.0% 17.5% 80% FHN
BBT BB&T CORPORAT 1108 1/19/2006 Before 41.47$    0.31$    0.71$    226% 14.4% 12.4% 19.5% 15.6% 79% BBT
FO FORTUNE BRAND 329 1/19/2006 Before 77.47$    0.88$    1.98$    226% 25.0% 20.2% 20.1% 19.1% 106% FO
BGG BRIGGS & STRA 103 1/19/2006 Before 39.70$    0.57$    1.28$    225% 31.5% 25.1% 22.8% 25.1% 100% BGG
NTY NBTY INC 940 1/19/2006 Before 16.94$    0.45$    0.98$    215% 64.2% 50.6% 44.9% 38.8% 130% NTY
FMER FIRSTMERIT CO 0 1/19/2006 Before 26.01$    0.22$    0.47$    209% 18.2% 16.0% 28.4% 20.3% 79% FMER
MER MERRILL LYNCH 10319 1/19/2006 Before 70.82$    0.64$    1.33$    209% 16.7% 14.6% 19.7% 18.2% 80% MER
AVCT AVOCENT CORP 346 1/19/2006 Before 29.75$    0.65$    1.36$    208% 46.3% 37.6% 34.0% 37.5% 100% AVCT*
IGT INTL GAME TEC 2354 1/19/2006 Before 31.46$    0.45$    0.94$    207% 30.4% 25.2% 40.4% 26.2% 96% IGT
TRR TRC COS INC 14 1/19/2006 Before 10.86$    0.26$    0.52$    202% 49.0% 40.0% 62.9% 46.1% 87% TRR
ELK ELKCORP 45 1/19/2006 Before 35.70$    0.67$    1.31$    195% 29.9% 25.7% 31.3% 37.6% 68% ELK
NVS NOVARTIS AG-A 737 1/19/2006 Before 54.08$    0.56$    1.09$    193% 20.3% 17.5% 24.1% 19.9% 88% NVS
SLM SLM CORP 1879 1/19/2006 Before 56.93$    0.67$    1.20$    181% 21.0% 18.5% 23.9% 20.6% 90% SLM*
UNH UNITEDHEALTH 12509 1/19/2006 Before 62.59$    0.95$    1.72$    181% 26.6% 23.0% 27.9% 26.2% 88% UNH
MMR MCMORAN EXPLO 365 1/19/2006 Before 20.42$    0.47$    0.85$    179% 45.4% 39.0% 45.4% 44.9% 87% MMR
WB WACHOVIA CORP 2669 1/19/2006 Before 53.31$    0.48$    0.86$    178% 14.1% 13.0% 19.4% 17.6% 74% WB
UNP UNION PAC COR 450 1/19/2006 Before 79.45$    0.88$    1.54$    176% 19.4% 17.3% 20.2% 20.4% 85% UNP*
FCS FAIRCHILD SEM 288 1/19/2006 Before 18.59$    0.39$    0.65$    167% 33.0% 29.5% 44.1% 39.4% 75% FCS
EXAR EXAR CORP 16 1/19/2006 Before 13.21$    0.18$    0.29$    163% 25.3% 24.3% 55.2% 37.9% 64% EXAR
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CHIC CHARLOTTE RUS 173 1/19/2006 Before 20.23$    0.62$    1.00$    162% 57.2% 49.6% 44.0% 46.6% 106% CHIC
DHI DR HORTON INC 4050 1/19/2006 Before 40.80$    0.90$    1.38$    153% 35.2% 31.7% 37.2% 37.7% 84% DHI
BZH BEAZER HOMES 5268 1/19/2006 Before 79.36$    2.00$    2.81$    141% 40.0% 36.4% 43.5% 41.6% 88% BZH*
ASBC ASSOC BANC-CO 21 1/19/2006 Before 33.26$    0.28$    0.28$    98% 13.6% 14.2% 30.3% 16.2% 88% ASBC*
ACS AFFIL COMPUTE 5015 1/19/2006 After 60.11$    0.97$    2.43$    250% 32.3% 25.0% 38.2% 28.4% 88% ACS
CNXS CNS INC 117 1/19/2006 After 23.27$    0.72$    1.79$    250% 72.6% 54.5% 52.4% 58.9% 93% CNXS
COF CAPITAL ONE F 3602 1/19/2006 After 88.09$    1.10$    2.75$    250% 29.4% 23.1% 29.3% 23.1% 100% COF
CREE CREE INC 2571 1/19/2006 After 27.50$    0.72$    1.79$    250% 51.7% 39.7% 72.1% 49.9% 80% CREE*
CYN CITY NATL COR 8 1/19/2006 After 73.93$    0.58$    1.44$    250% 17.8% 14.4% 14.6% 16.1% 89% CYN
FFIV F5 NETWORKS 2080 1/19/2006 After 59.17$    1.92$    4.80$    250% 78.0% 58.5% 77.2% 53.9% 109% FFIV
HYSL HYPERION SOLU 268 1/19/2006 After 36.57$    0.60$    1.50$    250% 37.9% 29.5% 41.8% 34.2% 86% HYSL
MIPS MIPS TECH INC 59 1/19/2006 After 7.50$      0.28$    0.71$    250% 89.5% 67.7% 68.7% 59.7% 113% MIPS
MROI MRO SOFTWARE 67 1/19/2006 After 15.17$    0.23$    0.58$    250% 36.2% 28.7% 44.5% 36.6% 78% MROI
SYNA SYNAPTICS INC 1261 1/19/2006 After 29.65$    1.04$    2.60$    250% 109.3% 80.6% 73.9% 58.8% 137% SYNA*
UB UNIONBANCAL C 14 1/19/2006 After 69.78$    0.52$    1.29$    250% 17.4% 14.2% 13.7% 14.9% 95% UB
HLIT HARMONIC INC 643 1/19/2006 After 5.28$      0.19$    0.47$    245% 84.1% 63.9% 65.0% 61.9% 103% HLIT
TSFG SOUTH FINANCI 23 1/19/2006 After 27.09$    0.22$    0.50$    233% 17.9% 15.1% 32.5% 19.6% 77% TSFG
FSL FREESCALE SEM 926 1/19/2006 After 26.88$    0.51$    1.19$    231% 39.9% 31.6% 29.4% 36.3% 87% FSL
TRID TRIDENT MICRO 1056 1/19/2006 After 22.54$    0.65$    1.47$    227% 53.0% 41.6% 44.9% 54.5% 76% TRID
MOLX MOLEX INC 11 1/19/2006 After 26.81$    0.31$    0.69$    221% 25.6% 21.1% 32.5% 21.0% 100% MOLX
MOT MOTOROLA INC 25245 1/19/2006 After 23.90$    0.45$    0.96$    211% 26.0% 22.0% 52.3% 35.1% 63% MOT
ISSC INNOVATIVE SO 138 1/19/2006 After 13.63$    0.42$    0.85$    202% 63.7% 51.8% 50.2% 47.9% 108% ISSC*
VMC VULCAN MATERI 130 1/19/2006 After 69.19$    1.05$    2.03$    193% 29.7% 25.0% 22.5% 27.6% 91% VMC
CAMD CALIF MICRO D 211 1/19/2006 After 6.78$      0.25$    0.46$    180% 73.6% 61.8% 80.2% 69.2% 89% CAMD
AACE ACE CASH EXPR 5 1/19/2006 After 24.26$    0.41$    0.68$    165% 32.0% 28.5% 35.6% 37.2% 77% AACE
BCR BARD (C.R.) I 372 1/19/2006 After 66.70$    0.86$    1.30$    150% 21.1% 19.5% 22.1% 23.5% 83% BCR
LSS LONE STAR TEC 328 1/19/2006 After 57.53$    1.56$    2.29$    147% 48.7% 43.7% 34.3% 43.4% 101% LSS
ACO AMCOL INTL CO 15 1/20/2006 Before 21.58$    0.39$    0.97$    250% 42.3% 32.4% 37.2% 36.5% 89% ACO*
AT ALLTEL CORP 1082 1/20/2006 Before 62.90$    0.62$    1.54$    250% 14.9% 12.5% 21.1% 19.1% 65% AT
C CITIGROUP INC 34830 1/20/2006 Before 48.96$    0.37$    0.94$    250% 16.5% 13.6% 22.5% 16.0% 85% C
FAST FASTENAL CO 871 1/20/2006 Before 40.52$    0.61$    1.52$    250% 28.6% 22.4% 36.8% 29.9% 75% FAST*
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FPL FPL GROUP INC 759 1/20/2006 Before 41.95$    0.34$    0.82$    237% 16.6% 13.8% 16.0% 16.9% 82% FPL*
RF REGIONS FINAN 459 1/20/2006 Before 34.50$    0.35$    0.82$    236% 24.8% 19.9% 16.4% 16.3% 122% RF
KEY KEYCORP 456 1/20/2006 Before 33.44$    0.28$    0.60$    215% 15.8% 13.6% 15.5% 15.9% 86% KEY
WL WILMINGTON TR 21 1/20/2006 Before 39.69$    0.28$    0.59$    215% 14.9% 12.9% 16.9% 15.5% 83% WL
GE GENERAL ELECT 81846 1/20/2006 Before 35.10$    0.26$    0.47$    181% 13.5% 12.4% 17.7% 15.3% 81% GE
SLB SCHLUMBERGER 12684 1/20/2006 Before 108.22$  1.83$    2.80$    153% 30.7% 27.7% 28.0% 28.6% 97% SLB
TNL TECHNITROL IN 4 1/23/2006 Unknown 18.15$    0.31$    0.78$    250% 27.6% 31.2% 33.0% 31.0% 101% TNL
AJG ARTHUR J GALL 72 1/23/2006 Unknown 30.93$    0.36$    0.85$    237% 16.4% 18.9% 22.1% 26.8% 71% AJG
XRAY DENTSPLY INTL 305 1/23/2006 Unknown 55.47$    0.65$    1.50$    233% 18.6% 20.9% 17.6% 20.3% 103% XRAY
AEP AMERICAN ELEC 835 1/23/2006 Unknown 37.02$    0.29$    0.66$    227% 12.2% 14.3% 17.3% 17.5% 82% AEP
IFF INTL FLVR & F 88 1/23/2006 Unknown 34.27$    0.40$    0.87$    217% 15.1% 17.1% 21.9% 23.9% 72% IFF
BEN FRANKLIN RES 364 1/23/2006 Unknown 99.30$    1.21$    2.56$    211% 19.5% 21.5% 20.2% 23.0% 93% BEN*
APD AIR PRODS & C 144 1/23/2006 Unknown 59.72$    0.56$    1.17$    211% 14.9% 16.8% 16.3% 18.0% 93% APD
ENR ENERGIZER HOL 85 1/23/2006 Before 49.59$    0.68$    1.69$    250% 19.6% 22.5% 21.0% 28.0% 80% ENR
ITT ITT INDUSTRIE 902 1/23/2006 Before 104.70$  1.43$    3.58$    250% 21.3% 24.0% 21.5% 26.3% 91% ITT
JCI JOHNSON CONTR 519 1/23/2006 Before 73.79$    0.88$    2.19$    250% 16.8% 19.4% 24.4% 23.4% 83% JCI
ALDN ALADDIN KNOWL 37 1/23/2006 Before 17.48$    0.40$    0.94$    236% 24.3% 27.7% 33.0% 47.1% 59% ALDN
CCBI COMMERCIAL CA 25 1/23/2006 Before 17.81$    0.29$    0.64$    218% 26.4% 29.0% 28.3% 28.3% 102% CCBI
F FORD MOTOR CO 23024 1/23/2006 Before 8.68$      0.20$    0.38$    194% 29.5% 31.5% 73.8% 46.1% 68% F
GLW CORNING INC 18270 1/23/2006 Before 24.20$    0.63$    1.18$    187% 41.8% 43.7% 40.8% 43.6% 100% GLW*
ETN EATON CORP 204 1/23/2006 Before 66.38$    0.79$    1.46$    186% 16.6% 18.1% 19.9% 22.3% 81% ETN
BAC BANK OF AMERI 16747 1/23/2006 Before 45.89$    0.34$    0.63$    185% 5.1% 6.7% 13.6% 15.0% 45% BAC*
AES AES CORP 1339 1/23/2006 Before 16.49$    0.32$    0.56$    177% 30.8% 32.7% 40.7% 37.7% 87% AES
CRS CARPENTER TEC 568 1/23/2006 Before 76.24$    1.37$    2.36$    172% 27.2% 24.2% 26.0% 33.1% 73% CRS
BNK TD BANKNORTH 24 1/23/2006 Before 29.43$    0.15$    0.17$    114% 8.0% 9.3% 17.6% 14.5% 64% BNK
ACF AMERICREDIT C 659 1/23/2006 After 27.97$    0.60$    1.50$    250% 34.4% 38.6% 39.7% 36.4% 106% ACF
AV AVAYA INC 1299 1/23/2006 After 11.56$    0.26$    0.66$    250% 36.3% 40.6% 42.7% 46.9% 87% AV*
CR CRANE CO 60 1/23/2006 After 36.61$    0.54$    1.35$    250% 23.7% 27.3% 23.3% 22.9% 119% CR
PTV PACTIV CORP 73 1/23/2006 After 22.06$    0.26$    0.66$    250% 19.1% 22.1% 22.1% 24.4% 91% PTV
THQI THQ INC 310 1/23/2006 After 27.14$    0.62$    1.54$    250% 36.3% 40.6% 31.8% 35.9% 113% THQI
WERN WERNER ENT 37 1/23/2006 After 21.34$    0.32$    0.79$    250% 23.7% 26.8% 31.9% 25.1% 107% WERN
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CENX CENTURY ALUMI 81 1/23/2006 After 28.77$    0.72$    1.69$    235% 40.0% 43.6% 37.4% 38.9% 112% CENX
AXP AMERICAN EXPR 7863 1/23/2006 After 53.47$    0.55$    1.28$    231% 16.6% 18.9% 19.1% 19.8% 95% AXP
CNCT CONNETICS COR 248 1/23/2006 After 14.70$    0.45$    0.98$    219% 47.2% 50.5% 63.7% 54.9% 92% CNCT
STLD STEEL DYNAMIC 640 1/23/2006 After 36.67$    0.91$    1.77$    196% 34.9% 37.1% 36.9% 43.8% 85% STLD
JDAS JDA SOFTWARE 146 1/23/2006 After 15.11$    0.30$    0.52$    173% 31.8% 33.5% 33.7% 39.9% 84% JDAS*
HIW HIGHWOODS PRO 1 1/23/2006 After 30.63$    0.36$    0.47$    133% 18.6% 19.3% 29.8% 21.4% 90% HIW


