ITG Portfolio Trading
Reported Earnings Summary S&P 500, S&P 400 , S&P 600

Index
Negative Pt Sector Reported Weighted
S&P 500 Issues  Announced Pct Reported Positive Surprise  Pct Positive Surprise  Negative Avg Surprise Weight Weight  Surprise
Consumer Discretionary 79 7 8.86% 6 7.59% 1 1.27% 358%  952%  130%  587%
Consumer Staples 42 2 4.76% 1 2.38% 1 2.38% 5.08%  1126% 0.29%  -2.39%
Energy 39 1 2.56% 1 2556% 0 0.00% 589%  1152% 0.83%  589%
Financials 78 28 35.90% 16 20.51% 12 15.38% 7.97%  14.62% 9.86%  -508.44%
Health Care 52 3 5.77% 3 5.77% 0 0.00% 11.95%  12.96% 0.60%  10.96%
Industrials 60 8 13.33% 6 10.00% 2 3.33% 19.70%  10.43% 288%  27.33%
Information Technology 76 12 15.79% 12 15.79% 0 0.00% 98.15%  19.61% 508%  19.98%
Materials 31 4 12.90% 3 9.68% 1 3.23% 763%  351%  074%  18.34%
Telecommunication Services 9 0 0.00% 0 0.00% 0 0.00% NA 293%  0.00% N/A
Utilities 34 2 5.88% 1 2.94% 1 2.94% 145% __ 364%  045% _ 2.72%
500 67 13.40% 29 9.80% 18 3.60% 2316%  10000% 2203%  12.86%
Index
Negative Pet Sector Reported Weighted
S&P 400 Issues  Announced Pct Reported Positive Surprise  Pct Positive Surprise  Negative Avg Surprise Weight Weight  Surprise
Consumer Discretionary 66 4 6.06% 4 6.06% [ 0.00% 11046%  13.99% 0.78%  189.94%
Consumer Staples 16 0 0.00% 0 0.00% 0 0.00% N/A 4.03%  0.00% N/A
Energy 24 0 0.00% 0 0.00% 0 0.00% NA 7.22%  0.00% N/A
Financials 75 14 18.67% 6 8.00% 8 10.67%  -309.23%  19.41% 3.13%  -97.84%
Health Care 42 [ 0.00% 0 0.00% 0 0.00% NA 1224%  0.00% N/A
Industrials 63 2 317% 1 1.59% 1 1.59% 751%  14.28% 031%  -7.24%
Information Technology 62 4 6.45% 4 6.45% [ 0.00% 2024%  1500% 145%  19.30%
Materials 25 0 0.00% 0 0.00% 0 0.00% N/A 6.32%  0.00% N/A
Telecommunication Services 4 0 0.00% 0 0.00% 0 0.00% NA 0.80%  0.00% N/A
Utilities 23 0 0.00% 0 0.00% 0 0.00% N/A 6.68% _ 0.00% N/A
400 24 6.00% 15 3.75% 9 2.25%  -159.22% 100.00% 5.67%  -21.79%

Negative Pct Sector Reported Weighted
S&P 600 Issues Announced Positive Surprise Pct Positive  Surprise  Negative Avg Surprise Weight Weight  Surprise
Consumer Discretionary 115 4.35% 4.35% [ 0.00% 2964%  1521% 0.81%  24.63%
Consumer Staples 21 3 14.29% 2 9.52% 1 4.76% -41.92%  351%  0.33%  -597.19%
Energy 23 0 0.00% 0 0.00% 0 0.00% NIA 5.27%  0.00% N/A
Financials 102 16 15.69% 12 11.76% 4 3.92% 3550%  18.98% 2.46%  -16.43%
Health Care 79 2 2.53% 1 1.27% 1 1.27% 46.45%  1371% 051%  51.65%
Industrials 94 4 4.26% 3 3.19% 1 1.06% 757%  16.82% 1.03%  4.63%
Information Technology 117 7 5.98% 7 5.98% 0 0.00% 12.71% 17.62%  1.81% 10.95%
Materials 30 2 6.67% 2 6.67% 0 0.00% 17.71%  4.90%  043%  18.43%
Telecommunication Services 5 0 0.00% 0 0.00% 0 0.00% NIA 0.48%  0.00% N/A
Utilities 14 0 0.00% 0 0.00% 0 0.00% N/A 3.51%  0.00% N/A
600 39 6.50% 32 5.33% 7 1.17% 21.49%  100.00% 7.38% -1.42%

Source: ITG Portfolio Trading, Factset, Standard & Poors

ITG Portfolio Trading

Number Of  PctOf  Index
Index Issues  Issues  Weight
S&P 500 131 26.20%  32.50%
S&P 400 84 21.00%  20.51%
S&P 600 100 16.67%  19.20%



ITG Portfolio Trading
Earnings Announcements S&P S&P 400, S&P 600

Announce Pct
Date  Ticker Company Name Sector Actual  Estimate Surprise  Surprise

Announced Today

S&P 500 1/22/2010 APD Air Products & Chemicals Inc Materials 1.1600 1.1418 0.0182 1.60%
S&P 500 1/22/2010 BBT BB&T Corp Financials 0.2700 0.2088 0.0612 29.31%
S&P 500 1/22/2010 EXC Exelon Corp Utilities 0.9200 0.8544 0.0656 7.68%
S&P 500 1/22/2010 GE General Electric Co Industrials 0.3600 0.2598 0.1002 38.56%
S&P 500 1/22/2010  HBAN Huntington Bancshares (OH) Financials -0.5600 -0.2605 -0.2995 -114.96%
S&P 500 1/22/2010 HOG Harley-Davidson Inc Consumer Discretionary -0.6300 -0.2702 -0.3598 -133.17%
S&P 500 1/22/2010 JCI Johnson Controls Inc Consumer Discretionary 0.4300 0.2851 0.1449 50.83%
S&P 500 1/22/2010 KMB Kimberly-Clark Consumer Staples 1.1700 1.2357 -0.0657 -5.32%
S&P 500 1/22/2010 MCD McDonald's Corp Consumer Discretionary 1.0300 1.0093 0.0207 2.05%
S&P 500 1/22/2010 SLB Schlumberger Ltd Energy 0.6700 0.6327 0.0373 5.89%
S&P 500 1/22/2010  STI SunTrust Banks Inc (GA) Financials -0.6400 -0.7578 0.1178 15.54%
S&P 400 1/22/2010 WBS Webster Financial Corp (CT) Financials -0.8400 -0.2467 -0.5933 -240.53%
S&P 600 1/22/2010 ACO Amcol Intl Corp Materials 0.3600 0.3100 0.0500 16.13%
S&P 600 1/22/2010 BKMU Bank Mutual Corp Financials 0.0300 0.0250 0.0050 20.00%
S&P 600 1/22/2010 PRSP Prosperity Bancshares Inc Financials 0.6500 0.6311 0.0189 3.00%
S&P 500 1/25/2010  AAPL Apple Inc. Information Technology 2.0884

S&P 500 1/25/2010 AKS AK Steel Hidg Corp Materials 0.2003

S&P 500 1/25/2010 AMGN Amgen Inc Health Care 1.1377

S&P 500 1/25/2010 DGX Quest Diagnostics Health Care 0.9608

S&P 500 1/25/2010 ETN Eaton Corp Industrials 1.2264

S&P 500 1/25/2010 HAL Halliburton Co Energy 0.2730

S&P 500 1/25/2010  SEE Sealed Air Corp Materials 0.3986

S&P 500 1/25/2010  TXN Texas Instruments Inc Information Technology 0.4919

S&P 500 1/25/2010  ZION Zions Bancorp (UT) Financials -1.6988

S&P 400 1/25/2010 ALB Albemarle Corp Materials 0.5674

S&P 400 1/25/2010 BOH Bank of Hawaii Corp Financials 0.7329

S&P 400 1/25/2010 CR Crane Co Industrials 0.5200

S&P 400 1/25/2010 GGG Graco Inc Industrials 0.2638

S&P 400 1/25/2010 OLN Olin Corp Materials -0.0465

S&P 400 1/25/2010 PKG Packaging Corp of America Materials 0.1318

S&P 600 1/25/2010 CBU Community Bank System Financials 0.3713

S&P 600 1/25/2010  JDAS JDA Software Group Inc Information Technology 0.4760

S&P 600 1/25/2010 MOG.A Moog Inc A Industrials 0.4820

S&P 600 1/25/2010 NARA Nara Bancorp Inc Financials -0.0338

S&P 600 1/25/2010 PRXL PAREXEL Intl Corp Health Care 0.2182

S&P 600 1/25/2010 PVTB PrivateBancorp Inc Financials -0.3506

S&P 600 1/25/2010 RLI RLI Corp Financials 0.9611

S&P 600 1/25/2010  STBA S & T Bancorp Inc (IN) Financials 0.2375



Previously Announced

Announce Pct

Date Ticker Company Name Sector Actual  Estimate Surprise  Surprise
S&P 500 1/22/2010  APD Air Products & Chemicals Inc Materials 1.1600 11418 0.0182 1.60%
S&P 500 1/22/2010 BBT BB&T Corp Financials 0.2700 0.2088 0.0612 29.31%
S&P 500 1/22/2010  EXC Exelon Corp Utilities 0.9200 0.8544 0.0656 7.68%
S&P 500 1/22/2010  GE General Electric Co Industrials 0.3600 0.2598 0.1002 38.56%
S&P 500 1/22/2010  HBAN Huntington Bancshares (OH) Financials 05600  -0.2605 ~ -0.2995  -114.96%
S&P 500 1/22/2010 HOG Harley-Davidson Inc Consumer Discretionary -0.6300 -0.2702 -0.3598 -133.17%
S&P 500 1/22/2010  JCI Johnson Controls Inc Consumer Discretionary 0.4300 0.2851 0.1449 50.83%
S&P 500 1/22/2010  KMB Kimberly-Clark Consumer Staples 11700 12357 -0.0657 -5.32%
S&P 500 1/22/2010  MCD McDonald's Corp Consumer Discretionary ~ 1.0300 1.0093 0.0207 2.05%
S&P 500 1/22/2010  SLB Schlumberger Ltd Energy 0.6700 0.6327 0.0373 5.89%
S&P 500 1/22/2010  STI SunTrust Banks Inc (GA) Financials 06400 07578 0.1178 15.54%
S&P 500 1/21/2010  ACS Affiliated Computer Services Information Technology 1.0700 0.9935 0.0765 7.71%
S&P 500 1/21/2010  AMD Advanced Micro Devices Information Technology 15200 -0.1623 16823 1036.67%
S&P 500 1/21/2010  APH Amphenol Corp A Information Technology 0.5200 0.4894 0.0306 6.24%
S&P 500 1/21/2010  AXP American Express Co Financials 0.5900 0.5593 0.0307 5.49%
S&P 500 1/21/2010  BNI Burlington Northern Santa Fe Co Industrials 1.3000 12120 0.0880 7.26%
S&P 500 1/21/2010  CMA Comerica Inc (MI) Financials 04100  -0.5150 0.1050 20.39%
S&P 500 1/21/2010  COF Capital One Financial Financials 0.8300 0.4138 0.4162 100.59%
S&P 500 1/21/2010  ED Consolidated Edison Inc Utilities 0.6700 0.7493 0.0793 -10.59%
S&P 500 1/21/2010  FCX Freeport McMoRan Copper & Gold ~ Materials 2.1500 1.6330 0.5170 31.66%
S&P 500 1/21/2010  FITB Fifth Third Bancorp (OH) Financials 02000  -0.3212 0.1212 37.74%
S&P 500 1/21/2010 GOOG Google Inc Information Technology 6.7900 6.4384 0.3516 5.46%
S&P 500 1/21/2010  GS Goldman Sachs Group Inc Financials 8.2000 5.1722 3.0278 58.54%
S&P 500 1/21/2010 1GT Intl Game Technology Consumer Discretionary ~ 0.2500 0.2083 0.0417 20.00%
S&P 500 1/21/2010 1SRG Intuitive Surgical Inc Health Care 1.9500 1.7066 0.2434 14.26%
S&P 500 1/21/2010  KEY KeyCorp Financials -0.3900 -0.3868 -0.0032 -0.83%
S&P 500 1/21/200 LM Legg Mason Inc Financials 0.2800 0.3223 -0.0423 -13.12%
S&P 500 1/21/2010 LUV Southwest Airlines Co Industrials 0.1000 0.0643 0.0357 55.54%
S&P 500 1/21/2010  MDP Meredith Corp Consumer Discretionary ~ 0.4900 0.4451 0.0449 10.08%
S&P 500 1/21/2010  PBCT People's United Financial Inc Financials 0.0800 0.0815 -0.0015 -1.78%
S&P 500 1/21/2010  PCP Precision Castparts Corp Industrials 1.6100 1.6325 0.0225 -1.38%
S&P 500 1/21/2010  PNC PNC Finl Services Group Financials 2.1700 12332 0.9368 75.97%
S&P 500 1/21/2010 PPG PPG Industries Inc Materials 0.8600 0.7313 0.1287 17.59%
S&P 500 1/21/2010  UNH Unitedhealth Group Inc Health Care 0.8100 0.7314 0.0786 10.74%
S&P 500 1/21/2010  UNP Union Pacific Corp Industrials 1.0800 1.0389 0.0411 3.96%
S&P 500 1/21/2010  WDC Western Digital Corp Information Technology 1.8500 1.3420 0.5080 37.86%
S&P 500 1/21/2010  XRX Xerox Corp Information Technology 0.2500 0.2180 0.0320 14.68%
S&P 500 1/20/12010 BAC Bank of America Corp Financials -0.6000 -0.4272 -0.1728 -40.45%
S&P 500 1/2012010  BK The Bank of New York Mellon Corp  Financials 0.5500 05178 0.0322 6.21%
S&P 500 1/20/2010  COH Coach Inc Consumer Discretionary ~ 0.7500 0.7188 0.0312 4.30%
S&P 500 12012010  EBAY eBay Inc. Information Technology 0.4400 0.4041 0.0359 8.87%
S&P 500 1/20/2010  HCBK Hudson City Bancorp Financials 0.2800 0.2820 -0.0020 -0.72%
S&P 500 1202010 MI Marshall & lisley Corp (WI) Financials 0.5400  -0.4961  -0.0439 -8.85%
S&P 500 1202010 MS Morgan Stanley Financials 0.1400 0.4053 -0.2653 -65.46%
S&P 500 12012010 MTB M&T Bank Corp Financials 1.0400 0.7507 0.2893 38.54%
S&P 500 1/20/2010  NTRS Northern Trust Corp (IL) Financials 0.8200 0.6762 0.1438 21.27%
S&P 500 1/20/2010  PGR Progressive Corp Financials 0.3900 0.3682 0.0218 5.93%
S&P 500 1202010 SBUX Starbucks Corp Consumer Discretionary ~ 0.3300 0.2731 0.0569 20.82%
S&P 500 1/20/2010  SLM SLM Corp Financials 0.4100 0.4411 -0.0311 7.05%
S&P 500 1/20/2010  STT State Street Corp Financials 1.0000 0.9477 0.0523 5.51%
S&P 500 1/20/2010  TSS Total System Services Inc Information Technology 0.3100 0.2984 0.0116 3.89%
S&P 500 12012010 USB US Bancorp Financials 0.3000 0.2798 0.0202 7.21%
S&P 500 1202010 WFC Wells Fargo & Co Financials 0.0800 0.0421 0.0379 89.99%
S&P 500 1/20/2010  XLNX Xilinx Inc Information Technology 0.4000 0.3462 0.0538 15.53%
S&P 500 1192010 € Citigroup Inc Financials 0.3400 02376  -0.1024 -43.08%
S&P 500 1/19/2010  CSX CSX Corp Industrials 0.7700 0.7606 0.0094 1.23%
S&P 500 1/19/2010  FAST Fastenal Co Industrials 0.3000 0.3211 -0.0211 6.57%
S&P 500 1/19/2010  FHN First Horizon National Corp Financials 02325 02206  -0.0119 -5.40%
S&P 500 1/19/2010  FRX Forest Laboratories Health Care 0.9700 0.8751 0.0949 10.85%
S&P 500 1/19/2010  1BM Intl Business Machines Corp Information Technology 3.5000 3.4676 0.1224 3.53%
S&P 500 1/19/2010  PH Parker-Hannifin Corp Industrials 0.6400 0.4025 0.2375 59.01%
S&P 500 1/19/2010  SCHW Schwab, Charles Corp Financials 0.1400 0.1635 -0.0235 -14.39%
S&P 500 1/15/2010  JPM JP Morgan Chase & Co Financials 0.7400 0.6121 0.1279 20.90%
S&P 500 1/14/2010  INTC Intel Corp Information Technology 0.5500 0.4499 0.1001 22.26%
S&P 500 1/12/2010  LLTC Linear Technology Corp Information Technology 0.3500 0.3041 0.0459 15.10%
S&P 500 1/12/2010  SVU Supervalu Inc Consumer Staples 0.4580 0.3966 0.0614 15.48%

S&P 500 1/11/2010  AA Alcoa Inc Materials 0.0100 0.0536 -0.0436 -81.35%
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