Using the ICE Mutual Fund Screener
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Integrated Capital Engine

From the ICE home page click on Screener



Screener - Microsoft Internet Explorer

List | Search Ctiteria

List Hame l:l Load Existing List: j

Fund List:

1Mo. 3 Mo. b b . | Total Return
Tota Total 5 A 5 Annualized
Return | Return (Inception)

Fund |Inception
Group

Souared | Alpha

[AddIRemDve Securifies ][ Add/Remove Fields } Delete Clear

Mote: Select the funds to be removed by clicking on the row and then pressing delete. To select multiple funds either hold down the Ctrl key
and click on additional funds or hold down Shift to select a set of funds. Then press Delete.

[ Search ] [ Feports ] [ Save & Close ][ Cancal ][ Apply ]

Click on the Search Criteria Tab



) Screener - Microsoft Internet Explorer,

| List

General

ican Funds

T
Family Name: || American Heritage
American Performance

Armerican Skandia

Inception Date:
{On or After)

From

Search Criteria

Cbjective:

Wilshire Mid-Cap Walue
Wilshire Small Co Growth v

Inception Date: selected Classes:

{Cn ar Before) A5 Aggressive Grawth

G Growth

Gl Growth & Income

WLG Wilshire Large Co Growth
.

AS
D Firm's

[ Advisors

Load:| H

| T i

Managed Agsets: | |

| Mverage F'IE:| H

#vg. Beta of Equity Holdings: | H

| Ay, Yield of Equity Haldings: | H

Checkiriting: | Doesn't Apply ¥
Trans. By Phone: | Doesn't Apply %

MPT Statistics

401K Plans: | Doesn't Apply
Keogh Plans: | Doesn't Apply

4038 Plans: | Doesn't Apply

457 Plans: | Doesn't Apply ¥
IRA Plans: | Doesn't Apply | Syst With. Plans: | Doesn't Apply

From To From To
Resauares 10 | [ | s 1| [ |
Beta:‘l\(r VH H | AIpha:‘]Yr v|| H |
Average Annual Rates of Return
From To From To
YTD:| H | 1 YearA\rg:| H |
3YearAvg:| H | 5YearAvg:| H |
1DYearAvg:| H | 15YearAvg:| H |
[ Search I [ Feports ] [ Save & Close ] [ Cancal ] [ Apply I

Now you will pick the criteria with which to search by. In this case | have
selected only the American Funds and American Skandia funds that have
an objective of Aggressive Growth, Growth, Growth & Income or Wilshire

Large Co. Growth. The program keeps a running tab on your multiple

selections.

*HOLD DOWN CTRL TO SELECT MULTIPLE FAMILIES AND/OR OBJECTIVES.



22 Screener - Microsoft Internet Explorer

‘ List Search Criteria
General
Armerican Funds Wilshire Large Co Growth
American Growth Fund Wilshire Large Co Walue AP'S
Family Name: |Amearican Heritage Ohjective: |['Wilshire Mid-Cap Growth b | [ Firm's
American Performance Wilshire Mid-Cap Value [ advisor's
i candi v Wilshire Small Co Growth v
Inception Date: Inception Date:
{On or After) {On ar Before)
From Ta From Ta

Load:| Min.F’urchase:| H

Managed Assets: | Mverage PIE; | H

#vg. Beta of Equity Holdings: | | Ay, Yield of Equity Haldings: | H

CheckWriting: | Doesn't Apply v 401K Plans: | Doesn't Apply v 4038 Flans: | Doesn't Apply v 457 Plans: | Doesn't Apply v
Trans. By Phone: | Doesn't Apply % Keogh Plans: | Doesn't Apply IRAPlans: | Doesn't &pply v | Syst With. Plans: | Doesn't Apply

MPT Statistics
From To From To
Resquaed 1 | [ | oo (137 )| [ |
Beta:‘l\(r VH H | AIpha:‘]Yr VH H |
Average Annual Rates of Return
From To From To
TD: 15.00% | i, |
3 | I-::Avg: | 5.00% |
1DYearAvg:| H | 15YearAvg:| |
e ———
[ Search I Feports ] [ Save & Close ] [ Cancal ] [ Apply I

Next | set the 5 year average return From 5.00% and up and the Year to

Date return from 15.00% and up. When all of your criteria is set, press
Search



Screener - Microsoft Internet Explorer

List I Search Criteria
List Hame Load Existing List: j
Fund List:
AW Fund | Inception ey YL Return
Ticker Hame Oh'iive Group Date Uil B fAvg. | Avd. Annualize

Return| Return | Return | Return | Return

AFIFX  Amertican Funds Fundament! Invs F E?D“;Z& 17 031572001 $010 3.42% B.33% 1500% -6.56% G617% 10.78% 1367% 0.8
AGOAX ASAF Alliance Gr & Inc A S]EDD“;Z& 33008 1231897 000 1.06% 362% 19.13% -428% 533% 000% 341% 1.0
AGTHX Amertican Funds GrFnd of Amer A Growth 17 12011873 §0.00 4.26% 7.92% 21.77% -1010% 12.46% 12.82% 16.58% 0.91
AMCPX Ametican Funds AMCAP A Growth 17 0801867 §0.00 3.69% B.37% 21.18% -311% 9.81% 12329% 12.688% 0.8
AMPEX American Funds AMCAR F Growth 17 031 572001 F000 3.70% 6.34% 2112% -319% 972% 12.21% 12.52% 0.8
ANCFEX Amertican Funds Fundamentl Invs A S]EDD“;Z& 17 1261932 §010 3.44% B.39% 15.04% -650% 6.24% 1085% 12.74% 0.8
CWGEX American Funds CapWid Grélne F S]EDD“;Z& 17 0301 672001 $000 3.86% 8.54% 17.74% 002% 964% 11.68% 12.22% 0.9
CWGIX Ametican Funds CapWid Gré&line A ﬁ]rcoomr“:;& 17 03r26/8993  §0.00 3.86% BA0% 17.71% 011% 972% 11.86% 12.39% 0.9
ENDIX American Funds Endowrments Gr & Inc S]rcoﬂmrﬁr;& 17 10021870 §0.00 310% 502% 16.83% 6.54% 891% 11.00% 13.49% 0.9
GFAFX  American Funds Gr Fnd of Amer F Growth 17 031 572001 F000 4.23% 7.90% 21.73% -1014% 12.41% 12.75% 15.52% 0.9
MARAX ASAF Marsico Capital Growth A Growth 3350 08910838 §0.00 218% 7.79% 2083% -1201% 5.25% 000% 4.01% 0.5
< it >

Add/Remove Securities I Add/Remove Fields I Delete
L

Mote: Select the funds to be removed by clicking on the row and then pressing delete. To select multiple funds either hold down the Ctrl key
and click on additional funds or hold down Shift to select a set of funds. Then press Delete.

L Search ] [ Feports ] [ Save & Close ] [ Cancal ] [ Apply

I

The funds that meet your criteria will appear in the List as seen here.

Notice the default columns with which you can sort by. Add orremove

these fields by clicking on the Add/Remove Fields button




2} hdd/Remove Columns - Microsoft Internet Explorer,

Columns Available Columns to Be Shown

rEI Camman AW Ohjective 'AI
rEI Lacation Fund Group

FEI Ranks and Returns Inception Date

rﬁl STDg, Alphas and Betas Dividend _‘A
@3] Holdings (&1 1 mo. Total Retum

3 Mo. Total Return

YTD Total Return

3 Avg. Return

5. Avg. Return

10T, Avg. Return

Total Return Annualized {Inception)
1%'r. Beta

1. R Squared

1¥r. Alpha

[ 0] 4 ][ Cancel

After your appropriate fields are set, press OK



Screener - Microsoft Internet Explorer

List I

Search Criteria

List Hame Load Existing List: j
Fund List:
AGTHK e Growth 17 120011873 $0.00 4.26% 7.92% 21.77% -1010% 12.46% 12.82% 15.58% 0.9
GEAFX Bmetican Funds Gr Fnd of Amer F Growth 17 031 572001 $0.00 4.23% 7.90% 21.73% -10.14% 12.41% 12.75% 1652% 0.9
AMCPX Growth 17 051011967 F0.00 3.69% B.37% 21.18% -311% 9.81% 12.29% 1258% 0.8
CWGIX American Funds CapWid Gr&lnc A ﬁ]rcuomrfrgrzla& 17 03261993 $0.00 3.86% 8.50% 17.71% 011% 9.72% 11.86% 12.39% 0.9
AMPEX American Funds AMCAP F Growth 17 031 52001 F0.00 3.70% E.34% 21.12% -3.19% 9.72% 12.21% 12.52% 0.8
CWGEX Ametican Funds Cap Wild Gr&lnc F S]EDD“;Z& 17 031 572001 $0.00 3.86% 8.54% 17.74% 0.02% 9.64% 11.68% 12.22% 0.9

EHDIX Ametican Funds Endowments Gr & Ine S]EDD“;Z& 17 10/021870 $0.00 3.10% 5.02% 16.83% 6.54% 8.91% 11.00% 13.49% 0.9

AMCEX Ametican Funds Fundamentl Invs A ﬁ]rcnomrﬁr;& 17 121501932 F010 3.44% B.39% 1504% -650% 6.24% 10.85% 1374% 0.8

AFIEX  American Funds Fundamentl Invs F ﬁ]rcuo"\r{:é& 17 031 52001 F010 3.42% E.33% 15.00% -6.56% 6.17% 10.78% 1367% 0.8

AGOAK ASAF Alliance Gr & Inc A ﬁ?;‘;’;& 3359 123199y $0.00 1.06% 3.62% 19.13% -4.28% 5.33% 0.00% 341% 1.0

MARAX ASAF Marsico Capital Growth A Growth 3359 081971998 $0.00 218% 7.79% 2083% -12.01% 5.25% 0.00% 401% 0.5

< >
[ Add/Remove Securities ] [ Add/Remove Fields Delete Clear

Mote: Select the funds to be removed by clicking on the row and then pressing delete. To select multiple funds either hold down the Ctrl key
and click on additional funds or hold down Shift to select a set of funds. Then press Delete.

[ Search I [ Feports ] [ Save & Close ] [ Cancal ] [ Apply I

The columns can be sorted by clicking on their headers. In this case |
clicked on the 5 yr. Avg. Return column. There are two ways to remove
funds. In this case | have held down control and then clicked on all of the
F shares. To remove the funds click on Delete



A Screener - Microsoft Internet Explorer

List I Search Criteria
List Hame l:l Load Existing List: j
Fund List:

51 Total
2 AW | Fund | Inception o | ae | | Return 1Y

Ticker Name S Pemnt Total Avi. By, o
Objective |Group Date Annualized Bet

Return| Return | Return | Return | Return y——
AGTHKX Ametican Funds Gr Fnd of Amer A Growth 17 120114873 $0.00 TO2% 2M.77% -1010% 12.46% 12.82% 15.58% 0.9
AMCPX Ametican Funds AMCAP A Growth 17 080111967 $0.00 B.37% 21.18% -3.11% 9.81% 1229% 1258% 0.8
MARAX = Growth 3358 08191992 $0.00 T.79% 2083% -12.01% 5.25% 0.00% 401% 0.5
AGOAX BSAF Alliance Gr & Inc A ﬁ]rcug“r{:é& 3359 125311997 $0.00 1.06% 3.62% 19.13% -4.28% 45.33% 0.00% 341% 1.0
CWGIX American Funds CapWild Gr&lnc A ﬁrcoomrﬂ:a& 17 0372601993 $0.00 3.86% 8.50% 17.71% 011% 9.72% 11.86% 12.39% 0.9
EHDIX Ametican Funds Endowments Gr & Ine S]EDD“;Z& 17 10/021 870 $0.00 3.10% 5.02% 16.83% 6.54% 8.91% 11.00% 13.49% 0.9
ANMCEX Bmetican Funds Fundament! Inve A S]EDD“;Z& 17 12161832 $0.10 3.44% E.39% 15.04% -6.50% 6.24% 10.85% 13.74% 0.8
< 1 | b3

[AddIRemDve Securifies ] [ Add/Remove Fields Delete ] Clear
Mote: Select the funds to be removed by clicking on the row and then pressing delete. To select multiple funds either hold down the Ctrl key
and click on additional funds or hold down Shift to select a set of funds. Then press Delete.
[ Search I [ Feports ] [ Save & Close ] [ Cancal ] [ Apply I

Now | have sorted by YTD Total Return. In this instance | click on the name
of the ASAF Alliance Gr & Inc A fund, hold down Shift, click on the last
fund that should be removed and then press Delete. Notice how all of
the funds are highlighted in blue.



Screener - Microsoft Internet Explorer

Search Criteria

[ ]

List Hame Load Existing List:

Fund List:

Ticker AW | Fund
Objective |Group

Inception

Date Total

Return | Return

By,
Return

Al &
Return | Return

il
{inception)

[AddIRemDve Securifies ][ Add/Remove Fields }

and click on additional funds or hold down Shift to select a set of funds. Then press Delete.

AGTHH Armetican Funds Gr Fnd of Amer A Growth 17 121011973 §0.00 426% 7.92% 21.77% -1010% 12.46% 12.82% 15.58% 0490
AMCPX Armerican Funds AMCAP A Growth 17 O5/01M967  §0.00 3268% 6.37% 21.18% -211% 9.81% 1220% 12.58% 088
MARAX ASAF Marsico Capital Growth A Growth 3359 08/19M1998 F0.00 218% 7.79% 2083% -12.01% 5.25% 0.00% 4.01% 0.54
< i | >

Delete

Clear

Hote: Select the funds to be remaved by clicking on the row and then pressing delete. To select MUlipDelete selected security(es) Fram the list}

[ Search

J(

Feports ] [ Save & Close

I

Cancal

I

Apply

| am left with the list I'd like to work with.
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You can generate a “Snapshot” of any of the funds simply by clickin
their ticker and then choosing Overview Report.
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-2 Show Reports - Microsoft Internet Explorer

Reports Available Reports to Be Built

Hypothetical Performance = Mo Deseription N
Cryeryieny

I EII Parformance Overieyw * I
Scatter Graph * _‘ﬂ
Growth of & Dollar Graph *
ManthlyiAnnual Perfarmance *
Rolling Period Returns Graph *

<<< Bemove All

Cancel

Mote
s report has heen reviewed by the MNASD
**_ both NASD and non-MNASD version available

In fact, any of ICE's security reports are available by clicking on Reports in
the screener. Even perform factor analysis on the fly to further cull your list.
For more information on this feature please review our Factor Analysis
instructional series on www.advisoryworld.com.



Screener - Microsoft Internet Explorer

List I

Search Criteria

List Name: |Best Growth Funds

Fund List:

Ticker Ol!l\:' gund Im:'f;tion Total
SHIEEREE LI L Return | Return

Load Existing List:

5 YT,

By, Avi. | B,

Total
Return
Annualized |Beta

AGTHX American Funds GrFnd of Amer A Growth 17

Return | Return | Return

{inception)

121011973 §0.00 426% 7.92% 21.77% -1010% 12.46% 12.82% 15.58% 0490
AMCPX Armerican Funds AMCAP A Growth 17 O5/01M967  §0.00 3268% 6.37% 21.18% -211% 9.81% 1220% 12.58% 088
MARAX ASAF Marsico Capital Growth A Growth 3359 08/19M1998 F0.00 218% 7.79% 2083% -12.01% 5.25% 0.00% 4.01% 0.54
< i >

[AddIRemDve Securifies ][ Add/Remove Fields }

and click on additional funds or hold down Shift to select a set of funds. Then press Delete.

Mote: Select the funds to be remaoved by clicking on the row and then pressing delete. To select multiple funds either hold down the Ctrl key

[ Search

I

Feports

[ Save & Close

] Cancal ] [ Apply

To save the list simply enter the name for the list on the top left of the
screen and then press Save & Close




<3 hssets & Securities: Add, Remove, Classify - Microsoft Internet Explorer

Select Assets or Securities Assets in the Portfolio
Assets | Search | wizard Mo Description ‘Time Horizon 1072003 1072003 [100%)

Er_ﬁl Assets & Securities

rEl Asset Classes

rTi'_—l Mutual Funds

w2 Stacks

rEl Wariahle Annuities

r_j [ Fet=t=TuM=Tatu M ARTaTs |
SIE] My Lists
Best Growth Funds

[ <<< Remove ]

l << Bemowe All l

’Update Fortfolio & C|DSE] [ Cancel ]

Now the list will be ready for you to use in building and implementing
portfolios.

We appreciate your interest in the ICE application. If you have any
questions regarding this or any other AdvisoryWorld products please feel
free to contact us.

800-480-3888 | tech@advisoryworld.com



