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Sabrient Systems’ Stock Selections  
Post Record Performance 

 
 

SANTA BARBARA, CA, September 14, 2006 –- Sabrient Systems’ published stock selections 
continue to outperform market benchmarks across a broad range of market caps and investing styles. Since 
April 2002, when the company began publishing its selections, the selected stocks have outperformed their 
relevant benchmarks by 3.5% to 42.0% per year (see performance table below). 
 

Sabrient publishes its stock selections by market cap across three major investing styles: value, 
growth and momentum.  

 
 “Our best performing selections have been inversely proportionate to market capitalization,” said 

David Brown, Sabrient’s chief market strategist.  “In other words, our micro-cap selections have the best 
performance across all three styles, followed by small-caps and mid-caps, with large-caps showing the least 
impressive performance, although even they outperformed the relevant benchmark across all styles.”   
 

Sabrient’s performance tests were conducted on 50-stock portfolios rebalanced monthly for the 
period 4-19-2002 to 9-13-2005.    

 
 Sabrient Benchmark Relevant Benchmark Name 

Value Selections 
Large-caps 7.8 % 4.3% Russell 1000 Value  
Mid-caps 19.3% 6.9% S&P Midcap 400 
Small-caps 20.3% 8.3% Russell 2000 Value 
Micro-caps 31.0% 2.5% Wilshire 5000 

Growth Selections 
Large-caps 5.6% -1.3% Russell 1000 Growth  
Mid-caps 14.8% 7.1% S&P Midcap 400 
Small-caps 16.4% 4.2% Russell 2000 Growth  
Micro-caps 52.3% 10.3% Wilshire 5000 

Momentum Selections 
Large-caps 8.3% 2.0% Russell 1000  
Mid-caps 10.7% 6.9% S&P Midcap 400 
Small-caps 17.4% 7.3% Russell 2000  
Micro-caps 34.0% 3.2% Wilshire 5000 

 
 
Details of the tests can be viewed at http://www.sabrient.com/performance.html 
 

(more) 
 

 



        2                      
    

About Sabrient Systems 
 

Sabrient Systems, LLC (http://www.sabrient.com) is an independent firm specializing in fundamentals-
based, quantitative equity research. Sabrient’s proprietary methodology, developed by Chief Market Strategist 
and industry pioneer David Brown, employs multi-factor filters and fuzzy-logic scoring to analyze nearly 6,000 
U.S.-traded stocks and identify those that appear poised to outperform or under-perform the market. Founded 
in 2000, the firm offers several investment research products for professional money managers and individual 
investors.  The products include the Sabrient SmartRank® scorecards, which rank various universes of stocks 
for professional money managers, and the Sabrient SmartStock® reports, which translate those rankings into 
easy-to-read stock analyses for individual investors. Sabrient Systems is headquartered in Santa Barbara, 
CA. 
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