For Immediate Release

Dabney G. Treacy Joins F-Squared Investments as Senior Sales
Professional Covering New York City and Surrounding Regions

Wellesley, MA, December 1, 2009 — F-Squared Investments has once again added to its growing
sales team, this time providing coverage for New York City and surrounding regions. The firm is
pleased to announce the addition of Dabney G. Treacy to our business development team,
covering New York City and vicinity. Dabney will be based in Manhattan.

“The demand for our investment solutions, particularly the AlphaSector™ suite of strategies, has
been incredible,” said Howard Present, CEO of F-Squared Investments. “We have been looking
for a high impact professional that brings experience plus a focus on solution-based selling, and
we are delighted to have Dabney Treacy available to fill that role,” he added.

Ms. Treacy is a finance and investment executive with more than 18 years experience in
business origination and client relationship management, primarily within the asset management
industry. She comes to us most recently from Societe Generale where she was Managing
Director, US Sector Head within the Global Financial Institutions Group. In this role she led the
effort to deliver investment solutions to a client base of over 50 asset management companies,
growing revenues at a CAGR of 32% since 2005. She started at Deutsche Bank after
graduating from Bucknell University.

“F-Squared is a firm that is redefining the rules of engagement for asset management firms,”
said Dabney Treacy, stating that “F-Squared is committed to investment solutions, repeatable
performance, and risk controls.” She added “The firm’s AlphaSector strategies have been
embraced by wealth management, RIA, and even Family Offices with an enthusiasm | have
never seen in my years of business. | look forward to introducing it to the firms in New York and
New Jersey”.

Press inquiries please contact Howard Present at 781-235-9055 x210.
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About F-Squared Investments: F-Squared Investments is an SEC-registered investment
advisor. The firm creates investment solutions with the goal of generating repeatable,
consistent investment value-add, delivered with the lowest possible costs. For more
information, visit us at www.f-squaredinvestments.com.
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