Week Ending 24th August 2012

We have now placed the expiry date next to each position so it is easier to keep track of
upcoming rollovers, and are highlighting the ones which need immediate attention.

Have a great week all
Futures

Currency — Euro & USD$

Entries:  Singapore Index Future

Exits:

The colour coding we are currently using is as follows:

Amended orders or stops
Retained Orders or stops — no change

Immediate action required

Short Sell
Change Contract Specifications

Open Positions

Stops: Old Action New Expiry
Rollovers

Amended

Singapore Index Future SSG 339.8 Retain 343.2 30-08-12
Retained

US Dollar Index DX2 81.87 Retain 81.87 17-09-12

Cancelled Orders

Platinum



Name Code Direction Entry Stop Loss Expiry

Amended
E-Mini S&P 500 ESU2 - Sept '12 Buy 1426 1400 21-09-12

Retained

Cotton - NYMEX CTV2-0Oct'l2 Buy 77.4 72.2 09-10-12

New

Charts

=3 BullCharts - [ dy - (= |
[€) File Edit View Inserc Format Tools Alers Window Help - .8 x
Igmbok [CT2_ccB | (H (@@ $ 2 i[Weeldy | [oHLCBars SR Gk T T X won k| [E]B b oo [H] .

“[cT2__CCB Weekly C€1-73.20000 0=73.10000 H=74.17000 L=71.55000 +D 28000 +0.38% 17/082012 O <] |Security Manager q x\

RS

NVSE S&P500 -

~-[&] OPen Positions - AS

o ~[&] Open Positions - BSE
L 180 Open Positions - For
Open Positions - Futi

- ~[& Open Positions - Fut:
Open Positions - LSE,
I Open Positions - NY¢
Taylors missed Stops|

l ’ i} - ~[&] Working Orders - AS]
Working Orders - BS

\ H L 0 Working Ordlers - For
~[&] Working Orders - Fut
H | €1 -Catton 110 | B Working Orders - Fut

Buy on Stop 774 Working Ordlers - Fut

it 7] Working Orders -
‘ ‘ l H}hl + Initial Stop Loss 722 L 100 : gU’qu‘?rjmrﬂ
‘ [ ” I " 1Hﬂ I j‘r“ﬂ ' P 99| % portfolios -
1 Hb L Hyl ity I P e e
: ‘L H} H{” ' Hh (EEETH CTS;ngElconon c:‘lé’g; ‘
H u ES__CCE E-Mini S8P 500 CCB
0
JHJ - 50
B I 40
= i
sor, it ol L ow
IHM“H 1 MH{J + -
T
1M

Oct_[Mov_[Dec [Jan |Feb [Mar _[Apr [May [Jun [Jul [Aug [Sep [Cct [Nov [Dec \Jan [Feb [Mar [Apr [May [Jun [Jul [Aug [Sep [Oct [Mov [Dec [Jan [Feb [Mar [Apr [May [Jun [Jul _ [Aug [Se

2009 2010 2017 2012
B ! , e A
e cT2_cce-w| <1Dx|ISE@\EU [ & |

i60 2 5 o [1908/2002 | [Lbar <] | B[ MAC LRP LSS LSS LVS LVS LFE LFP LFP LFS LFS LD ATR LMC LMC LAM LAM  [E] | DEF PLA BL VPT HAV TC

10/10/2011 28.44376 i |

= 1
“ * B 5
e A | 19




igp o9 g o0 190872002 | [Lbar -] | | MAC LRP LSS LSS LVS LVS LFE LFP LFP LFS LFS LDP ATR LMC LMC LAM LAM

Weekly  ~| [OHLC Bars ~| [ B H by e T T LM

1=1.400.30 17/08/2012

O <[ | security Manager

ES - E-Mini S&P 500

Buy on Stop
Initial Stop Loss

1426
1400

1,350

1,300

1,250

1,200

1,150

1,100

1,050

1,000

950

[Oct Nnv

|Dec \Jan |Feb |Mar
2010

[Apr [May

[Jun JJul JAug

[Sep [oct [Nov

[Dec [Jan
[2011

|Feb [Mar [Apr [May

[dunJdur

[Aug [Sep [Oct

[Nov |Dec |.Jan
20712

[Feb [Mar Japr

[May Jdun Jdul JAug [Se

ZUUQ
]

[ Es_ ccB-wk|

]

[L6.376M]

q bx|@\@\

-@-E48
NYSE 5&P500 -

OPen Positions - ASk

Open Positions - BSE

Open Positions - For
Open Positions - Futi

~[&] Open Positions - Futi

~[&] Open Positions - LSE.
[& Open Positions - NY|

Taylors missed Stops|

Werking Orders - AS]

Working Orders - BSE

Working Ordlers - For

Working Ordlers - Fu

~[a] Werking Orders - Fut|

~[&] Weorking Orders - Fut
Warking Orders - LSE
Working Orders - NY|

--[&] Werld Indicies

$ Portfolios e

Y P
Symbal/

CT2__CCE Cotton C CCB

ES___CCE E-Mini S&P 500 CCB

‘ DEF PLA BL VPT HAV TC

=Y

06/06/2011 1,007.37024 i |




