Week Ending 1st February 2013

The amended stop on the FTSE 100 position has approximately halved the risk on the
transaction.

Futures

Currency — Euro & USD$

Entries:

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

FTSE 100 LTF4 5858 Retain 5928 21-06-13
Retained

Name Code Contract Direction Entry Stop Loss  Expiry

Cancelled Orders



Name Code Contract Direction Entry Stop Loss  Expiry

Amended

Retained

New

Brent Crude BC LCOH3-Mar'13 Buy 116.77 112.23 13-02-13
Lean Hogs LH HEG3-Feb'13 Buy 91.71 88.81 14-02-13
RBOB Gasolene RB RBH3 - Mar '13 Buy 294 280 28-02-13

Charts

SIS NIRRT —— SR
[ File Edit View Insert Format Tools Alerts Window Help .8 x
“Symbol; [BC_CCB I@® s @ *[Weekty OHLC Bar CE G ke T TS 2 W [ b [ By F oo [HE]

@Bc CCB Weekly CI=113.28000 0=111.67000 H=113.65000 L= 11135000 +139000 +124% BC - CCB \n‘eehy Lw-DIPC (1.5.5.34) 2470122013 Qlil_
=9 20 @-&- [ HE
m F & NYSE&NDQS&PS00 -
> i A
(%= A L1 7 L ' dow
i i RN TR Y +=
=) < H ]l I E o5 eze
- MH e

I i -
|H“\J'LW 5

= =
L —
PR
P —
o
s i
[ —
JRE—
f——
i
Rt
PR ——
A e

3 20t 3 e e o o ) e e s

3sssssss§§

i

Buy on Stop 116,77
Initial Stop Loss 112.23 L as

L—ﬁ-i%bpb\\“‘“

®

= 75 |LH___CCE Lean Hogs CCB

‘Hﬁ““ - RBZ__CCE RBOB Gasoline C

HH 1
T
[l w—
—
==
-
—
=
Fa—
=
P
—
T
i
L
T
—
==t
=
e

60
F 55
L _w
I TR TR | il [iflr =
| 1] L1 | | 1l
ar_ [Ap n [Jul JAug [Sep [Oct v [Dec [Jan [Feb [Mar [Apr [May [Jun [Jul JAug [Sep [Oct [Nov [Dei [mar [Apr [May [dun [oul JAug [Sep [0ct [Nov [Dec [Jan [Feb
2010 [2017 EGEE]
R b 3 Securities ]
[ BC__CCB- Wk | 1r x| @ @ 7 E Ew s ]
i B @ 01208 o fieaer o] i | MAC LRP LSS LSS LVS LS LFE LFP LFP LFS LFS LDP ATR LMC LMC LAM LAM © [&] | DEF PLA BL VPT HAV TC
14/05/2012 7483315 i |
N 10:46 AM

27/01/2013



4 BullCharts - [LH__CCB - WeeKly - Lean

Ci

D File Edit View Insert Format Tools Alerts Window Help

{weekly ~|[oHiCBas | [ <] PE R b e T T E 2

Won |y

+ o [#]x .

ol [T

CCB Weekly C1=89.67500 0=87 57500 H=90.15000 L=87.12500 +2 30000 +263% LH__ CCB Weekly LW-DIPC (15,5, 34)

24/01/201 3

|

|security Manager

LH - Lean Hogs

World Indicies
4 Portfolios

OPen Positions -
[& Open Positions -
[&] Open Positions -
(@] Open Positions -
Open Positions -
[ Open Positions -
[&] Open Positions -
[&] Working Orders -
Working Orders -
Working Orders -
[&] Working Orders -
[&] Working Orders -
[& Working Orders -
Working Orders -
Working Orders -

R-Eds

ASX

BSE
ForexDa
Futures [
Futures
s [
S&P 500
ASK

BSE

Forex Dz
Futures |=
Futures |
Futures
LSE
S&PS

«

T

Symbol:

Name

Com...

Buy on Stop
Initial Stop Loss

1.
88.1

BC___CCE Brent Crude CCB
LH__CCE Lean Hogs CCB
RB2__CCE RBOB Gasoline C

|

ar_[Apr [May [Jun [Jul JAug [Sep [Oct [Nov [Dec [Jan [Feb |Mar [Apr [May [Jun [Jul JAug Apr [May [dun [dul [Aug |
010 ZU'\

Sep 0:1

[nov [Dec | Jan

[Sep Mov_|Dec \an [Feb |mar
2012

K

[ LH__ccB-wk |

013

3 Securities z

v x| @s. |&@ 2=

igp o9 g o8 6017205 | [Lbar -] | | MAC LRP LSS LSS LVS LVS LFE LFP LFP LFS LFS LDP ATR LMC LMC LAM LAM DEF PLA BL VPT HAV TC

&

29/10/2012 73.63047 i |

3 BullCharts - [RB2_CCB - Weekly - R line [E=Ead |

[ﬂj File Edit View Insert Format Tools Alerts Window Help

“symbol: [RB2_CCB +| ¢ [H]

= [weekty | [oriCBar R G e T T

[RB2__CCB Weekly Cl-2.86290 0=-2.79700 H=2.87620 L=2.78060 +0.06610 +2.36% RB2_CCB Weekly LW-DIPC (15,5, 34)

-8 X

RB2 - RBOB Gasolene

Buy on Stop
Initial Stop Loss

it

[

Hill -

I - J
.

Q o
o

b=

NYSE S8P500

World Indicies
4 Portfolios

< T

OPen Positions -
Open Positions -
Open Positions -
Open Positions -
Open Positions -
Open Positions -
(@] Open Positions -
I Working Orders -
[&ll Working Orders -
Working Orders -
Working Orders -
I Working Orders -
[&ll Working Orders -
Working Orders -
Working Orders -

B-EdE

[ .NVSE&NDQS&PSOO
&l

ASX
BSE
ForexDa
Futures [
Futures
LSE M
S&P 500
ASX

BSE
ForexDe
Futures |=
Futures |
Futures
LSE
S&PS)

r

[ Symbel/ | Name

[Com...|

BC___CCE Brent Crude CCB
LH__ CCE Lean Hogs CCB
RBOB Gasoline C| |

il
e -

]

| Wm
I o \\H\HHHH|\||M||M e TR
ar [Apr [May [Jun [Jul JAug [Sep [Odt [Nov [Dec |Jan |Feb [mar [Apr [May [Jun [Jul [Aug [Sep [Oct [Nov [Dec \Jan \Feb War_|Apr [May [Jun [Jul JAug [Sep [Odt |Mov [Dec [Jan [Feb
i[r 2073 1] 2 Securities &1
) RE2_cCB- vk | ab x| @@ @ = W] |

MAC LRP LSS LSS LVS LVS LFE LFP LFP LFS LFS LDP ATR LMC LMC LAM LAM i DEF PLA BL VPT HAV TC

i se @ [movE < fiear o]

02/07/2012 0.79008 i |



