Week Ending 17" February 2012

Again, last week was relatively quiet with very little fluctuation at all.

Have a great week all

Futures

Currency — Euro & USD$

Entries: Brent Crude Oil

Exits: 10 year Bond

There has been some questions regarding the differences between the following:
Euro-Schatz, Euro-BOBL, Euro-BUND & Euro-BUXL.

They are all German Govt Bonds and represent different time frames
Euro-Schatz 1.75—2.25 yrs

Euro-BOBL 4.5-5.5yrs

Euro-BUND 8.5-10.5yrs

Euro BUXL 24 — 35 yrs

These bonds all have a nominal value of Euro 100,000 and a nominal return of 6%.

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

Amended

Retained

Brent Crude Oil BC 112.2 Retain 112.2



Euro-BOBL GBM 124 Retain 124

Euro-Schatz GBS 110 Retain 110
5 Year Treasury Note FV2 122.9 Retain 122.9
10 Year Treasury Note TY2 130.2 Retain 130.2

Nil

Commodity Code Contract & Month Direction  Entry Stop
Amended

Crude Oil — Nymex CL CKH2 — Mar 12 Buy 105.0 102.1
Euro-Bund GBL FGBLH2 — Mar ’12 Buy 140.2 138.2
EuroStoxx 50 Ind ESX FESXH2 — Mar 12 Buy 2557.8 2446.2
CAC-40 Index Fce FCEH2 — Mar’12 Buy 3469.6 3334 .4
Gas Oil GO FPH2 — Mar ’12 Buy 1010.65 973.85
WTI Crude Oil WTI WBSH2 — Mar ’12 Buy 105.0 102.1
Retained

Commodity Code Contract & Month Direction  Entry Stop
New

Heating Oil - Nymex HO HOH2 — Mar ’12 Buy 328.44 312.10
RBOB Gasoline RB2 RBH2 — Mar ’12 Buy 3.0396 2.8518

Charts



= Ba

-
T i i
e i

H\||||||||||||||\II\I\IIII\\|||\||||||||\||M|

CB Weekly Cl=2.485.00000 0=2.511.00000 H=2,544 00000 L=2 470.00000 -38.00000 -1.51% ESX4_CCB Weeklp L'w-MCL[24-10-2011,2502.5,C,C] Ma=2 659380000

555555

A68K

Il HHHH |HH\HH\H|mmmu||\|\||||\|\|\||\H||\H| A gy \HHHHHH\H\\ mm jem

| | \ t [nov]De | | p[war [Apr [Way [Jun JJl JAug [Sep [oct [Nov [De \ | b [Mar [Aor way [Jun [Jul [Aug [Sep [Oct [Nov [De | | b[war [Apr [Way [un [Jul Jaug [Sep [Oct [Nov [Dec [Jan [Feh i |
zm 2 \
@ Bull Svstems . bl am:




666666

470k

I HHHH.MHhhu\mmhmmu\\mL.HHumMHHHMMMHMm\l.HH\HumHm\HH Ul

[[Sep [Oct [Mov [Dec [Jan [Feh [Mar JApr [way [Jun JJul JAog [Sep [Oct [Nov [Dec [Jan [Fek [Mar [Aor [May [Jun [Jul JAug [Sep JOct [Mov [Dec [Jan [Feb [Mar [Apr JMay JJun [Jul JAug [Sep [Oct [Nov [Dec [Jan [Feb [b]
[2008 |2008 [2010 [z011 [2012 |
@ Bull Sy stems ww. bullsystems .

GBL4_CCB Weekly CI=138.62000 0=138.47000 H=139.14000 L=136.93000 +0.37000 +0.27% GBLA_CCB Weekly LW-MCL[11-07-2011,139.19,5,C.C] Ma=142_23000 1=138.18000 10-02-2012 |

______________________________ -

| ] 1402
il e

BBBBBBBBBBBBB

! JMJ”I

T i

||\||||||||||||||\II\I\IIII\\III\IIIIIIII\IIM|
I= 7y stems .




= 0.am|
Wt b o o

[[Sep [Oct [Mov [Dec [Jan [Feh [Mar JApr [way [Jun JJul JAog [Sep [Oct [Nov [Dec [Jan [Fek [Mar [Aor [May [Jun [Jul JAug [Sep JOct [Mov [Dec [Jan [Feb [Mar [Apr JMay JJun [Jul JAug [Sep [Oct [Nov [Dec [Jan [Feb [b]
[2008 |2008 [2010 [z011 [2012 |
@ Bull Sy stems ww. bullsystems .com

HOZ__CCB Weekly HO2__CCB Weekly LW-DIOP HOZ__CCB Weekly LW-MCLR

AR AOD

T
T
|

II\II\II\\I\II\\III\I\\\\II\I\I\\II\I\III\\\\\I
ullSystems

e EulEyEiEms com




JJJJJJJJJJJJJJJJJJJJJJJJJJJJJJJJ
nnnnnnnnnnnnnnn

B Weeky CI=38.67000 0=97.70000 H=100.18000 L=95.81000 +0.83000 +0.85% WT__ CCB Weeky L'W-MCL [26-03-2011,103.58,5,C,C) Ma=109.83000 Mi=105 01800 1=102.14200

— B4
~  0.8M
I HH\HLm\H\HMH\HHH\HHHHHH\H\“\ 1 HHHHH\HHM\HMMH\ I HHH\\HM l

HIIII\I\II\\IIIIII\\IIIIIIIIII\\\III\IIIIIIMl‘

uuuuuuuuuuuuuuuuuuuuuuuuuu




