S&P 500 - WEEKLY REPORT

Week Ending Friday 17" June 2016
Currency — USD

There were 9 entries and 5 exits this week.

There are 6 new orders for this week.

Entries: Diamond offshore Drilling, Flowserve, FMC Corporation, Haliburton, Home
Depot, Range Resources, Trip Advisor, Waste Management Corp, Dentsply

Sorina

Exits: American Tower Corp, Air Products & Chemicals, Colgate-Palmolive, Pepsico
Corp, Western Union

The colour coding we are currently using is as follows:

Amended orders or stops - change value
Retained Orders or stops — no change

Immediate action required

Short Sell

OPEN POSITIONS:

STOPS: Code OLD ACTION NEW
Amended

Agilent Technologies A 43.56 Amend 43.85
AES Corporation AES 10.21 Amend 11.11
Aetna Corp AET 111.68 Amend 119.50
Apartment Invest & Mgmnt  AlIV 42.80 Amend 41.00
Avon Bay Communities AVB 184.25 Amend 178.01
Fastenal Co FAST 47.15 Amend 46.65
Flowserve FLS 47.35 Amend 48.43
FMC Corporation FMC 44.90 Amend 46.40
Haliburton HAL 40.41 Amend 40.58
Home Depot HD 137.82 Amend 133.27
Kroger Inc KR 34.15 Amend 34.59
Trip Advisor TRIP 64.53 Amend 66.80
Waste Management Corp WM 59.99 Amend 60.52
Retained

Allegion PLC ALLE 65.55 Retain 65.55
Affiliated Managers AMG 174.97 Retain 174.97

Boston Properties BXP 129.26 Retain 129.26



CF Industries Holdings
Walt Disney Company

Diamond offshore Drilling

Ford Motor Company
Fluor Corp

General Mills
Welltower Corl
International Business
McDonalds

Martin Marinetta Materials

Norfolk Southern
Quanta Services
Range Resources
Dentsply Sorina

WORKING ORDERS:

Name

Cancelled

CF
DIS
DO

FLR
GIS
HCN
IBM
MCD
MLM
NSC
PWR
RRC
XRAY

Code

29.90
95.23
22.79
13.93
50.70
64.69
72.35
144.52
126.79
177.54
90.87
21.86
37.09
61.85

Retain
Retain
Retain
Retain
Retain
Retain
Retain
Amend
Amend
Retain
Amend
Retain
Retain
Retain

Direction Entry

29.90
95.23
22.79
13.93
50.70
64.69
72.35
144.52
125.09
177.54
88.34
21.86
37.09
61.85

Stop Loss Trade Risk

Avery Dennison, Interpublic Group, Southwestern Airlines, Stryker

Amended

Monster Beverage
Newfield Exploration
Yum Brands

Retained

Ameriprise Financial
Activision Inc

Delphi Automotive
Davita Healthcare
Facebook

Hormel Foods

Noble Energy Resource
Northrop Grumman
Omnicrom Group
Occidental Petroleum
Sealed Air Corp
Starbucks
Torchmark

Yahoo

MNST
NFX
YUM

AMP
ATVI
DLPH
DVA
FB
HRL
NBL
NOC
OMN
OXY
SEE
SBUX
TMK
YHOO

Sell
Sell
Sell

Sell
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Sell
Sell
Buy

148.59
37.76
80.56

96.14
36.41
63.72
79.22
123.51
36.71
39.18
209.64
81.51
78.95
44 .47
55.12
58.92
38.93

158.69 10.10
42.53 4.77
84.38 3.77
102.74 5.37
39.69 3.12
69.09 5.37
76.10 3.12
115.88 7.63
39.31 2.60
34.60 4.58
218.84 9.20
85.95 4.44
73.82 5.13
48.76 4.29
57.60 2.48
61.71 2.29
35.74 4.19




NEW ORDERS:

Concho Resources
Dun & Bradstreet
Jacobs Engineering
Newell Brands
Cimarex Energy
ZION Bancshares

CXO
DNB
JEC
NWL
XEC
ZION

Sell
Sell
Sell
Sell
Sell
Sell

114.57
122.81
49.72
46.74
109.91
26.97

129.07
128.87
52.99
49.46
123.48
29.46

14.50
6.06
3.18
2.72
13.57
2.49

Charts

fe0ptuma” = & %

® O ?

i —ox

2 WReC @ Tager © PR [y] RSl & MA o iMonth A Tages o/ B8 o/ Templates | MACDH

A 1Day 4* 1Week o/ 1Month # HL-Emt P HL-SL £ HL £ TL & amrisL W ATRSSL ] A

= “
‘[ lll l HHL | 130000
: i H“H’ |M I ‘]HHI‘IIWHI; o
M *h"”[ H "[ ‘|ll ”‘r”m’ SRy :

HI““ }[t“ M N ” ll[l frade sk | ":l e

: : i Zi_'i";;
v lf[[ ”’ “[]Inl“ |

My ) |

; [[[}I ' l’H' s0000
# Volume Milli

» Jul
é Date: Friday, September 12, 2014 Open: 125.940 High: 126.820 Low: 124.320 Close: 124.840 Range: 2.500 Volume: 3,969,400 High Date: Monday, September 8, 2014 Low Date: Friday, September 12, 2014 Position: 466 Cursor Vall

||I|||II||I||III|I||II|I||.|||I||||||I|I||II|II||I1I||||.III||||IIII|I||||.|I|..|II||II|||II|||||]|I|||I|I|I|]|||||||I||I1|I|I|I||||||I||||||||I|]|II|||I||
Sep No 2014 ar May Jul Sep Nov 2015 Mar May Jul Sep Nov 2016 Mar May



i —-ox
L wWeee @ Tager © PR || RSl & MA & 1Month £ Targets o BB,/ Templates ||| MACOH

A 1Day ¥ 1Week o/ 1Month # HL-Emt [ HL-SL £ HL £ TL & AL W ATRSSL ] A

foOptuma’ @ & % & i O ?

File New Tools Settings Data Alerts Searches Help

39.6900 —40.00 a

! 36.4100

i, Tl
TH !'

- 36.000

i [

ATVI - Activision Blizzard Inc L 32,000

SellonStop - 3641 [ I —30.000

Initial Stop Loss - 39.69 i
lt l - 28.000

[N TradeRisk - 3.28
= L
r Ht f[

md*llf””l el

el

- 26.000

v

Ht
L2400 ¢
H - 22.000
b B e it a0
l‘ ‘P[ I lt l[r 18.000
|}1‘H”“e{hlf”‘ﬂ[ "Ly [
- 16.000
]Hf‘rrU}I[t“lH“r“ - 14.000

Million
Volume 120

|||I||.--I||||I|||||.||||llnllnlv-|||||I|||||-.||||||||||||Iluv|v||||I|-|I|I|I||||||I]|||Ill|II|”|||I||||||||...--I|u.l|nl||||||’|-|||I|l||||-ll|..||||||||III.|-|-||||II|
M May Jul Sep N 2014 Sey 5 Sey May Jul Sep 0.419!xvg

ar ov Mar May Jul Nov Mar May Jul Nov 2016 Mar

Mea=+ N

Date: Friday, March 14, 2014 Open: 20.090 High: 21.500 Low: 19.820 Close: 21.000 Range: 1.680 Volume: 40,980,600 High Date: Thursday, March 13, 2014 Low Date: Tuesday, March 11, 2014 Position: 970 Cursor Value : 27.41
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Date: Friday, November 7, 2014 Open: 109.800 High: 118.780 Low: 102.050 Close: 117.880 Range: 16.730 Volume: 10,714,700 High Date: Friday, November 7, 2014 Low Date: Tuesday, November 4, 2014 Position: 379 Cursor Value : 140.57
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Date: Friday, October 17, 2014 Open: 60.300 High: 64.320 Low: 58.230 Close: 63.090 Range: 6.090 Volume: 17,488,000 High Date: Friday, October 17, 2014 Low Date: Monday, October 13, 2014 Position: 152 Cursor Value : 85.22
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Date: Friday, April 3, 2015 Open: 126.950 High: 130.210 Low: 126.650 Close: 129.080 Range: 3.560 Volume: 978,738 High Date: Tuesday, March 31, 2015 Low Date: Monday, March 30, 2015 Position: 1025 Cursor Value : 116.19
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é Date: Friday, June 19, 2015 Open: 81.040 High: 82.370 Low: 80.730 Close: 82.190 Range: 1.640 Volume: 6,263,944 High Date: Friday, June 19, 2015 Low Date: Wednesday, June 17, 2015 Position: 1024 Cursor Value : 64.52
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Date: Friday, June 5, 2015 Open: 79.300 High: 82.950 Low: 78.660 Close: 82.140 Range: 4.290 Volume: 105,312,011 High Date: Thursday, June 4, 2015 Low Date: Monday, June 1, 2015 Position: 159 Cursor Value : 65.06
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Date: Friday, August 21, 2015 Open: 43.870 High: 44.110 Low: 40.280 Close: 40.310 Range: 3.830 Volume: 7,174,204 High Date: Monday, August 17, 2015 Low Date: Friday, August 21, 2015 Position: 1045 Cursor Value : 63.46
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Date: Friday, July 24, 2015 Open: 140.140 High: 149.760 Low: 140.140 Close: 148.890 Range: 9.620 Volume: 4,631,455 High Date: Thursday, July 23, 2015 Low Date: Monday, July 20, 2015 Position: 1186 Cursor Value : 92.74
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Date: Friday, May 8, 2015 Open: 39.090 High: 39.980 Low: 34.780 Close: 36.440 Range: 5.200 Volume: 20,426,517 High Date: Tuesday, May 5, 2015 Low Date: Wednesday, May 6, 2015 Position: 1030 Cursor Value : 28.48
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Date: Friday, May 29, 2015 Open: 159.920 High: 160.738 Low: 157.660 Close: 159.180 Range: 3.078 Volume: 4,874,217 High Date: Friday, May 29, 2015 Low Date: Thursday, May 28, 2015 Position: 1033 Cursor Value : 195.10
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Date: Friday, July 17, 2015 Open: 42.310 High: 42.610 Low: 41.540 Close: 41.720 Range: 1.070 Volume: 6,747,834 High Date: Monday, July 13, 2015 Low Date: Friday, July 17, 2015 Position: 1040 Cursor Value : 25.42
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Date: Friday, November 13, 2015 Open: 73.460 High: 73.590 Low: 71.450 Close: 71.530 Range: 2.140 Volume: 7,844,433 High Date: Monday, November 9, 2015 Low Date: Friday, November 13, 2015 Position: 1057 Cursor Value : 60.77
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Date: Friday, June 19, 2015 Open: 77.240 High: 79.510 Low: 77.110 Close: 77.970 Range: 2.400 Volume: 20,836,739 High Date: Wednesday, June 17, 2015 Low Date: Monday, June 15, 2015 Position: 1036 Cursor Value : 102.14
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Date: Friday, November 6, 2015 Open: 63.010 High: 63.100 Low: 61.340 Close: 61.970 Range: 1.760 Volume: 39,131,231 High Date: Monday, November 2, 2015 Low Date: Wednesday, November 4, 2015 Position: 1218 Cursor Value : 37.74
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Date: Friday, July 31, 2015 Open: 49.630 High: 54.960 Low: 49.320 Close: 53.170 Range: 5.640 Volume: 13,654,414 High Date: Thursday, July 30, 2015 Low Date: Monday, July 27, 2015 Position: 1042 Cursor Value : 30.55
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Date: Friday, June 19, 2015 Open: 57.660 High: 59.000 Low: 57.530 Close: 58.710 Range: 1.470 Volume: 3,727,760 High Date: Thursday, June 18, 2015 Low Date: Monday, June 15, 2015 Position: 1036 Cursor Value : 46.98
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Date: Friday, August 14, 2015 Open: 111.530 High: 118.870 Low: 111.500 Close: 116.340 Range: 7.370 Volume: 7,644,752 High Date: Wednesday, August 12, 2015 Low Date: Monday, August 10, 2015 Position: 671 Cursor Value : 137.93
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Date: Friday, November 6, 2015 Open: 35.460 High: 35.480 Low: 33.460 Close: 34.200 Range: 2.020 Volume: 77,315,873 High Date: Monday, November 2, 2015 Low Date: Friday, November 6, 2015 Position: 1021 Cursor Value : 47.21
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Date: Friday, June 12, 2015 Open: 90.550 High: 92.090 Low: 90.170 Close: 91.110 Range: 1.920 Volume: 9,542,255 High Date: Thursday, June 11, 2015 Low Date: Tuesday, June 9, 2015 Position: 937 Cursor Value : 72.93
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Date: Friday, October 30, 2015 Open: 28.590 High: 29.740 Low: 27.890 Close: 28.770 Range: 1.850 Volume: 11,017,435 High Date: Thursday, October 29, 2015 Low Date: Tuesday, October 27, 2015 Position: 1055 Cursor Value : 31.72



