S&P 500 - WEEKLY REPORT

Week Ending Friday 23" December 2016
Currency — USD

There were 7 entries and 5 exits on Stop and 0 Close at market this week.
There are 26 new orders for this week.

Entries: American Electric Power, AES Corp, Cummins Inc, Firstenergy Group,
Regeneron Pharma, Southern Energy, United Technologies Corp

Exits: Ball Corporation, Gap Inc, Comercia Inc, Kohl's Corp, VF Corporation

There are a large number of new orders on S&P 500 this week. These orders all
have very legitimate entry indications and it will be very difficult to take all positions
should they all execute. It is also undesireable to miss out on good entries due to
cherry picking which roders may or may not enter.

We suggest that all orders be placed and the following steps taken to minimize the
porential for margin calls.

Place all orders: Use a lower position size for each order, monitor the
executions as they occur and then cancel extra unexecuted
orders or a combination of both

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 OoLD ACTION NEW
Amended

American Electric Power AEP 58.57 Amend 60.38
AES Corp AES 11.20 Amend 11.67
Cummins Inc CMI 147.10 Amend 142
Firstenergy Group FE 29.33 Amend 30.11
Honeywell International HON 112.51 Amend 112.56
McDonald’s Corp MCD 117.70 Amend 119.76

Southern Energy SO 46.30 Amend 47 .11



S&P Global Inc SPGI 119.55 Amend 117.64

Under Armour UA 31.49 Amend 28.25
United Technologies Corp UTX 106.21 Amend 107.74
Zions Bancorp ZION 41.20 Amend 41.32
Retained

Molson Coors Brewing Co TAP 100.75 Retain 100.75
Citigroup C 53.60 Retain 56.64
Devon energy DVN 44.01 Retain 44.29
General Electric Co GE 30.42 Retain 30.77
Morgan Stanley MS 39.96 Retain 41.83
Regeneron Pharma REGN 348.82 Retain 348.82
Transocean Ltd RIG 12.02 Retain 14.02
Unum Group UNM 41.03 Retain 41.74
Name Code Direction Entry Stop Loss Trade
Risk

Cancelled

CBRE Group Inc, Delta Airlines, Freeport-McMoran Inc, Lowes Companies, Robert
Half Intl, Wyndham worldwide Corp

Amended

Retained

Aon Plc AON Sell 110.00 116.00 6.00
Avery Dennison Corp AVY Sell 70.38 74.16 3.78
Hannesbrands Inc HBI Buy 23.96 21.50 2.46
Humana Inc HUM Sell 195.35 213.98 18.64
Kimberely Clark Corp KMB Sell 109.28 116.35 7.07
Newscorp NWS Buy 13.01 11.53 1.49
NEW ORDERS:

Accenture Plc ACN Sell 120.36 125.72 5.46
Adobe Systems Inc ADBE Sell 99.72 105.98 6.56
Aetna Inc AET Sell 118.34 11.68 6.66

Ameriprise Financial Inc AMP Sell 108.64 108.64 717



Amazon.Com Inc
Boeing Inc

Berkshire Hathaway Inc
Carnival Corporation
Cintas Corp

Ecolab Inc

ETRADE Financial Corp
Fastenal Co

Fedex Corp

Goldman Sachs

Harley Davidson
Helmerich Payne
Invesco Ltd

J.B. Hunt Transport Serv
Moody’s Corporation
Omnicrom Group
Priceline Group Inc
Principal Financial Group
Staples Inc

State Street Corp
United Parcel Service
Waters Corporation
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Date: Friday, January 22, 2016 Open: 100.160 High: 102.360 Low: 97.140 Close: 102.240 Range: 5.220 Volume: 16,819,844 High Date: Friday, January 22, 2016 Low Date: Wednesday, January 20, 2016 Position: 738 Cursor Value : 86.26
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Date: Friday, February 19, 2016 Open: 64.710 High: 65.620 Low: 63.690 Close: 64.590 Range: 1.930 Volume: 3,508,759 High Date: Wednesday, February 17, 2016 Low Date: Tuesday, February 16, 2016 Position: 1071 Cursor Value : 50.68
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Date: Friday, July 29, 2016 Open: 144.870 High: 145.000 Low: 143.480 Close: 144.270 Range: 1.520 Volume: 12,079,642 High Date: Monday, July 25, 2016 Low Date: Thursday, July 28, 2016 Position: 1055 Cursor Value : 130.96
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Date: Friday, March 13, 2015 Open: 27.900 High: 28.240 Low: 27.370 Close: 27.975 Range: 0.870 Volume: 17,932,632 High Date: Friday, March 13, 2015 Low Date: Wednesday, March 11, 2015 Position: 969 Cursor Value : 21.57
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Date: Friday, April 3, 2015 Open: 165.050 High: 167.380 Low: 164.280 Close: 166.220 Range: 3.100 Volume: 6,353,843 High Date: Monday, March 30, 2015 Low Date: Wednesday, April 1, 2015 Position: 1026 Cursor Value : 204.24
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Date: Friday, October 2, 2015 Open: 46.270 High: 49.380 Low: 46.160 Close: 49.280 Range: 3.220 Volume: 16,537,528 High Date: Friday, October 2, 2015 Low Date: Monday, September 28, 2015 Position: 1051 Cursor Value : 107.34

File  New Tools Settings

ata Help

Humana Inc - HUM (SP500) - 1 Week Bar Chart - USD - No Layout #°
1995 1998 _ 1999 2000 2001

© Taget || RSl N MA N iMonth F Tages o BB N/ Templates #° VL || MACDH
L H |yl Ar Byasc LS LT

- 70.000
- 60.000
- 50.000

- 40.000

L M)lillon

- 7.000

‘=a

i -0

Gmr £

213.9800

=~ 210.000

x
vo

% o

x
vo

2005400 209,000

1953500

SellonStop - 195.35
Initial Stop Loss - 213.98

'l(’h{”l, TradeRisk - 1864

fhul t

Htr[

Volume

|||..||||||I||||.|I-|||||.|.....|.|n..‘.|‘|||..I|..|-|..|...|..|||I|..|.I||.||I|‘| ||||.u....|..||.n.|....||..||.......|.....|n..-||]|.||....|...
2014 Mar May Jul Sep Nov 2015 Mar May Jul Sep Nov 2016 Mar May Jul Sep

HUM - Humana Inc h

Loty
Nov

- 190.000
- 180.000
= 170.000
- 160.000
= 150.000
= 140.000
- 130.000
- 120.000
- 110.000

- 100.000

annon
| %Ihon

May o

Date: Friday, September 9, 2016 Open: 177.180 High: 178.910 Low: 174.910 Close: 176.500 Range: 4.000 Volume: 2,874,273 High Date: Tuesday, September 6, 2016 Low Date: Thursday, September 8, 2016 Position: 1100 Cursor Value : 142.69

<



fOptuma’ = & % % i 2

LEpem*

B+ N\ kO

#

i —-ox
© Taget || RS M MA N iMonth F Tages o BB N/ Templates # VL ] macoH @ PR £ Vo

- A 1Day 4* 1Week o ATRSSL & AtRisL 4" Hi-Emt By HL-sL £ HL ] AR By aec LS TL £ W

File New Tools  Settings ata Help

i, =

IVZ - Invesco - 39,000

ik [
Sellon Stop - 30.51 e

l Initial Stop Loss - 32.82 r=
- 36.000
‘ TradeRisk - 231 - 35.000

- 34.000
‘t | 32.8200 - 33.000

hILH 31 zsoo-
30.5100 7 7YY

T E

[ ‘[ N [ 25000

- 24.000
- 23.000

L wlllon

<
[
€
3
i

.,||||||||||||||n|||||||||,|..|||||||||II||||||.|||..I|||Iu||||||||.l|||.||||||||||||||||l||||||In||||||||||||||||||||||Il|||||||I|I||||II||||||I||||.|||

13 Bar (1.00 Multiplied) ATR

%

foOptuma” = & % % i 2

File New  Tools Settings

T@mem *

Vs

= o

g 3B+ N

2014 Mar May Jul Sep Nov 2015 Mar May Jul Sep Nov 2016 Mar May Jul Sep Nov 2017 Mar May Jul
Date: Friday, December 16, 2016 Open: 32.780 High: 32.820 Low: 31.293 Close: 31.400 Range: 1.527 Volume: 24,385,470 High Date: Monday, December 12, 2016 Low Date: Wednesday, December 14, 2016 Position: 499 Cursor Value : 25.72

i -0

@ Target |||_| RSI ,/ MA ,./ 1 Month g Targets ,/ BB ,/ Templates ﬁ. VL I.ll.l MACDH @ PR

’
A 1Day ¥ 1Week o/ ATRSSL % aTRiSL " Hi-Eme B HL-sL 2" HL ] AR By ac LS TL 2w

x
vo

ata Help

Q
x|

).B.Hunt Transport Services Inc - JBHT (SP500) - 1 Week Bar Chart - USD - No Layout #
995 1997 1998. 1999 2000 2001 2003

.....

- 102.000

100.0500 100,000

l - 98.000
| 966200
[ 947300 "
I . 94,000

! et
ll[lhl{ | E‘Eg
H| }l“[”}[ Lsoom0

- 78.000

-~

M | -
‘ JBT - ).B. Hunt Transport Services - 74.000
[ - 72.000
~70.000
- 68.000

SellonStop - 9473
l‘ Initial Stop Loss - 100.05

Trade Risk - 532 - 66.000

64.000
Volume Millio
Yo i

13 Bar (1.00 Multiplied) ATR

1551
- 3.000

Nov 2014 Mar May Jul Sep Nov 2015 Mar May Jul Sep Nov 2016 Mar May Jul Sep Nov 2017 Mar May
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Date: Friday, November 18, 2016 Open: 100.920 High: 101.465 Low: 98.100 Close: 100.560 Range: 3.365 Volume: 5,708,638 High Date: Friday, November 18, 2016 Low Date: Wednesday, November 16, 2016 Position: 841 Cursor Value : 113.36
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i —-o0x%x
© Tager || RSl N MA N iMonth F Tages o BB N/ Templates # i || MACDH © PR £ VO

foO0ptuma" m & % %, i ?

A 1Day ¥ 1Week o/ ATRSSL X aRiSL 4" HL-Emt P HL-sL # HL ] AR By asc £ L LT

File  New Tools Settings Data Help
€
E
ﬂ }} 1,536.0000
i ] e
i : U
| 1 [ | ’ | t “ ‘ ‘ ‘ - 1200.000
| Iy il H | ‘ ’l[ l }l[ [[Im ”l h[}l th[ l N -
<
[“H‘ [ [ lm[ Hll SellonStop - 144023
l[l Initial Stop Loss - 1536.00 - 1000.000
7/ “Hhm N TradeRisk - 9577 | w0000
+ [}l[ - 800.000
4 st ot ot bl =
13 Bar (1.00 Multiplied) ATR
g ;n:lﬁiday, MM((:(ZIS, 2016 0;:‘:41,340.950 ::grh 1,351,£ILOW: 1,291.:3: Close: 1,30210:; Range:Aszfﬂo VOlur:::‘1,914,634 H(;: Date: MO::::, March Z:plro‘lﬁ Low D]:(Ie Thursday,o:arch 24, ZO:?:OSi!iDn: B::rCursor lelj.:lt 950.58 = .
i —ox

© Target ul RSl & MA & 1Month F Targets A~ BB N Templates 2w ull MACDH (© PR ﬁ. vo

A 1Day ¥ 1Week o/ ATRSSL X ATRiSL 4" HL-Ent B HL-sL 2 HL ] AR P§ asc £ L £ T

fOOptuma” m & % & &8 2

File New Tools  Settings

Principal Financial Group Inc - PFG (SP500) - 1 Week Bar Chart - USD - No Layout v i X
200t 2003 2004 005 2006 2007 2008 2009

| 59.6000 —60.000

{]l l 57.7400 - EgERY

56.5400

- 56.000

—

- 52.000

D@em *

s

—50.000

Initial Stop Loss - 59.60 - 48.000

“’““{l‘ tenon - 554 }|“}I

- 46.000

“[ TradeRisk - 306 f“l

“

v
—
==

Volume Eq,glllon
i

|||||I||..||||||||||||II||Il||.||||.||||||||u|-II[||I||,|I|.,||||||n|||nl||||||||||||||||||I|I|||l||l||||,||||.||||“|||II|Il||||||||||||||||I||||||I|III||’I|I|| i

13 Bar (1.00 Multiplied) ATR L
L
X cnn

Mea =B+ M\

—_— H
Nov 2014 Mar May Jul Sep Nov 2015 Mar Friday, June 19, 2015 | Sep Nov 2016 Mar May Jul Sep Nov 2017 Mar May
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Date: Friday, June 17, 2016 Open: 137.690 High: 137.980 Low: 132.950 Close: 134.020 Range: 5.030 Volume: 2,215,500 High Date: Monday, June 13, 2016 Low Date: Friday, June 17, 2016 Position: 1073 Cursor Value : 122.47



