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System Description

BORisa powerful day trading systerBORcan trade any stock thaheets thecriteria for day trading.
BORs a trend followingsystem. When a trend is detecteBORenters the trade and wait for the market
to move in our directionWhen our profit objective is reached awhen one of exit conditions is met
BORexits the tradeAll trades are entered and exited before market closd¢l@same day. There is no
ovemight risk usingBOR We recommend trading this strategy fully automated due to the short term
nature of each tradeBORs programmed in EasyLanguage and can run on the Tradestation 8.8 or
MultiCharts 6.0 trading platform.

Stocks Must Meet the Following Crit eria for Day Trading

1. Inter-day Range has to be greater than®1
2. DailyVolumehas to be greater than 100,0Ghares.
3. Can Sell Short

Back Testing Results

TheBORtrading system was testeahn 28 stocksBacktesting results were excellent anajority of the
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we used 1 share per trade; therefore, the total net profit can be regarded as the number of points

gained during the test period. Tget your actual total net profit, just multiply the total net profit by your

trade size. e same input parametersas usedor eachstock we backested on A $0.01 commission

per share was deducted from each tradgombined total for the 28 symbols, ti@tal Net Profit is

$3,810.67 and drawdown is only ($541.65) which is only 7.04% of the Total Net Profit. If trade size was
10,000 shares each trade, then Total Net Profit will be $38,106,70B:66h our results, we are

confident that BORVvill continue b perform well in the future and break new equity high.

Initial Capital: $100, Trade Size: 1 Share, Commission: $0.01 per share, End Date 08/13/2010

Symbol | Start Date | Total Net Profit| % Profitable | Total # of | Max Drawdown
(In Points) Trades

AAPL | 01/02/02 | $4.22 63.07% 1454 ($36.14)

AMZN | 01/02/02 | $36.02 64.95% 1552 ($15.17)

AZO 01/02/02 | $179.10 62.44% 2175 ($5.81)




BIDU 08/05/05 ($0.69) 63.83% 611 ($7.84)
BLK 01/02/02 $236.68 59.75% 1528 ($19.81)
BRKB | 01/02/02 $61.70 58.37% 783 ($6.14)
CERN | 01/02/02 $25.37 63.77% 659 ($3.99)
CME 01/02/02 $571.72 63.50% 1992 ($50.80)
CTRP | 01/02/02 $13.75 65.59% 340 ($3.41)
EOG 01/02/02 $28.92 64.33% 1253 ($18.14)
FAST | 01/02/02 $4.19 63.59% 607 ($6.37)
FDX 01/02/02 $46.91 63.07% 1993 ($9.24)
FSLR | 01/02/02 $75.44 63.89% 803 ($52.23)
GOOG | 08/19/04 $228.41 65.27% 1598 ($42.93)
GS 01/02/02 $125.51 64.10% 2446 ($31.43)
GWW | 01/02/02 $74.83 61.73% 1560 ($11.48)
ISRG 01/02/02 $172.25 65.52% 1218 ($40.41)
MA 05/25/06 $181.58 64.39% 924 ($36.85)
MICC | 01/02/02 $105.38 64.36% 1086 ($8.80)
NTES | 01/02/02 $0.49 59.84% 376 ($4.10)
PCLN | 01/02/02 $124.41 63.75% 1142 ($16.54)
PCP 01/02/02 $57.94 63.23% 1077 ($12.58)
RIMM | 01/02/02 $13.63 67.05% 1056 ($14.73)
SNDK | 01/02/02 $33.45 67.52% 1050 ($7.212)
SOHU | 01/02/02 $66.84 65.45% 990 ($8.17)
\Y 03/19/08 $22.33 65.36% 563 ($7.70)
WPO 01/02/02 $1,195.06 44.95% 1853 ($52.74)
WYNN | 10/25/02 $125.23 67.18% 1420 ($10.89)
$3,810.67 ($541.65)

BOR INPUT PARAMETERS

Description Value

TS360-BOR - Riskl 3

TS360-BOR - ProfitTargetl 3

TS360-BOR - Traill 5

TS360-BOR - Risk2 4

TS360-BOR - ProfitTarget2 6

TS360-BOR - Trail2 5

TS360-BOR - CommissionSlippage 0.05

TS360-BOR - MinMoveValue 0.01

TS360-BOR - PriceRangeFilter 1

TS360-BOR - Type 1

TS360-BOR - MarketStartTime 0

TS360-BOR - MarketEndTime 0




System Requirements

Werecommend running this system on a computer hosted at an ISP to guarantee its continuous uptime.
If you choose to run this system at your local office, we recommend having two Internet connections,
one Broadband and one DSL, and a Dual Wan Router théda@dmalance or failover the two Internet
connections. A UPS (Uninterruptable Power Supply) is also recommended.

Processor Singlecore Intel® or AMD® processor at 2.6 GHz or faster
Memory (RAM) 2GBto 4GB

Hard Drive 1 GB of free space, 5400 REM/e

Video Card (s) 16-bit graphics support, 64 MB for a single monitor
Screen Resolution 1024x768 pixels

Operating Systems Windows 7®

Internet Browser Microsoft Internet Explorer 7.x

Internet Connection Broadband Connection 3 Mbps better and DSL 1.5 Mbps or better

Trading Platform Tradestation 8.8 or MultiCharts 6.0

Purchase

BORs available for lease or a permanent license can be purchased. All purchase includes initial setup
and configuration, 1 day of esite training, and unlimited telephone or email support.

Price
3 Months Contract $30,000.00 USDMonth
Annual Lease (Year Contract) $27,000.00 USD / Month
Annual Lease (2 Year Contract) $24,000.00 USD / Month
Annual Lease (3 Year Contract) $21,000.00 USD / Month
Permanent License $720000.00 USD

Lease purchase cannot be credited toward Permanent License puréhammths minimum lease is
required.



Performance Summary for AAPL

All Trades Long Trades Short Trades
Total Net Profit $4.22 ($1.89) $6.11
Gross Profit $411.49 $157.50 $253.99
Gross Loss ($407.27) ($159.39) ($247.88)
Profit Factor 1.01 0.99 1.02
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit ($45.21) ($10.74) ($34.47)
Select Gross Profit $341.79 $145.65 $196.14
Select Gross Loss ($387.00) ($156.39) ($230.61)
Select Profit Factor 0.88 0.93 0.85
Adjusted Total Net Profit ($26.94) ($21.69) ($17.98)
Adjusted Gross Profit $397.90 $148.78 $243.54
Adjusted Gross Loss ($424.84) ($170.47) ($261.53)
Adjusted Profit Factor 0.94 0.87 0.93
Total Number of Trades 1454 533 921
Percent Profitable 63.07% 61.16% 64.17%
Winning Trades 917 326 591
Losing Trades 537 207 330
Even Trades 0 0 0
Avg. Trade Net Profit $0.00 $0.00 $0.01
Avg. Winning Trade $0.45 $0.48 $0.43
Avg. Losing Trade ($0.76) ($0.77) ($0.75)
Ratio Avg. Win:Avg. Loss 0.59 0.63 0.57
Largest Winning Trade $4.84 $3.17 $4.84
Largest Losing Trade ($3.62) ($3.00) ($3.62)
Largest Winner as % of Gross
Profit 1.18% 2.01% 1.91%
Largest Loser as % of Gross Loss 0.89% 1.88% 1.46%
Net Profit as % of Largest Loss 116.57% -63.00% 168.78%
Select Net Profit as % of Largest
Loss -1248.90% -358.00% -952.21%
Adjusted Net Profit as % of Largest
Loss -744.30% -723.05% -496.77%
Max. Consecutive Winning Trades 12 10 10
Max. Consecutive Losing Trades 6 5 6
Avg. Bars in Total Trades 18.91 14.66 21.36
Avg. Bars in Winning Trades 20.95 16.52 23.39




Avg. Bars in Losing Trades 15.42 11.73 17.72
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 1454 533 921
Account Size Required $36.14 $21.33 $24.13
Total Slippage $0.00 $0.00 $0.00
Total Commission $29.08 $10.66 $18.42
Return on Initial Capital 4.22%
Annual Rate of Return 0.48%
Buy & Hold Return 626.33%
Return on Account 11.68%
Avg. Monthly Return $0.04
Std. Deviation of Monthly Return $4.45
Return Retracement Ratio 0.03
RINA Index -26981.92
Sharpe Ratio -0.01
K-Ratio n/a
Trading Period 8 Yrs, 7 Mths, 2 Dys, 3 Hrs, 40 Mins
Percent of Time in the Market 0.58%

18 Dys, 2 Hrs, 15
Time in the Market Mins

26 Dys, 23 Hrs, 17
Longest Flat Period Mins
Max. Equity Run-up $29.72
Date of Max. Equity Run-up 3/19/2009 6:34
Max. Equity Run-up as % of Initial
Capital 29.72%
Max. Drawdown (Intra-day Peak to Valley)
Value ($38.05) ($21.81) ($25.63)
Date 9/4/2008 6:35
as % of Initial Capital 38.05% 21.81% 25.63%
Net Profit as % of Drawdown 11.09% -8.67% 23.84%
Select Net Profit as % of
Drawdown -118.82% -49.24% -134.49%
Adjusted Net Profit as % of
Drawdown -70.81% -99.46% -70.16%
Max. Drawdown (Trade Close to Trade Close)
Value ($36.14) ($21.33) ($24.13)
Date 9/2/2008 6:41
as % of Initial Capital 36.14% 21.33% 24.13%
Net Profit as % of Drawdown 11.68% -8.86% 25.32%




Select Net Profit as % of

Drawdown -125.10% -50.35% -142.85%
Adjusted Net Profit as % of

Drawdown -74.55% -101.69% -74.53%
Max. Trade Drawdown ($3.60) ($2.98) ($3.60)




Performance Graphs for AAPL

Equity Curve Line - AAPL 1 min.(01/02/02 06:31 - 08/13/10 13:00)
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Performance Summary for AMZN

All Trades Long Trades Short Trades
Total Net Profit $36.02 $34.36 $1.66
Gross Profit $276.52 $120.61 $155.91
Gross Loss ($240.50) ($86.25) ($154.25)
Profit Factor 1.15 1.4 1.01
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $17.27 $30.23 ($12.96)
Select Gross Profit $241.98 $113.15 $128.83
Select Gross Loss ($224.71) ($82.92) ($141.79)
Select Profit Factor 1.08 1.36 0.91
Adjusted Total Net Profit $17.00 $22.07 ($12.87)
Adjusted Gross Profit $267.81 $114.46 $149.66
Adjusted Gross Loss ($250.81) ($92.40) ($162.53)
Adjusted Profit Factor 1.07 1.24 0.92
Total Number of Trades 1552 582 970
Percent Profitable 64.95% 66.15% 64.23%
Winning Trades 1008 385 623
Losing Trades 544 197 347
Even Trades 0 0 0
Avg. Trade Net Profit $0.02 $0.06 $0.00
Avg. Winning Trade $0.27 $0.31 $0.25
Avg. Losing Trade ($0.44) ($0.44) ($0.44)
Ratio Avg. Win:Avg. Loss 0.62 0.72 0.56
Largest Winning Trade $2.60 $2.23 $2.60
Largest Losing Trade ($2.08) ($1.71) ($2.08)
Largest Winner as % of Gross
Profit 0.94% 1.85% 1.67%
Largest Loser as % of Gross Loss 0.86% 1.98% 1.35%
Net Profit as % of Largest Loss 1731.73% 2009.36% 79.81%
Select Net Profit as % of Largest
Loss 830.29% 1767.84% -623.08%
Adjusted Net Profit as % of Largest
Loss 817.26% 1290.53% -618.60%
Max. Consecutive Winning Trades 11 14 11
Max. Consecutive Losing Trades 7 6 6
Avg. Bars in Total Trades 17.42 14.38 19.24
Avg. Bars in Winning Trades 17.87 14.48 19.96
Avg. Bars in Losing Trades 16.58 14.17 17.95




Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 1552 582 970
Account Size Required $15.17 $8.52 $11.65
Total Slippage $0.00 $0.00 $0.00
Total Commission $31.04 $11.64 $19.40
Return on Initial Capital 36.02%
Annual Rate of Return 3.58%
Buy & Hold Return 737.41%
Return on Account 237.44%
Avg. Monthly Return $0.72
Std. Deviation of Monthly Return $3.81
Return Retracement Ratio 0.15
RINA Index 1115.11
Sharpe Ratio 0.07
K-Ratio n/a
Trading Period 8 Yrs, 7 Mths, 2 Dys, 4 Hrs, 27 Mins
Percent of Time in the Market 0.57%

17 Dys, 18 Hrs, 38
Time in the Market Mins

81 Dys, 23 Hrs, 48
Longest Flat Period Mins
Max. Equity Run-up $44.05
Date of Max. Equity Run-up 5/3/2010 6:34
Max. Equity Run-up as % of Initial
Capital 44.05%
Max. Drawdown (Intra-day Peak to Valley)
Value ($15.45) ($8.64) ($12.01)
Date 6/9/2008 6:38
as % of Initial Capital 15.45% 8.64% 12.01%
Net Profit as % of Drawdown 233.14% 397.69% 13.82%
Select Net Profit as % of
Drawdown 111.78% 349.88% -107.91%
Adjusted Net Profit as % of
Drawdown 110.03% 255.42% -107.14%
Max. Drawdown (Trade Close to Trade Close)
Value ($15.17) ($8.52) ($11.65)
Date 6/6/2008 6:54
as % of Initial Capital 15.17% 8.52% 11.65%
Net Profit as % of Drawdown 237.44% 403.29% 14.25%
Select Net Profit as % of 113.84% 354.81% -111.24%
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Drawdown

Adjusted Net Profit as % of
Drawdown

112.06%

259.02%

-110.45%

Max. Trade Drawdown

($2.06)

($1.69)

($2.06)
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Performance Graph for AMZN

Equity Curve Line - AMZN 1 min.{01/02/02 06:31 - 08/12/10 13:00)
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Performance Summary for AZO

All Trades Long Trades Short Trades
Total Net Profit $179.10 $67.05 $112.05
Gross Profit $467.80 $181.55 $286.25
Gross Loss ($288.70) ($114.50) ($174.20)
Profit Factor 1.62 1.59 1.64
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $140.83 $55.96 $84.87
Select Gross Profit $412.27 $163.86 $248.41
Select Gross Loss ($271.44) ($107.90) ($163.54)
Select Profit Factor 1.52 1.52 1.52
Adjusted Total Net Profit $156.31 $52.36 $94.58
Adjusted Gross Profit $455.11 $173.36 $276.53
Adjusted Gross Loss ($298.80) ($120.99) ($181.94)
Adjusted Profit Factor 1.52 1.43 1.52
Total Number of Trades 2175 802 1373
Percent Profitable 62.44% 61.22% 63.15%
Winning Trades 1358 491 867
Losing Trades 817 311 506
Even Trades 0 0 0
Avg. Trade Net Profit $0.08 $0.08 $0.08
Avg. Winning Trade $0.34 $0.37 $0.33
Avg. Losing Trade ($0.35) ($0.37) ($0.34)
Ratio Avg. Win:Avg. Loss 0.97 1 0.96
Largest Winning Trade $3.91 $3.00 $3.91
Largest Losing Trade ($2.12) ($2.12) ($2.09)
Largest Winner as % of Gross
Profit 0.84% 1.65% 1.37%
Largest Loser as % of Gross Loss 0.73% 1.85% 1.20%
Net Profit as % of Largest Loss 8448.11% 3162.74% 5361.24%
Select Net Profit as % of Largest
Loss 6642.92% 2639.62% 4060.77%
Adjusted Net Profit as % of Largest
Loss 7372.89% 2470.00% 4525.56%
Max. Consecutive Winning Trades 14 13 20
Max. Consecutive Losing Trades 6 6 6
Avg. Bars in Total Trades 13.83 11.88 14.97
Avg. Bars in Winning Trades 16.23 13.19 17.95
Avg. Bars in Losing Trades 9.84 9.8 9.87
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Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 2175 802 1373
Account Size Required $5.81 $5.81 $9.01
Total Slippage $0.00 $0.00 $0.00
Total Commission $43.50 $16.04 $27.46
Return on Initial Capital 179.10%
Annual Rate of Return 11.95%
Buy & Hold Return 222.56%
Return on Account 3082.62%
Avg. Monthly Return $2.71
Std. Deviation of Monthly Return $3.14
Return Retracement Ratio 0.24
RINA Index 102006.04
Sharpe Ratio 0.65
K-Ratio n/a
Trading Period 8 Yrs, 7 Mths, 2 Dys, 1 Hr, 11 Mins
Percent of Time in the Market 0.66%

20 Dys, 13 Hrs, 36
Time in the Market Mins
Longest Flat Period 15 Dys
Max. Equity Run-up $182.10
Date of Max. Equity Run-up 6/30/2010 6:38
Max. Equity Run-up as % of Initial
Capital 182.10%
Max. Drawdown (Intra-day Peak to Valley)
Value ($6.86) ($7.48) ($9.72)
Date 9/30/2008 6:38
as % of Initial Capital 6.86% 7.48% 9.72%
Net Profit as % of Drawdown 2610.79% 896.39% 1152.78%
Select Net Profit as % of
Drawdown 2052.92% 748.13% 873.15%
Adjusted Net Profit as % of
Drawdown 2278.50% 700.05% 973.09%
Max. Drawdown (Trade Close to Trade Close)
Value ($5.81) ($5.81) ($9.01)
Date 11/17/2008 6:37
as % of Initial Capital 5.81% 5.81% 9.01%
Net Profit as % of Drawdown 3082.62% 1154.04% 1243.62%
Select Net Profit as % of
Drawdown 2423.92% 963.17% 941.95%
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Adjusted Net Profit as % of
Drawdown

2690.28%

901.27%

1049.77%

Max. Trade Drawdown

($2.10)

($2.10)

($2.07)
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Performance Graph for AZO

Equity($)

Equity Curve Line - AZO 1 min.{01/02/02 06:32 - 08/13/10 13:00)
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Performance Summary for BIDU

All Trades Long Trades Short Trades
Total Net Profit ($0.69) ($0.76) $0.07
Gross Profit $82.03 $35.42 $46.61
Gross Loss ($82.72) ($36.18) ($46.54)
Profit Factor 0.99 0.98 1
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit ($2.82) $0.25 ($3.07)
Select Gross Profit $74.50 $34.34 $40.16
Select Gross Loss ($77.32) ($34.09) ($43.23)
Select Profit Factor 0.96 1.01 0.93
Adjusted Total Net Profit ($10.41) ($7.32) ($7.12)
Adjusted Gross Profit $77.88 $32.57 $43.57
Adjusted Gross Loss ($88.28) ($39.89) ($50.69)
Adjusted Profit Factor 0.88 0.82 0.86
Total Number of Trades 611 250 361
Percent Profitable 63.83% 62.00% 65.10%
Winning Trades 390 155 235
Losing Trades 221 95 126
Even Trades 0 0 0
Avg. Trade Net Profit $0.00 $0.00 $0.00
Avg. Winning Trade $0.21 $0.23 $0.20
Avg. Losing Trade ($0.37) ($0.38) ($0.37)
Ratio Avg. Win:Avg. Loss 0.56 0.6 0.54
Largest Winning Trade $1.84 $1.08 $1.84
Largest Losing Trade ($1.24) ($1.05) ($1.24)
Largest Winner as % of Gross
Profit 2.24% 3.05% 3.95%
Largest Loser as % of Gross Loss 1.50% 2.90% 2.66%
Net Profit as % of Largest Loss -55.65% -72.38% 5.65%
Select Net Profit as % of Largest
Loss -227.42% 23.81% -247.58%
Adjusted Net Profit as % of
Largest Loss -839.36% -696.86% -573.92%
Max. Consecutive Winning Trades 12 11 11
Max. Consecutive Losing Trades 9 3 6
Avg. Bars in Total Trades 17.9 13.3 21.09
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Avg. Bars in Winning Trades 19.84 14.12 23.61
Avg. Bars in Losing Trades 14.48 11.96 16.38
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 611 250 361
Account Size Required $7.84 $4.46 $7.84
Total Slippage $0.00 $0.00 $0.00
Total Commission $12.22 $5.00 $7.22
Return on Initial Capital -0.69%
Annual Rate of Return -0.14%
Buy & Hold Return 871.04%
Return on Account -8.80%
Avg. Monthly Return ($0.02)
Std. Deviation of Monthly Return $1.50
Return Retracement Ratio -0.04
RINA Index -10315.94
Sharpe Ratio -0.12
K-Ratio n/a

5Yrs, 3 Hrs, 19
Trading Period Mins
Percent of Time in the Market 0.39%

7 Dys, 4 Hrs, 31
Time in the Market Mins

657 Dys, 23 Hrs, 29
Longest Flat Period Mins
Max. Equity Run-up $8.69
Date of Max. Equity Run-up 7/9/2010 6:41
Max. Equity Run-up as % of Initial
Capital 8.69%
Max. Drawdown (Intra-day Peak to Valley)
Value ($8.15) ($5.10) ($8.04)
Date 10/15/2008 6:57
as % of Initial Capital 8.15% 5.10% 8.04%
Net Profit as % of Drawdown -8.47% -14.90% 0.87%
Select Net Profit as % of
Drawdown -34.60% 4.90% -38.18%
Adjusted Net Profit as % of
Drawdown -127.71% -143.47% -88.52%
Max. Drawdown (Trade Close to Trade Close)
Value ($7.84) ($4.46) ($7.84)
Date 10/20/2008 6:36
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as % of Initial Capital 7.84% 4.46% 7.84%
Net Profit as % of Drawdown -8.80% -17.04% 0.89%
Select Net Profit as % of

Drawdown -35.97% 5.61% -39.16%
Adjusted Net Profit as % of

Drawdown -132.76% -164.06% -90.77%
Max. Trade Drawdown ($1.22) ($1.03) ($1.22)
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Performance Graphs for BIDU
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Performance Summary for BLK

All Trades Long Trades Short Trades
Total Net Profit $236.68 $67.29 $169.39
Gross Profit $613.69 $225.88 $387.81
Gross Loss ($377.01) ($158.59) ($218.42)
Profit Factor 1.63 1.42 1.78
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $176.26 $63.58 $112.68
Select Gross Profit $516.04 $206.49 $309.55
Select Gross Loss ($339.78) ($142.91) ($196.87)
Select Profit Factor 1.52 1.44 1.57
Adjusted Total Net Profit $201.17 $45.03 $141.72
Adjusted Gross Profit $593.38 $213.84 $371.44
Adjusted Gross Loss ($392.21) ($168.81) ($229.71)
Adjusted Profit Factor 1.51 1.27 1.62
Total Number of Trades 1528 593 935
Percent Profitable 59.75% 59.36% 60.00%
Winning Trades 913 352 561
Losing Trades 615 241 374
Even Trades 0 0 0
Avg. Trade Net Profit $0.15 $0.11 $0.18
Avg. Winning Trade $0.67 $0.64 $0.69
Avg. Losing Trade ($0.61) ($0.66) ($0.58)
Ratio Avg. Win:Avg. Loss 1.1 0.98 1.18
Largest Winning Trade $9.36 $5.21 $9.36
Largest Losing Trade ($3.88) ($3.88) ($3.55)
Largest Winner as % of Gross
Profit 1.53% 2.31% 2.41%
Largest Loser as % of Gross Loss 1.03% 2.45% 1.63%
Net Profit as % of Largest Loss 6100.00% 1734.28% 4771.55%
Select Net Profit as % of Largest
Loss 4542.78% 1638.66% 3174.08%
Adjusted Net Profit as % of Largest
Loss 5184.72% 1160.69% 3992.18%
Max. Consecutive Winning Trades 13 8 10
Max. Consecutive Losing Trades 6 6 6
Avg. Bars in Total Trades 14.27 10.94 16.38
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Avg. Bars in Winning Trades 16.35 12.14 19
Avg. Bars in Losing Trades 11.17 9.2 12.44
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 1528 593 935
Account Size Required $19.81 $15.87 $24.23
Total Slippage $0.00 $0.00 $0.00
Total Commission $30.56 $11.86 $18.70
Return on Initial Capital 236.68%
Annual Rate of Return 14.35%
Buy & Hold Return 282.71%
Return on Account 1194.75%
Avg. Monthly Return $3.59
Std. Deviation of Monthly Return $8.73
Return Retracement Ratio 0.28
RINA Index 51437.83
Sharpe Ratio 0.52
K-Ratio n/a
Trading Period 8 Yrs, 5 Mths, 15 Dys, 3 Hrs, 46 Mins
Percent of Time in the Market 0.79%

24 Dys, 6 Hrs, 56
Time in the Market Mins

95 Dys, 18 Hrs, 21
Longest Flat Period Mins
Max. Equity Run-up $239.85
Date of Max. Equity Run-up 7/28/2010 6:34
Max. Equity Run-up as % of Initial
Capital 239.85%
Max. Drawdown (Intra-day Peak to Valley)
Value ($22.26) ($15.87) ($27.36)
Date 12/11/2008 6:40
as % of Initial Capital 22.26% 15.87% 27.36%
Net Profit as % of Drawdown 1063.25% 424.01% 619.12%
Select Net Profit as % of
Drawdown 791.82% 400.63% 411.84%
Adjusted Net Profit as % of
Drawdown 903.72% 283.77% 517.99%
Max. Drawdown (Trade Close to Trade Close)
Value ($19.81) ($15.87) ($24.23)
Date 12/10/2008 6:55
as % of Initial Capital 19.81% 15.87% 24.23%
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Net Profit as % of Drawdown 1194.75% 424.01% 699.09%
Select Net Profit as % of

Drawdown 889.75% 400.63% 465.04%
Adjusted Net Profit as % of

Drawdown 1015.48% 283.77% 584.90%
Max. Trade Drawdown ($3.86) ($3.86) ($3.53)
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Performance Graphs for BLK
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Performance Summary for BRK.B

All Trades Long Trades Short Trades
Total Net Profit $61.70 $17.82 $43.88
Gross Profit $136.15 $45.56 $90.59
Gross Loss ($74.45) ($27.74) ($46.71)
Profit Factor 1.83 1.64 1.94
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $57.83 $18.67 $39.16
Select Gross Profit $127.76 $45.56 $82.20
Select Gross Loss ($69.93) ($26.89) ($43.04)
Select Profit Factor 1.83 1.69 1.91
Adjusted Total Net Profit $51.21 $11.68 $35.38
Adjusted Gross Profit $129.78 $41.97 $85.32
Adjusted Gross Loss ($78.57) ($30.29) ($49.95)
Adjusted Profit Factor 1.65 1.39 1.71
Total Number of Trades 783 279 504
Percent Profitable 58.37% 57.71% 58.73%
Winning Trades 457 161 296
Losing Trades 326 118 208
Even Trades 0 0 0
Avg. Trade Net Profit $0.08 $0.06 $0.09
Avg. Winning Trade $0.30 $0.28 $0.31
Avg. Losing Trade ($0.23) ($0.24) ($0.22)
Ratio Avg. Win:Avg. Loss 1.3 1.2 1.36
Largest Winning Trade $1.96 $1.27 $1.96
Largest Losing Trade ($1.04) ($0.85) ($1.04)
Largest Winner as % of Gross
Profit 1.44% 2.79% 2.16%
Largest Loser as % of Gross Loss 1.40% 3.06% 2.23%
Net Profit as % of Largest Loss 5932.69% 2096.47% 4219.23%
Select Net Profit as % of Largest
Loss 5560.58% 2196.47% 3765.38%
Adjusted Net Profit as % of
Largest Loss 4923.82% 1373.61% 3401.52%
Max. Consecutive Winning Trades 16 10 15
Max. Consecutive Losing Trades 10 5 13
Avg. Bars in Total Trades 16.86 13.42 18.76
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Avg. Bars in Winning Trades 18.47 14.02 20.89
Avg. Bars in Losing Trades 14.6 12.59 15.73
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 783 279 504
Account Size Required $6.14 $3.97 $4.83
Total Slippage $0.00 $0.00 $0.00
Total Commission $15.66 $5.58 $10.08
Return on Initial Capital 61.70%
Annual Rate of Return 5.64%
Buy & Hold Return 62.15%
Return on Account 1004.89%
Avg. Monthly Return $1.41
Std. Deviation of Monthly Return $2.40
Return Retracement Ratio 0.28
RINA Index 99898.11
Sharpe Ratio 0.4
K-Ratio n/a
Trading Period 8 Yrs, 6 Mths, 7 Dys, 3 Hrs, 3 Mins
Percent of Time in the Market 0.38%

11 Dys, 19 Hrs, 51
Time in the Market Mins

333 Dys, 23 Hrs, 15
Longest Flat Period Mins
Max. Equity Run-up $65.53
Date of Max. Equity Run-up 3/19/2009 9:12
Max. Equity Run-up as % of Initial
Capital 65.53%
Max. Drawdown (Intra-day Peak to Valley)
Value ($6.62) ($4.27) ($5.12)
Date 8/7/2009 6:40
as % of Initial Capital 6.62% 4.27% 5.12%
Net Profit as % of Drawdown 932.02% 417.33% 857.03%
Select Net Profit as % of
Drawdown 873.56% 437.24% 764.84%
Adjusted Net Profit as % of
Drawdown 773.53% 273.44% 690.93%
Max. Drawdown (Trade Close to Trade Close)
Value ($6.14) ($3.97) ($4.83)
Date 8/7/2009 6:39
as % of Initial Capital 6.14% 3.97% 4.83%
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Net Profit as % of Drawdown 1004.89% 448.87% 908.49%
Select Net Profit as % of

Drawdown 941.86% 470.28% 810.77%
Adjusted Net Profit as % of

Drawdown 834.00% 294.10% 732.42%
Max. Trade Drawdown ($1.40) ($0.83) ($1.40)
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Performance Graphs for BRK.B

Equity Curve Line - BRK.B 1 min.{01/02/02 06:44 - 08/13/10 13:00)

70

60

a0

40

Legend
30 .

Trades
® Peaks

Equity($)

20

10

100 200 300 400 500 600 700 800
Trade Number

Equity Curve Detailed - BRK.B 1 min.(01/02/02 06:44 - 08/13/10 13:00)

70

60

50

40

30 Legend

Equity(§)

Equity Curve

20

10

8/9/04 112106 7/28/08 ©/24/09  8/6M10
2/4/2002 9:57:00 AM - 8/13/2010 1:00:00 PM



Performance Summary for CERN

All Trades Long Trades Short Trades
Total Net Profit $25.37 $7.22 $18.15
Gross Profit $89.27 $32.40 $56.87
Gross Loss ($63.90) ($25.18) ($38.72)
Profit Factor 1.4 1.29 1.47
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $21.85 $8.06 $13.79
Select Gross Profit $84.05 $32.40 $51.65
Select Gross Loss ($62.20) ($24.34) ($37.86)
Select Profit Factor 1.35 1.33 1.36
Adjusted Total Net Profit $16.88 $2.00 $11.45
Adjusted Gross Profit $84.91 $29.86 $53.32
Adjusted Gross Loss ($68.03) ($27.86) ($41.87)
Adjusted Profit Factor 1.25 1.07 1.27
Total Number of Trades 659 251 408
Percent Profitable 63.73% 64.94% 62.99%
Winning Trades 420 163 257
Losing Trades 239 88 151
Even Trades 0 0 0
Avg. Trade Net Profit $0.04 $0.03 $0.04
Avg. Winning Trade $0.21 $0.20 $0.22
Avg. Losing Trade ($0.27) ($0.29) ($0.26)
Ratio Avg. Win:Avg. Loss 0.79 0.69 0.86
Largest Winning Trade $1.14 $0.87 $1.14
Largest Losing Trade ($0.86) ($0.84) ($0.86)
Largest Winner as % of Gross
Profit 1.28% 2.69% 2.00%
Largest Loser as % of Gross Loss 1.35% 3.34% 2.22%
Net Profit as % of Largest Loss 2950.00% 859.52% 2110.47%
Select Net Profit as % of Largest
Loss 2540.70% 959.52% 1603.49%
Adjusted Net Profit as % of
Largest Loss 1962.87% 237.86% 1331.58%
Max. Consecutive Winning Trades 11 15 11
Max. Consecutive Losing Trades 6 5 4
Avg. Bars in Total Trades 16.13 17.16 15.5
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Avg. Bars in Winning Trades 17.53 16.32 18.3
Avg. Bars in Losing Trades 13.67 18.72 10.72
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 659 251 408
Account Size Required $3.99 $3.40 $4.82
Total Slippage $0.00 $0.00 $0.00
Total Commission $13.18 $5.02 $8.16
Return on Initial Capital 25.37%
Annual Rate of Return 2.64%
Buy & Hold Return 251.34%
Return on Account 635.84%
Avg. Monthly Return $0.38
Std. Deviation of Monthly Return $1.31
Return Retracement Ratio 0.25
RINA Index 59469.01
Sharpe Ratio 0.18
K-Ratio n/a
Trading Period 8 Yrs, 6 Mths, 28 Dys, 2 Hrs, 54 Mins
Percent of Time in the Market 0.24%

7 Dys, 15 Hrs, 39
Time in the Market Mins

484 Dys, 23 Hrs, 17
Longest Flat Period Mins
Max. Equity Run-up $27.87
Date of Max. Equity Run-up 8/11/2009 7:03
Max. Equity Run-up as % of Initial
Capital 27.87%
Max. Drawdown (Intra-day Peak to Valley)
Value ($4.68) ($3.83) ($5.78)
Date 6/4/2010 7:44
as % of Initial Capital 4.68% 3.83% 5.78%
Net Profit as % of Drawdown 542.09% 188.51% 314.01%
Select Net Profit as % of
Drawdown 466.88% 210.44% 238.58%
Adjusted Net Profit as % of
Drawdown 360.70% 52.17% 198.12%
Max. Drawdown (Trade Close to Trade Close)
Value ($3.99) ($3.40) ($4.82)
Date 6/7/2010 6:39
as % of Initial Capital 3.99% 3.40% 4.82%
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Net Profit as % of Drawdown 635.84% 212.35% 376.56%
Select Net Profit as % of

Drawdown 547.62% 237.06% 286.10%
Adjusted Net Profit as % of

Drawdown 423.08% 58.77% 237.58%
Max. Trade Drawdown ($0.84) ($0.82) ($0.84)
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Performance Summary for CME

All Trades Long Trades Short Trades
Total Net Profit $571.72 $159.32 $412.40
Gross Profit $1,740.37 $639.97 $1,100.40
Gross Loss ($1,168.65) ($480.65) ($688.00)
Profit Factor 1.49 1.33 1.6
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $411.05 $122.05 $289.00
Select Gross Profit $1,481.01 $557.98 $923.03
Select Gross Loss ($1,069.96) ($435.93) ($634.03)
Select Profit Factor 1.38 1.28 1.46
Adjusted Total Net Profit $479.44 $101.28 $340.68
Adjusted Gross Profit $1,691.44 $610.45 $1,061.37
Adjusted Gross Loss ($1,211.99) ($509.17) ($720.69)
Adjusted Profit Factor 1.4 1.2 1.47
Total Number of Trades 1992 754 1238
Percent Profitable 63.50% 62.33% 64.22%
Winning Trades 1265 470 795
Losing Trades 727 284 443
Even Trades 0 0 0
Avg. Trade Net Profit $0.29 $0.21 $0.33
Avg. Winning Trade $1.38 $1.36 $1.38
Avg. Losing Trade ($1.61) ($1.69) ($1.55)
Ratio Avg. Win:Avg. Loss 0.86 0.8 0.89
Largest Winning Trade $16.55 $12.53 $16.55
Largest Losing Trade ($10.43) ($10.43) ($9.81)
Largest Winner as % of Gross
Profit 0.95% 1.96% 1.50%
Largest Loser as % of Gross Loss 0.89% 2.17% 1.43%
Net Profit as % of Largest Loss 5481.50% 1527.52% 4203.87%
Select Net Profit as % of Largest
Loss 3941.04% 1170.18% 2945.97%
Adjusted Net Profit as % of Largest
Loss 4596.79% 971.04% 3472.83%
Max. Consecutive Winning Trades 16 16 13
Max. Consecutive Losing Trades 6 6 5
Avg. Bars in Total Trades 16.85 12.92 19.24
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Avg. Bars in Winning Trades 19.67 14.38 22.8
Avg. Bars in Losing Trades 11.93 10.51 12.84
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 1992 754 1238
Account Size Required $50.80 $50.30 $45.52
Total Slippage $0.00 $0.00 $0.00
Total Commission $39.84 $15.08 $24.76
Return on Initial Capital 571.72%
Annual Rate of Return 24.93%
Buy & Hold Return 416.88%
Return on Account 1125.43%
Avg. Monthly Return $5.82
Std. Deviation of Monthly Return $17.19
Return Retracement Ratio 0.36
RINA Index 38387.24
Sharpe Ratio 0.62
K-Ratio n/a
Trading Period 7 Yrs, 7 Mths, 19 Dys, 51 Mins
Percent of Time in the Market 0.91%

25 Dys, 7 Hrs, 58
Time in the Market Mins

42 Dys, 22 Hrs, 5
Longest Flat Period Mins
Max. Equity Run-up $610.03
Date of Max. Equity Run-up 1/27/2010 6:48
Max. Equity Run-up as % of Initial
Capital 610.03%
Max. Drawdown (Intra-day Peak to Valley)
Value ($55.55) ($54.24) ($51.74)
Date 8/13/2008 6:41
as % of Initial Capital 55.55% 54.24% 51.74%
Net Profit as % of Drawdown 1029.20% 293.73% 797.06%
Select Net Profit as % of
Drawdown 739.96% 225.02% 558.56%
Adjusted Net Profit as % of
Drawdown 863.09% 186.72% 658.46%
Max. Drawdown (Trade Close to Trade Close)
Value ($50.80) ($50.30) ($45.52)
Date 8/13/2008 6:40
as % of Initial Capital 50.80% 50.30% 45.52%
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Net Profit as % of Drawdown 1125.43% 316.74% 905.98%
Select Net Profit as % of

Drawdown 809.15% 242.64% 634.89%
Adjusted Net Profit as % of

Drawdown 943.79% 201.35% 748.43%
Max. Trade Drawdown ($11.33) ($10.41) ($11.33)
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Performance Summary for CME
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Perform ance Summary for CTRP

All Trades Long Trades Short Trades
Total Net Profit $13.75 $6.71 $7.04
Gross Profit $43.29 $18.74 $24.55
Gross Loss ($29.54) ($12.03) ($17.51)
Profit Factor 1.47 1.56 1.4
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $10.59 $6.71 $3.88
Select Gross Profit $40.13 $18.74 $21.39
Select Gross Loss ($29.54) ($12.03) ($17.51)
Select Profit Factor 1.36 1.56 1.22
Adjusted Total Net Profit $8.12 $2.97 $2.82
Adjusted Gross Profit $40.39 $16.84 $22.36
Adjusted Gross Loss ($32.27) ($13.86) ($19.55)
Adjusted Profit Factor 1.25 1.21 1.14
Total Number of Trades 340 140 200
Percent Profitable 65.59% 69.29% 63.00%
Winning Trades 223 97 126
Losing Trades 117 43 74
Even Trades 0 0 0
Avg. Trade Net Profit $0.04 $0.05 $0.04
Avg. Winning Trade $0.19 $0.19 $0.19
Avg. Losing Trade ($0.25) ($0.28) ($0.24)
Ratio Avg. Win:Avg. Loss 0.77 0.69 0.82
Largest Winning Trade $1.28 $0.66 $1.28
Largest Losing Trade ($0.64) ($0.62) ($0.64)
Largest Winner as % of Gross
Profit 2.96% 3.52% 5.21%
Largest Loser as % of Gross Loss 2.17% 5.15% 3.66%
Net Profit as % of Largest Loss 2148.44% 1082.26% 1100.00%
Select Net Profit as % of Largest
Loss 1654.69% 1082.26% 606.25%
Adjusted Net Profit as % of Largest
Loss 1268.77% 479.47% 440.22%
Max. Consecutive Winning Trades 18 12 8
Max. Consecutive Losing Trades 5 4 3
Avg. Bars in Total Trades 20.32 17.14 22.55
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Avg. Bars in Winning Trades 19.93 15.34 23.47
Avg. Bars in Losing Trades 21.06 21.21 20.97
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 340 140 200
Account Size Required $3.41 $2.09 $1.75
Total Slippage $0.00 $0.00 $0.00
Total Commission $6.80 $2.80 $4.00
Return on Initial Capital 13.75%
Annual Rate of Return 1.94%
Buy & Hold Return 102.74%
Return on Account 403.23%
Avg. Monthly Return $0.43
Std. Deviation of Monthly Return $0.88
Return Retracement Ratio 0.57
RINA Index 40894.01
Sharpe Ratio 0.29
K-Ratio n/a
Trading Period 6 Yrs, 7 Mths, 25 Dys, 1 Hr, 6 Mins
Percent of Time in the Market 0.20%

4 Dys, 19 Hrs, 14
Time in the Market Mins

103 Dys, 23 Hrs, 8
Longest Flat Period Mins
Max. Equity Run-up $14.28
Date of Max. Equity Run-up 8/13/2010 8:34
Max. Equity Run-up as % of Initial
Capital 14.28%
Max. Drawdown (Intra-day Peak to Valley)
Value ($3.66) ($2.44) ($2.32)
Date 1/29/2010 6:39
as % of Initial Capital 3.66% 2.44% 2.32%
Net Profit as % of Drawdown 375.68% 275.00% 303.45%
Select Net Profit as % of
Drawdown 289.34% 275.00% 167.24%
Adjusted Net Profit as % of
Drawdown 221.86% 121.83% 121.44%
Max. Drawdown (Trade Close to Trade Close)
Value ($3.41) ($2.09) ($1.75)
Date 1/29/2010 6:38
as % of Initial Capital 3.41% 2.09% 1.75%
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Net Profit as % of Drawdown 403.23% 321.05% 402.29%
Select Net Profit as % of

Drawdown 310.56% 321.05% 221.71%
Adjusted Net Profit as % of

Drawdown 238.13% 142.23% 161.00%
Max. Trade Drawdown ($0.62) ($0.60) ($0.62)
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Performance Graphs for CTRP
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Performanc e Summary for EOG

All Trades Long Trades Short Trades
Total Net Profit $28.92 $23.36 $5.56
Gross Profit $261.51 $107.90 $153.61
Gross Loss ($232.59) ($84.54) ($148.05)
Profit Factor 1.12 1.28 1.04
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $16.71 $15.15 $1.56
Select Gross Profit $233.92 $99.69 $134.23
Select Gross Loss ($217.21) ($84.54) ($132.67)
Select Profit Factor 1.08 1.18 1.01
Adjusted Total Net Profit $8.71 $10.63 ($10.15)
Adjusted Gross Profit $252.30 $101.67 $146.78
Adjusted Gross Loss ($243.59) ($91.04) ($156.93)
Adjusted Profit Factor 1.04 1.12 0.94
Total Number of Trades 1253 469 784
Percent Profitable 64.33% 63.97% 64.54%
Winning Trades 806 300 506
Losing Trades 447 169 278
Even Trades 0 0 0
Avg. Trade Net Profit $0.02 $0.05 $0.01
Avg. Winning Trade $0.32 $0.36 $0.30
Avg. Losing Trade ($0.52) ($0.50) ($0.53)
Ratio Avg. Win:Avg. Loss 0.62 0.72 0.57
Largest Winning Trade $3.13 $2.50 $3.13
Largest Losing Trade ($2.40) ($1.51) ($2.40)
Largest Winner as % of Gross
Profit 1.20% 2.32% 2.04%
Largest Loser as % of Gross Loss 1.03% 1.79% 1.62%
Net Profit as % of Largest Loss 1205.00% 1547.02% 231.67%
Select Net Profit as % of Largest
Loss 696.25% 1003.31% 65.00%
Adjusted Net Profit as % of
Largest Loss 362.82% 703.80% -422.84%
Max. Consecutive Winning Trades 14 10 15
Max. Consecutive Losing Trades 7 6 7
Avg. Bars in Total Trades 15.36 12.51 17.06
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Avg. Bars in Winning Trades 17.52 14.08 19.56
Avg. Bars in Losing Trades 11.46 9.73 12.5
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 1253 469 784
Account Size Required $18.14 $6.54 $20.09
Total Slippage $0.00 $0.00 $0.00
Total Commission $25.06 $9.38 $15.68
Return on Initial Capital 28.92%
Annual Rate of Return 2.96%
Buy & Hold Return 501.98%
Return on Account 159.43%
Avg. Monthly Return $0.52
Std. Deviation of Monthly Return $2.67
Return Retracement Ratio 0.21
RINA Index 1208.48
Sharpe Ratio 0.1
K-Ratio n/a
Trading Period 8 Yrs, 6 Mths, 27 Dys, 6 Hrs, 26 Mins
Percent of Time in the Market 0.40%

12 Dys, 12 Hrs, 20
Time in the Market Mins

738 Dys, 23 Hrs, 48
Longest Flat Period Mins
Max. Equity Run-up $38.28
Date of Max. Equity Run-up 5/19/2010 6:46
Max. Equity Run-up as % of Initial
Capital 38.28%
Max. Drawdown (Intra-day Peak to Valley)
Value ($18.44) ($6.82) ($21.30)
Date 1/14/2009 6:41
as % of Initial Capital 18.44% 6.82% 21.30%
Net Profit as % of Drawdown 156.83% 342.52% 26.10%
Select Net Profit as % of
Drawdown 90.62% 222.14% 7.32%
Adjusted Net Profit as % of
Drawdown 47.22% 155.83% -47.64%
Max. Drawdown (Trade Close to Trade Close)
Value ($18.14) ($6.54) ($20.09)
Date 1/28/2009 7:20
as % of Initial Capital 18.14% 6.54% 20.09%
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Net Profit as % of Drawdown 159.43% 357.19% 27.68%
Select Net Profit as % of

Drawdown 92.12% 231.65% 7.77%
Adjusted Net Profit as % of

Drawdown 48.00% 162.50% -50.51%
Max. Trade Drawdown ($2.38) ($1.49) ($2.38)
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Performance Graphs for EOG
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Performance Summary for FAST

All Trades Long Trades Short Trades
Total Net Profit $4.19 ($1.45) $5.64
Gross Profit $68.39 $20.01 $48.38
Gross Loss ($64.20) ($21.46) ($42.74)
Profit Factor 1.07 0.93 1.13
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $2.13 $0.33 $1.80
Select Gross Profit $63.65 $20.01 $43.64
Select Gross Loss ($61.52) ($19.68) ($41.84)
Select Profit Factor 1.03 1.02 1.04
Adjusted Total Net Profit ($3.61) ($5.66) ($0.94)
Adjusted Gross Profit $64.91 $18.26 $45.35
Adjusted Gross Loss ($68.52) ($23.92) ($46.29)
Adjusted Profit Factor 0.95 0.76 0.98
Total Number of Trades 607 207 400
Percent Profitable 63.59% 63.29% 63.75%
Winning Trades 386 131 255
Losing Trades 221 76 145
Even Trades 0 0 0
Avg. Trade Net Profit $0.01 ($0.01) $0.01
Avg. Winning Trade $0.18 $0.15 $0.19
Avg. Losing Trade ($0.29) ($0.28) ($0.29)
Ratio Avg. Win:Avg. Loss 0.61 0.54 0.64
Largest Winning Trade $1.39 $0.85 $1.39
Largest Losing Trade ($0.90) ($0.90) ($0.90)
Largest Winner as % of Gross
Profit 2.03% 4.25% 2.87%
Largest Loser as % of Gross Loss 1.40% 4.19% 2.11%
Net Profit as % of Largest Loss 465.56% -161.11% 626.67%
Select Net Profit as % of Largest
Loss 236.67% 36.67% 200.00%
Adjusted Net Profit as % of
Largest Loss -401.06% -628.88% -104.34%
Max. Consecutive Winning Trades 12 8 19
Max. Consecutive Losing Trades 5 4 6
Avg. Bars in Total Trades 18.3 14.85 20.08
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Avg. Bars in Winning Trades 19.24 14.07 21.89
Avg. Bars in Losing Trades 16.66 16.2 16.9
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 607 207 400
Account Size Required $6.37 $3.79 $4.07
Total Slippage $0.00 $0.00 $0.00
Total Commission $12.14 $4.14 $8.00
Return on Initial Capital 4.19%
Annual Rate of Return 0.48%
Buy & Hold Return 163.98%
Return on Account 65.78%
Avg. Monthly Return $0.10
Std. Deviation of Monthly Return $1.30
Return Retracement Ratio 0.09
RINA Index -1493.34
Sharpe Ratio -0.08
K-Ratio n/a
Trading Period 8 Yrs, 6 Mths, 20 Dys, 18 Mins
Percent of Time in the Market 0.24%

7 Dys, 12 Hrs, 56
Time in the Market Mins

732 Dys, 17 Hrs, 35
Longest Flat Period Mins
Max. Equity Run-up $11.83
Date of Max. Equity Run-up 7/3/2008 7:01
Max. Equity Run-up as % of Initial
Capital 11.83%
Max. Drawdown (Intra-day Peak to Valley)
Value ($6.84) ($4.13) ($4.76)
Date 12/1/2008 6:38
as % of Initial Capital 6.84% 4.13% 4.76%
Net Profit as % of Drawdown 61.26% -35.11% 118.49%
Select Net Profit as % of
Drawdown 31.14% 7.99% 37.82%
Adjusted Net Profit as % of
Drawdown -52.77% -137.04% -19.73%
Max. Drawdown (Trade Close to Trade Close)
Value ($6.37) ($3.79) ($4.07)
Date 11/28/2008 6:49
as % of Initial Capital 6.37% 3.79% 4.07%
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Net Profit as % of Drawdown 65.78% -38.26% 138.57%
Select Net Profit as % of

Drawdown 33.44% 8.71% 44.23%
Adjusted Net Profit as % of

Drawdown -56.66% -149.34% -23.07%
Max. Trade Drawdown ($0.88) ($0.88) ($0.88)
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Performance Graphs for FAST
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Performance Summary for FDX

All Trades Long Trades Short Trades
Total Net Profit $46.91 $21.78 $25.13
Gross Profit $279.24 $109.96 $169.28
Gross Loss ($232.33) ($88.18) ($144.15)
Profit Factor 1.2 1.25 1.17
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $33.29 $20.57 $12.72
Select Gross Profit $254.12 $107.59 $146.53
Select Gross Loss ($220.83) ($87.02) ($133.81)
Select Profit Factor 1.15 1.24 1.1
Adjusted Total Net Profit $30.47 $11.43 $12.34
Adjusted Gross Profit $271.36 $104.80 $163.31
Adjusted Gross Loss ($240.89) ($93.37) ($150.97)
Adjusted Profit Factor 1.13 1.12 1.08
Total Number of Trades 1993 743 1250
Percent Profitable 63.07% 61.10% 64.24%
Winning Trades 1257 454 803
Losing Trades 736 289 447
Even Trades 0 0 0
Avg. Trade Net Profit $0.02 $0.03 $0.02
Avg. Winning Trade $0.22 $0.24 $0.21
Avg. Losing Trade ($0.32) ($0.31) ($0.32)
Ratio Avg. Win:Avg. Loss 0.7 0.79 0.65
Largest Winning Trade $1.88 $1.26 $1.88
Largest Losing Trade ($1.16) ($1.16) ($1.13)
Largest Winner as % of Gross
Profit 0.67% 1.15% 1.11%
Largest Loser as % of Gross Loss 0.50% 1.32% 0.78%
Net Profit as % of Largest Loss 4043.97% 1877.59% 2223.89%
Select Net Profit as % of Largest
Loss 2869.83% 1773.28% 1125.66%
Adjusted Net Profit as % of Largest
Loss 2626.73% 985.54% 1091.87%
Max. Consecutive Winning Trades 11 15 12
Max. Consecutive Losing Trades 6 6 8
Avg. Bars in Total Trades 15.04 12.54 16.53
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Avg. Bars in Winning Trades 16.85 14.35 18.27
Avg. Bars in Losing Trades 11.95 9.71 13.4
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 1993 743 1250
Account Size Required $9.24 $10.41 $12.01
Total Slippage $0.00 $0.00 $0.00
Total Commission $39.86 $14.86 $25.00
Return on Initial Capital 46.91%
Annual Rate of Return 4.48%
Buy & Hold Return 63.73%
Return on Account 507.68%
Avg. Monthly Return $0.39
Std. Deviation of Monthly Return $2.12
Return Retracement Ratio 0.17
RINA Index 20339.37
Sharpe Ratio 0.15
K-Ratio n/a
Trading Period 8 Yrs, 7 Mths, 2 Dys, 2 Hrs, 35 Mins
Percent of Time in the Market 0.63%

19 Dys, 16 Hrs, 25
Time in the Market Mins

20 Dys, 23 Hrs, 58
Longest Flat Period Mins
Max. Equity Run-up $52.45
Date of Max. Equity Run-up 7/23/2010 7:03
Max. Equity Run-up as % of Initial
Capital 52.45%
Max. Drawdown (Intra-day Peak to Valley)
Value ($10.72) ($10.66) ($12.64)
Date 11/5/2008 6:49
as % of Initial Capital 10.72% 10.66% 12.64%
Net Profit as % of Drawdown 437.59% 204.32% 198.81%
Select Net Profit as % of
Drawdown 310.54% 192.96% 100.63%
Adjusted Net Profit as % of
Drawdown 284.24% 107.24% 97.61%
Max. Drawdown (Trade Close to Trade Close)
Value ($9.24) ($10.41) ($12.01)
Date 11/3/2008 6:41
as % of Initial Capital 9.24% 10.41% 12.01%

50



Net Profit as % of Drawdown 507.68% 209.22% 209.24%
Select Net Profit as % of

Drawdown 360.28% 197.60% 105.91%
Adjusted Net Profit as % of

Drawdown 329.76% 109.82% 102.73%
Max. Trade Drawdown ($1.52) ($1.14) ($1.52)

51



Performance Graphs for FDX
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Performance Summary for GOOG

All Trades Long Trades Short Trades
Total Net Profit $228.41 $75.29 $153.12
Gross Profit $1,375.67 $509.17 $866.50
Gross Loss ($1,147.26) ($433.88) ($713.38)
Profit Factor 1.2 1.17 1.21
Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00
Select Total Net Profit $163.09 $79.78 $83.31
Select Gross Profit $1,251.37 $500.59 $750.78
Select Gross Loss ($1,088.28) ($420.81) ($667.47)
Select Profit Factor 1.15 1.19 1.12
Adjusted Total Net Profit $137.12 $20.35 $80.17
Adjusted Gross Profit $1,333.07 $483.62 $832.41
Adjusted Gross Loss ($1,195.96) ($463.27) ($752.24)
Adjusted Profit Factor 1.11 1.04 1.11
Total Number of Trades 1598 615 983
Percent Profitable 65.27% 64.55% 65.72%
Winning Trades 1043 397 646
Losing Trades 555 218 337
Even Trades 0 0 0
Avg. Trade Net Profit $0.14 $0.12 $0.16
Avg. Winning Trade $1.32 $1.28 $1.34
Avg. Losing Trade ($2.07) ($1.99) ($2.12)
Ratio Avg. Win:Avg. Loss 0.64 0.64 0.63
Largest Winning Trade $11.51 $8.58 $11.51
Largest Losing Trade ($7.88) ($7.08) ($7.88)
Largest Winner as % of Gross
Profit 0.84% 1.69% 1.33%
Largest Loser as % of Gross Loss 0.69% 1.63% 1.10%
Net Profit as % of Largest Loss 2898.60% 1063.42% 1943.15%
Select Net Profit as % of Largest
Loss 2069.67% 1126.84% 1057.23%
Adjusted Net Profit as % of Largest
Loss 1740.04% 287.42% 1017.36%
Max. Consecutive Winning Trades 27 14 19
Max. Consecutive Losing Trades 6 8 4
Avg. Bars in Total Trades 18.91 14.39 21.74
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Avg. Bars in Winning Trades 21.26 15.59 24.74
Avg. Bars in Losing Trades 14.5 12.21 15.98
Avg. Bars in Even Trades 0 0 0
Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 1598 615 983
Account Size Required $42.93 $49.75 $52.53
Total Slippage $0.00 $0.00 $0.00
Total Commission $31.96 $12.30 $19.66
Return on Initial Capital 228.41%
Annual Rate of Return 19.94%
Buy & Hold Return 383.65%
Return on Account 532.05%
Avg. Monthly Return $5.16
Std. Deviation of Monthly Return $12.37
Return Retracement Ratio 0.32
RINA Index 10116.19
Sharpe Ratio 0.23
K-Ratio n/a
Trading Period 5Yrs, 11 Mths, 16 Dys, 3 Hrs, 9 Mins
Percent of Time in the Market 0.91%

19 Dys, 21 Hrs, 4
Time in the Market Mins

12 Dys, 23 Hrs, 49
Longest Flat Period Mins
Max. Equity Run-up $260.23
Date of Max. Equity Run-up 7/14/2010 7:03
Max. Equity Run-up as % of Initial
Capital 260.23%
Max. Drawdown (Intra-day Peak to Valley)
Value ($45.22) ($51.52) ($55.89)
Date 7/14/2006 6:45
as % of Initial Capital 45.22% 51.52% 55.89%
Net Profit as % of Drawdown 505.11% 146.14% 273.97%
Select Net Profit as % of
Drawdown 360.66% 154.85% 149.06%
Adjusted Net Profit as % of
Drawdown 303.22% 39.50% 143.44%
Max. Drawdown (Trade Close to Trade Close)
Value ($42.93) ($49.75) ($52.53)
Date 7/13/2006 6:51
as % of Initial Capital 42.93% 49.75% 52.53%
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Net Profit as % of Drawdown 532.05% 151.34% 291.49%
Select Net Profit as % of

Drawdown 379.90% 160.36% 158.60%
Adjusted Net Profit as % of

Drawdown 319.39% 40.90% 152.61%
Max. Trade Drawdown ($8.22) ($7.06) ($8.22)
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Performance Graphs for GOOG

Equity Curve Line - GOOG 1 min.(08/19/04 08:56 - 08/13/10 13:00)
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