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Index Trades July 09

DATE [ TIME | ACTION | FX | Open | Close | Result |
01/07/2009 10:01 Short FTSE Fut 4277 4290 -13
01/07/2009 12:45 Short DOW 8495 8495 0
01/07/2009 18:28 Short DOW 8552 8545 7
01/07/2009 22:00 Short DOW 8500 8455 45
02/07/2009 13:06 Long DOW 8452 8468 16
02/07/2009 14:35 Short DOW 8410 8386 24
02/07/2009 15:57 Long DOW 8339 8335 -4
02/07/2009 17:38 Long DOW 8332 8332 0
06/07/2009 13:08 Long FTSE Fut 4144 4150 6
07/07/2009 13:04 Short DOW 8340 8355 -15
07/07/2009 13:40 Short DOW 8345 8320 25
07/07/2009 16:57 Long DOW 8246 8230 -16
07/07/2009 18:58 Long DOW 8222 8248 26
08/07/2009 08:32 Long FTSE Fut 4122 4145 23
08/07/2009 15:49 Long FTSE Fut 4137 41215  -155
08/07/2009 22:00 Long FTSE Fut 4110 4128 18
09/07/2009 10:26 Long FTSE Fut 4131 4144 13
10/07/2009 09:04 Long FTSE Fut 4097 4097 0
10/07/2009 14:42 Long DOW 8134 8174 62
13/07/2009 08:55 Short FTSE Fut 4085 4100 -15
13/07/2009 12:36 Long DOW 8115 8137 22
13/07/2009 13:14 Long DOW 8115 8155 40
13/07/2009 17:02 Short DOW 8223 8245 -22
13/07/2009 17:52 Short DOW 8275 8305 -30
14/07/2009 08:32 Short FTSE Fut 4195 4171 24
14/07/2009 15:24 Short FTSE Fut 4205 4200 5
14/07/2009 16:31 Short FTSE Fut 4190 4175 15
14/07/2009 18:15 Short DOW 8345 8335 10
15/07/2009 09:52 Short FTSE Fut 4240 4255 -15
15/07/2009 11:23 Short FTSE Fut 4268 4278 -10
15/07/2009 12:51 Short FTSE Fut 4279 4330 -51
16/07/2009 16:43 Short DOW 8650 8643 -7
17/07/2009 08:05 Short FTSE Fut 4361 4335 -26
17/07/2009 13:13 Short DAX Fut 4999 4974 25
20/07/2009 08:06 Short FTSE Fut 4386 4400 -14
20/07/2009 14:35 Short DOW 8780 8798 -18
21/07/2009 08:17 Short FTSE Fut 4419 4425 -6
21/07/2009 12:18 Short FTSE Fut 4441 4448 -7
21/07/2009 12:55 Short DOW 8857 8868 -11
21/07/2009 15:09 Short FTSE Fut 4465 4450 15
21/07/2009 15:27 Short DOW 8922 8890 32
21/07/2009 15:58 Short DOW 8885 8915 -30
21/07/2009 16:34 Short DOW 8915 8870 45
22/07/2009 08:09 Short FTSE Fut 4451 4420 31
23/07/2009 08:19 Short FTSE Fut 4475 4450 25
23/07/2009 12:54 Short FTSE Fut 4443 4455 -12

27/07/2009 08:17 Short FTSE Fut 4601 4562 39



27/07/2009 13:15 Short DOW 9128 9113 15
28/07/2009 08:14 Short FTSE Fut 4565 4586 21
28/07/2009 11:50 Short DOW 9091 9099 -8
28/07/2009 11:50 Long DOW 9099 9089 -10
28/07/2009 13:07 Short FTSE Fut 4537 4524 13
28/07/2009 16:13 Short DOW 9080 9040 40
29/07/2009 09:51 Short FTSE Fut 4521 4536 -15
29/07/2009 13:42 Long DOW 9059 9056 -3
Total Trades 55 Total: 266.5
Gold Trades July 09
DATE [ TIME | ACTION | FX | oOpen | Close | Result |
01/07/2009 11:48 Short Spot Gold 931.5 932 -5
06/07/2009 17:15 Long Spot Gold 923.2 924.2 10
10/07/2009 14:54 Long Spot Gold 911 912.5 15
14/07/2009 15:24 Short Spot Gold 926.25 923.25 30
14/07/2009 17:28 Short Spot Gold 926 926 0
15/07/2009 11:30 Short Spot Gold 930 932 -20
16/07/2009 15:14 Short Spot Gold 937.1 933 41
20/07/2009 11:32 Short Spot Gold 952.5 955 -25
21/07/2009 13:14 Short Spot Gold 947.5 949 -15
21/07/2009 15:59 Short Spot Gold 948 948 0
29/07/2009 11:45 Long Spot Gold 936 936.5 5
Total Trades 11 Total: 36
FX Tades June 09
DATE [ TIME | ACTION | FX | Open | Close | Result |
01/07/2009 13:12 Short Cable 1.6425 1.6449 -24
02/07/2009 09:42 Short $/YEN 96.73 96.78 -5
02/07/2009 10:50 Long Cable 1.6325 1.6372 47
02/07/2009 11:35 Long Cable 1.6375 1.6375 0
02/07/2009 12:54 Long Cable 1.637 1.6392 22
02/07/2009 16:55 Long Cable 1.6364 1.6397 33
03/07/2009 08:00 Long Euro/$ 1.398 1.398 0
03/07/2009 13:22 Long Cable 1.6318 1.6346 28
06/07/2009 12:48 Long Cable 1.612 1.6146 26
06/07/2009 14:26 Long Cable 1.6151 1.6155 4
06/07/2009 15:02 Short Cable 1.6165 1.616 5
06/07/2009 15:44 Short Cable 1.6183 1.6193 -10
07/07/2009 10:04 Long Cable 1.618 1.6205 25
07/07/2009 10:16 Long $/CHF 109 108.1 -90
07/07/2009 12:56 Long Cable 1.621 1.624 30
07/07/2009 14:08 Short Cable 1.6325 1.6319 6
08/07/2009 08:59 Long Cable 1.61 1.6133 33
08/07/2009 09:37 Long Cable 1.6095 1.6095 0
08/07/2009 13:44 Long Cable 1.6095 1.6085 -10
08/07/2009 22:00 Long Cable 1.6027 1.616 133



09/07/2009 08:05 Short $/YEN 9330 9360 -30
09/07/2009 14:30 Long $/CHF 108.2 108 -20
09/07/2009 15:07 Short Cable 1.6245 1.6288 -43
10/07/2009 13:00 Short NzZD/$ 0.6277 0.624 55
10/07/2009 17:58 Long Cable 1.6189 1.6155 -34
13/07/2009 08:46 Long $/YEN 92.07 92.37 30
13/07/2009 11:15 Long Cable 1.6075 1.605 -25
13/07/2009 11:45 Long Cable 1.6045 1.6095 50
13/07/2009 12:09 Long Cable 1.606 1.6104 44
13/07/2009 11:46 Long $/CHF 1.0845 1.0815 -30
13/07/2009 17:09 Long Cable 1.6115 1.6175 60
14/07/2009 07:57 Long $/CHF 108.35 108.35 0
14/07/2009 16:54 Long $/CAD 114.1 113.44 -66
15/07/2009 08:15 Short Cable 1.6404 1.6374 30
15/07/2009 10:46 Short Euro/CHF 1519 15155 35
15/07/2009 10:54 Short Cable 1.635 1.637 -20
15/07/2009 11:48 Short Cable 1.6366 1.638 -14
15/07/2009 13:46 Short Cable 1.6426 (AVG 1.6365 47.2
15/07/2009 15:42 Long $/CAD 111.93 111.8 -13
15/07/2009 17:23 Long $/CAD 111.89 111.7 -19
16/07/2009 16:27 Short AUD/$ 0.8025 0.805 -25
17/07/2009 11:09 Short AUD/$ 0.8005 0.8005 0
17/07/2009 13:28 Long Cable 1.6284 1.6334 50
17/07/2009 18:15 Short AUD/$ 0.802 0.802 0
20/07/2009 08:01 Long $/CHF 1.0725 107 -25
20/07/2009 14:44 Short Cable 1.6523 1.6503 20
22/07/2009 07:56 Short Cable 1.6368 1.6342 26
22/07/2009 08:52 Long Cable 1.635 1.634 -10
22/07/2009 9:03:00 Long Cable 1.6335 1.6375 40
23/07/2009 08:00 long Cable 1.6488 1.6531 43
23/07/2009 10:12 Short Cable 1.651 1.6534 -24
23/07/2009 10:26 Long Cable 1.6534 1.65 -34
28/07/2009 10:38 Short Cable 1.6531 1.6491 40
28/07/2009 11:35 Long $/CHF 1.067 1.073 60
29/07/2009 09:39 Long Cable 1.6369 1.639 21
30/07/2009 11:00 Short Cable 1.6494 1.651 -16
31/07/2009 10:13 Short Cable 1.6555 1.6527 28
Total Trades 57 Total: 484.2
BONDS Trades July 09
DATE [ TIME | ACTION | Product | Open | Close | Result |
01/07/2009 22:59 Long Thonds 118.31 118.36 5
06/07/2009 15:57 Short Thonds 118.55 118.8 -25
08/07/2009 22:00 Short Thonds 121.18 120.5 68
13/07/2009 12:31 Short Thonds 121.0625 120.5313 53.125
15/07/2009 13:24 Long Thonds 118.3125 117.8125 50
15/07/2009 15:29 Long TBonds 117.34375 117.21 -13.375
15/07/2009 21:52 Long Thonds 116.625 117 37.5
20/07/2009 13:25 Long Thonds 115.75 116.22 47
28/07/2009 16:17 Long Thonds 116 116.25 25
Total Trades 9 Total: 247.25



OIL Trades July 09

DATE [ TIME | ACTION | Product | Open | Close | Result |
01/07/2009 13:06 Short  Light Crude Au¢  71.23 71.12 11
02/07/2009 10:23 Long Light Crude Au¢  68.25 68.4 15
02/07/2009 12:08 Long Light Crude Auc 68.3 67.95 35
02/07/2009 12:38 Long Light Crude Au¢  67.86 68.03 17
02/07/2009 16:54 Long Light Crude Auc 66.8 67.12 32
06/07/2009 12:44 Long Light Crude Auc 63.9 64.21 31
06/07/2009 17:05 Long Light Crude Auc 64.3 64.69 39
07/07/2009 10:02 Long Light Crude Auc 63.7 64.2 50
08/07/2009 09:02 Long Light Crude Auc 62.3 62.64 34
08/07/2009 13:56 Long Light Crude Au¢  62.35 62.2 -15
08/07/2009 14:17 Long Light Crude Au¢  62.02 61.78 24
08/07/2009 14:58 Long Light Crude Au¢  61.78 61.65 13
09/07/2009 10:10 Long Light Crude Au¢  61.08 61.08 0
20/07/2009 13:46 Short  .ight Crude Sep  64.7 64.2 50
21/07/2009 13:12 Short  .ight Crude Sep  65.25 65.4 -15
21/07/2009 15:08 Short  .ight Crude Sep  66.52 66.2 32
22/07/2009 10:59 Long [ight Crude Sep  64.58 64.9 32
22/07/2009 14:47 Long [ight Crude Sep  64.15 64.5 35
22/07/2009 15:21 Long [ight Crude Sep  64.23 64 -23
24/07/2009 10:24 Short  .ight Crude Sep  67.6 67.22 38
29/07/2009 10:58 Long [ight Crude Sep  65.57 65.83 26
29/07/2009 15:16 Long [ight Crude Sep65.30 (AVG) 6492 -38

Total Trades 22 Total: 423

Total Trades Jul 154 Total Pips Jul' 1456.95
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