4/02/2011 Exit AUDCHF.FXCH 0.9681 | EURUSD.FXCM 1.3586
4/02/2011 Exit EURAUD.FXC 1.3422 | USDCHF.FXCM 0.9566
4/02/2011 Exit EWA 25.82|EWG 25.34

4/02/2011 Exit EWA 25.82| EWU 18.04
8/02/2011 Buy / Sell OIL 24.08 |PBW 11.04
8/02/2011 Sell / Buy PBW 11.04|USO 36.64
9/02/2011 Buy / Sell EPP 47.26 |EWA 25.97
9/02/2011 Buy / Sell EWS 13.56 [EWU 18.295
9/02/2011 Sell / Buy EWG 26.15|EWH 18.7
9/02/2011 Sell / Buy EWG 26.15[EWS 13.56
10/02/2011 Exit EWH 18.46 [EWY 60.04
10/02/2011 Sell / Buy EWC 32.12|EWH 18.46
11/02/2011 Exit GBPUSD.FXC 1.5998 |USDJPY.FXCM 83.543
11/02/2011 Exit EWT 15| EWW 61.16
11/02/2011 Sell / Buy EWC 32.2322|EWM 14.16
14/02/2011 Sell / Buy EWJ 11.42 [EWM 14.145
14/02/2011 Sell / Buy EWC 32.45|EWT 14.87
14/02/2011 Sell / Buy EPP 47.22 |[EWS 13.32
15/02/2011 Exit GLD 134.11|HYG 91.81
16/02/2011 Exit MOO 57.2881|PBW 11.1711
16/02/2011 Sell / Buy EWC 33 [EWS 13.35
22/02/2011 Sell / Buy CHFJPY.FXCM 88.154 |NZDJPY.FXCM 61.87

22/02/2011 Sell / Buy CHFJPY.FXCM 88.171|NZDUSD.FXCM 0.7492
22/02/2011 Exit PBW 10.86 |USO 38.505
22/02/2011 Exit OIL 25.4|PBW 10.86
22/02/2011 Buy / Sell EPP 46.02|[EWC 32.6722
22/02/2011 Exit MOO 55.07 | SHV 110.22

22/02/2011 Sell / Buy IGE 45.15|MOO 55.09
22/02/2011 Exit MOO 55.07 | SHY 83.84
23/02/2011 Sell / Buy AUDNZD.FXCI 1.3437 |NZDJPY.FXCM 61.356
23/02/2011 Buy / Sell XME 69.5001 | XOP 60.299
23/02/2011 Sell / Buy FCG 21.818 | XME 69.49
23/02/2011 Buy / Sell DBB 24.604 |FCG 21.83
23/02/2011 Sell / Buy FCG 21.7514 | XLB 38.65
24/02/2011 Sell / Buy AUDUSD.FXC 1.0088 | NZDJPY.FXCM 61.126
24/02/2011 Sell / Buy AUDNZD.FXCH 1.348 |USDJPY.FXCM 81.768
24/02/2011 Sell / Buy EURUSD.FXC 1.3795|NZDJPY.FXCM 61.14
1/03/2011 Exit FCG 21.96 | OIL 26.5974
1/03/2011 Exit FCG 21.94|USO 40.27
1/03/2011 Sell / Buy DBB 25.254 | XLB 38.55
1/03/2011 Sell / Buy DBB 25.254 |PBW 10.5
1/03/2011 Buy / Sell SPY 131.14|EWC 33.45
1/03/2011 Sell / Buy EWC 33.4599 |EWU 17.99
2/03/2011 Buy / Sell BSV 80.379|OIL 27.32




2/03/2011

Buy / Sell

LQD

108.37

OIL

27.32

2/03/2011

Sell / Buy

OlL

27.32

TLT

91.33

2/03/2011

Buy / Sell

LQD

108.39

uso

41.3

2/03/2011

Sell / Buy

OIL

27.244

SHY

83.8868

0
0
0
0

3/03/2011

Exit

FCG

22.068

I'YM

79.81

-425.1342

3/03/2011

Buy / Sell

TLT

90.1301

uso

41.19

4/03/2011

Sell / Buy

OlL

27.902

SHM

23.85

4/03/2011

Buy / Sell

SHY

83.8801

uso

42.15

4/03/2011

Sell / Buy

OIL

27.892

TIP

108.6637

4/03/2011

Buy / Sell

BSV

80.35

uso

42.15

4/03/2011

Buy / Sell

CsJ

104.6148

uso

42.15

4/03/2011

Buy / Sell

TIP

108.658

uso

42.15

4/03/2011

Buy / Sell

JINK

40.5199

OIL

27.893

4/03/2011

Buy / Sell

CsJ

104.6064

OIL

27.893

4/03/2011

Buy / Sell

BND

79.91

usSo

42.16

7/03/2011

Buy / Sell

HYG

91.9636

OIL

28.22

O] O o o o o o o o o o

8/03/2011

Exit

DBB

24.59

XLB

38.81

8/03/2011

Exit

EPP

47.2099

EWA

25.72

8/03/2011

Exit

EWJ

11.27

EWM

14.41

10/03/2011

Exit

EWS

13.2096

EWU

17.64

10/03/2011

Exit

EPP

45.79

EWS

13.2

10/03/2011

Sell / Buy

HYG

91.3799

PBW

10.0001

10/03/2011

Exit

EWG

2512

EWH

18.82

11/03/2011

Sell / Buy

SPY

130.8599

EWJ

10.8

14/03/2011

Exit

EWC

32.38

EWW

60.66

14/03/2011

Exit

EWG

24.8601

EWS

13.1581

14/03/2011

Buy / Sell

EWJ

10.05

EWM

14.15

15/03/2011

Exit

BSV

80.62

uso

39.37

15/03/2011

Exit

LQD

108.68

uso

39.39

15/03/2011

Exit

OIL

25.9692

SHY

83.9906

15/03/2011

Exit

BND

80.49

uso

39.39

15/03/2011

Exit

BSV

80.6287

OIL

25.9692

15/03/2011

Exit

OIL

25.95

SHM

23.869

15/03/2011

Exit

TIP

109.35

uso

39.36

15/03/2011

Exit

TLT

92.58

uso

39.35

15/03/2011

Exit

SPY

128.92

EWC

32

15/03/2011

Exit

OIL

25.948

TIP

109.38

15/03/2011

Exit

LQD

108.69

OIL

25.9411

15/03/2011

Exit

OlL

25.9401

TLT

92.631

15/03/2011

Exit

CSJ

104.674

OIL

25.9401

15/03/2011

Exit

CsJ

104.65

uso

39.36

15/03/2011

Exit

SHY

83.9901

uso

39.399

15/03/2011

Exit

DBB

23.66

PBW

10.2

16/03/2011

Sell / Buy

EURCAD.FXC

1.3798

EURCHF.FXCM

1.2608

16/03/2011

Sell / Buy

EURCAD.FXC

1.3797

EURJPY.FXCM

110.971




16/03/2011

Sell / Buy

AUDCAD.FXC

0.9729

AUDCHF.FXCM

0.8889

16/03/2011

Sell / Buy

EURAUD.FXC

1.4178

USDCHF.FXCM

0.9087

16/03/2011

Buy / Sell

CADJPY.FXCN

80.378

EURUSD.FXCM

1.387

16/03/2011

Sell / Buy

USDCAD.FXCI

0.9947

USDCHF.FXCM

0.9088

16/03/2011

Sell / Buy

USDCAD.FXC

0.9943

USDJPY.FXCM

80.012

16/03/2011

Sell / Buy

EURCAD.FXC

1.3795

NZDJPY.FXCM

58.178

16/03/2011

Sell / Buy

AUDCAD.FXC

0.9726

AUDJPY.FXCM

78.251

16/03/2011

Sell / Buy

EURCAD.FXC

1.3796

USDJPY.FXCM

80.198

16/03/2011

Buy / Sell

EURJPY.FXCN

111.434

EURUSD.FXCM

1.3905

16/03/2011

Sell / Buy

SPY

126.45

EWU

16.77

16/03/2011

Sell / Buy

EWC

31.57

EWG

23.24

16/03/2011

Buy / Sell

GBPJPY.FXCN

128.521

GBPUSD.FXCM

1.6023

16/03/2011

Buy / Sell

CADJPY.FXCN

80.739

GBPUSD.FXCM

1.6023

16/03/2011

Buy / Sell

CADJPY.FXCN

80.739

CHFJPY.FXCM

88.058

17/03/2011

Sell / Buy

EURUSD.FXC

1.4018

USDJPY.FXCM

79.049

17/03/2011

Sell / Buy

GBPUSD.FXC

1.6143

NZDJPY.FXCM

56.797

17/03/2011

Sell / Buy

GBPUSD.FXC

1.6145

USDJPY.FXCM

79.07

18/03/2011

Exit

SPY

127.74

EWU

17.42

22/03/2011

Buy / Sell

EWT

14.35

EWY

60.13

23/03/2011

Exit

EWC

33.2793

EWH

18.53

-322.6723

24/03/2011

Exit

GBPUSD.FXC

1.6116

NZDJPY.FXCM

60.695

702.9576

24/03/2011

Exit

EWC

33.31

EWM

14.57

-44.658

25/03/2011

Exit

GBPUSD.FXC

1.6012

USDJPY.FXCM

81.404

376.4023

25/03/2011

Exit

CHFJPY.FXCM

88.491

NZDJPY.FXCM

61.348

-122.123

25/03/2011

Exit

CADJPY.FXCN

82.93

GBPUSD.FXCM

1.6017

273.4872

25/03/2011

Exit

CHFJPY.FXCM

88.508

NZDUSD.FXCM

0.7537

23.1863

25/03/2011

Buy / Sell

EWH

18.53

EWY

62.1599

0

28/03/2011

Exit

USDCAD.FXC

0.976

USDJPY.FXCM

81.667

388.4586

28/03/2011

Exit

EURCAD.FXC

1.376

EURJPY.FXCM

115.172

404.8314

28/03/2011

Exit

EPP

46.99

EWC

33.0171

104.9506

28/03/2011

Exit

HYG

91.77

PBW

10.5003

457.1789

28/03/2011

Exit

EWC

32.986

EWT

14.65

-312.928

28/03/2011

Exit

EWC

32.93

EWG

25.3099

460.297

29/03/2011

Exit

CADJPY.FXCN

84.477

EURUSD.FXCM

1.4084

354.6523

29/03/2011

Exit

AUDCAD.FXC

1.0031

AUDCHF.FXCM

0.9479

353.7655

29/03/2011

Exit

EURUSD.FXC

1.4085

NZDJPY.FXCM

62.351

-12.7555

29/03/2011

Exit

GBPJPY.FXCN

131.781

GBPUSD.FXCM

1.5991

270.992

29/03/2011

Exit

EURCAD.FXC

1.3738

NZDJPY.FXCM

62.363

757.311

29/03/2011

Exit

AUDCAD.FXC

1.0032

AUDJPY.FXCM

84.769

513.8042

29/03/2011

Exit

EURJPY.FXCN

116.085

EURUSD.FXCM

1.4086

283.6381

29/03/2011

Exit

AUDUSD.FXC

1.0288

NZDJPY.FXCM

62.368

4.3051

29/03/2011

Exit

EURAUD.FXC

1.3693

USDCHF.FXCM

0.9214

482.5873

29/03/2011

Exit

AUDNZD.FXCI

1.3584

USDJPY.FXCM

82.39

-1.189

29/03/2011

Exit

CADJPY.FXCN

84.489

CHFJPY.FXCM

89.343

316.045

29/03/2011

Exit

EURCAD.FXC

1.3733

EURCHF.FXCM

1.2987

348.5081




29/03/2011

Exit

AUDNZD.FXCH

1.3581

NZDJPY.FXCM

62.387

59.1874

29/03/2011

Exit

EURCAD.FXC

1.3732

USDJPY.FXCM

82.422

321.8733

29/03/2011

Exit

EWC

33.1001

EWS

13.45

44.5697

30/03/2011

Exit

EURUSD.FXC

1.4119

USDJPY.FXCM

82.878

410.0541

30/03/2011

Exit

USDCAD.FXC

0.971

USDCHF.FXCM

0.9193

353.6348

30/03/2011

Buy / Sell

DBB

24.38

I'YM

81.65

4/04/2011

Exit

IGE

47.03

MOO

57.32

5/04/2011

Buy / Sell

HYG

91.85

I'YM

83.52

5/04/2011

Exit

DBB

24.45

FCG

23.53

5/04/2011

Exit

FCG

23.52

XME

76.53

5/04/2011

Exit

XME

76.51

XOP

65.015

5/04/2011

Buy / Sell

HYG

91.82

XME

76.51

5/04/2011

Buy / Sell

DBB

24.47

XLB

40.915

5/04/2011

Sell / Buy

IYM

83.55

SHY

83.7016

5/04/2011

Exit

FCG

23.51

XLB

40.87

-234.4374

5/04/2011

Buy / Sell

BSV

80

I'YM

83.48

5/04/2011

Buy / Sell

CsJ

104.203

I'YM

83.53

5/04/2011

Buy / Sell

USDCAD.FXC

0.9631

USDJPY.FXCM

84.822

6/04/2011

Buy / Sell

AUDNZD.FXCI

1.3385

EURUSD.FXCM

(K]

6/04/2011

Buy / Sell

EURCAD.FXCI

1.3767

EURJPY.FXCM

122.5

6/04/2011

Buy / Sell

AUDCAD.FXC

1.0026

EURJPY.FXCM

122.5

0
0
0
0
0
0

8/04/2011

Exit

DBB

25.59

XLB

40.2

631.42

8/04/2011

Exit

DBB

25.59

I'YM

82.59

381.42

8/04/2011

Buy / Sell

SPY

132.86

EWA

27.56

0

11/04/2011

Exit

EWC

33.76

EWU

18.58

238.0202

12/04/2011

Exit

HYG

91.65

I'YM

79.5801

447.2481

12/04/2011

Exit

HYG

91.65

XME

71.77

597.84

12/04/2011

Exit

IYM

79.5801

SHY

83.84

488.8877

12/04/2011

Buy / Sell

AUDCHF.FXCI

0.9359

NZDUSD.FXCM

0.7826

0

12/04/2011

Exit

BSV

80.23

I'YM

79.5801

492.8381

12/04/2011

Exit

CsJ

104.16

I'YM

79.5801

465.9531

14/04/2011

Sell / Buy

NZDUSD.FXCI

0.7931

USDJPY.FXCM

83.423

0

14/04/2011

Exit

JNK

40.432

OlL

28.6499

-292.5936

18/04/2011

Exit

AUDCAD.FXC

1.015

EURJPY.FXCM

117.453

532.783

18/04/2011

Exit

HYG

91.63

OIL

28.37

-89.1288

19/04/2011

Sell / Buy

MOO

54.73

PBW

9.8129

0

21/04/2011

Exit

EURCAD.FXC

1.3856

EURJPY.FXCM

118.963

351.3548

21/04/2011

Exit

SPY

133.59

EWJ

10.2

-762.4876

25/04/2011

Exit

EWJ

10.19

EWM

14.83

-340.78

28/04/2011

Sell / Buy

EWG

28.66

EWW

63.64

29/04/2011

Buy / Sell

DBB

24.0899

XLB

40.79

29/04/2011

Buy / Sell

DBB

241

I'YM

83.92

2/05/2011

Exit

EWT

15.96

EWY

69.48

3/05/2011

Exit

SPY

135.48

EWA

27.42

3/05/2011

Buy / Sell

EWA

27.41

EWG

28.53




5/05/2011

Sell / Buy

ACG

7.66

DBB

22.88

5/05/2011

Sell / Buy

TLT

95.56

XLE

73.89

5/05/2011

Buy / Sell

IGE

431

TLT

95.56

5/05/2011

Exit

EWH

18.83

EWY

65.79

5/05/2011

Buy / Sell

DBB

22.93

JNK

40.55

5/05/2011

Buy / Sell

DBB

22.9948

HYG

92.01

6/05/2011

Exit

AUDNZD.FXCI

1.3534

EURUSD.FXCM

1.4363

6/05/2011

Sell / Buy

AUDCAD.FXC

1.035

EURUSD.FXCM

1.4357

9/05/2011

Sell / Buy

AUDCAD.FXC

1.0378

EURGBP.FXCM

0.8748

12/05/2011

Exit

MOO

52.67

PBW

9.78

13/05/2011

Sell / Buy

EWH

19.04

EWW

60.06

20/05/2011

Exit

EWG

26.5

EWW

61.065

23/05/2011

Buy / Sell

EURCHF.FXCI

1.2408

USDJPY.FXCM

81.886

23/05/2011

Sell / Buy

CHFJPY.FXCM

92.778

EURUSD.FXCM

1.4056

23/05/2011

Sell / Buy

ACG

7.78

PBW

9.1601

24/05/2011

Exit

EWH

18.805

EWW

60.78

26/05/2011

Buy / Sell

AUDCHF.FXCI

0.9205

NZDUSD.FXCM

0.8107

26/05/2011

Sell / Buy

CHFJPY.FXCM

93.877

EURCHF.FXCM

1.2243

26/05/2011

Exit

DBB

23.5

I'YM

79.17

27/05/2011

Buy / Sell

CADJPY.FXCN

82.722

NZDJPY.FXCM

66.018

27/05/2011

Buy / Sell

AUDCHF.FXCI

0.9128

CHFJPY.FXCM

94.662

27/05/2011

Buy / Sell

CADJPY.FXCN

82.731

GBPJPY.FXCM

133.105

27/05/2011

Buy / Sell

EURJPY.FXCN

115.447

NZDJPY.FXCM

65.976

27/05/2011

Exit

DBB

23.8402

XLB

39.27

27/05/2011

Exit

DBB

23.8402

HYG

92.22

31/05/2011

Exit

AUDCAD.FXC

1.0326

EURUSD.FXCM

1.4381

1/06/2011

Exit

DBB

23.58

JNK

40.31

1/06/2011

Sell / Buy

ACG

7.88

HYG

91.3

1/06/2011

Sell / Buy

CHFJPY.FXCM

96.109

GBPCHF.FXCM

1.3745

1/06/2011

Buy / Sell

GBPCHF.FXCI

1.3745

NZDUSD.FXCM

0.8144

1/06/2011

Buy / Sell

GBPCHF.FXCI

1.3745

USDJPY.FXCM

80.933

1/06/2011

Sell / Buy

CHFJPY.FXCM

96.109

GBPUSD.FXCM

1.6333

1/06/2011

Sell / Buy

ACG

7.88

HYG

91.3

1/06/2011

Sell / Buy

CHFJPY.FXCM

96.109

GBPCHF.FXCM

1.3745

1/06/2011

Buy / Sell

GBPCHF.FXCI

1.3745

NZDUSD.FXCM

0.8144

1/06/2011

Buy / Sell

GBPCHF.FXCI

1.3745

USDJPY.FXCM

80.933

1/06/2011

Sell / Buy

CHFJPY.FXCM

96.109

GBPUSD.FXCM

1.6333

2/06/2011

Exit

AUDCAD.FXC

1.0407

EURGBP.FXCM

0.885

3/06/2011

Buy / Sell

CADJPY.FXCN

82.096

EURUSD.FXCM

1.4624

6/06/2011

Sell / Buy

DBB

23.7

PBW

8.9525

7/06/2011

Exit

EURCHF.FXCI

1.2296

USDJPY.FXCM

80.06

7/06/2011

Exit

CHFJPY.FXCM

95.59

EURUSD.FXCM

1.4682

8/06/2011

Sell / Buy

FCG

21.32

XME

65.23

8/06/2011

Sell / Buy

DBB

23.89

GDX

53.1

10/06/2011

Exit

CADJPY.FXCN

82.016

GBPJPY.FXCM

130.295

124.9501




10/06/2011

Sell / Buy

MOO

52.8278

XME

65.37

10/06/2011

Buy / Sell

EWC

30.775

EWM

14.91

15/06/2011

Exit

IGE

41.47

TLT

96.71

15/06/2011

Exit

TLT

96.68

XLE

71.72

16/06/2011

Buy / Sell

MOO

50.45

SHY

84.4343

16/06/2011

Buy / Sell

MOO

50.28

SHV

110.25

16/06/2011

Buy / Sell

MOO

50.19

TIP

110.85

16/06/2011

Sell / Buy

CSJ

105.0799

MOO

50.2

16/06/2011

Sell / Buy

CsJ

105.0935

I'YM

72.83

22/06/2011

Exit

FCG

21.1

XME

66.8

338.7

22/06/2011

Exit

DBB

23.3

GDX

55.24

648.94

23/06/2011

Exit

ACG

7.953

PBW

8.67

-757.0041

27/06/2011

Exit

EURJPY.FXCN

115.403

NZDJPY.FXCM

65.116

126.076

27/06/2011

Buy / Sell

EWC

29.9804

EWW

59.56

27/06/2011

Sell / Buy

CHFJPY.FXCM

96.629

NZDUSD.FXCM

0.8048

29/06/2011

Exit

MOO

53.67

SHV

110.24

29/06/2011

Exit

MOO

53.67

TIP

110.8814

29/06/2011

Exit

CsJ

104.959

I'YM

78.71

29/06/2011

Exit

CHFJPY.FXCM

96.742

NZDUSD.FXCM

0.8229

29/06/2011

Exit

CsJ

104.959

MOO

53.67

29/06/2011

Exit

MOO

53.67

SHY

84.3225

29/06/2011

Buy / Sell

EPP

46.66

EWW

62.29

30/06/2011

Exit

ACG

7.89

HYG

91.31

-11.6

30/06/2011

Exit

AUDCHF.FXCI

0.9008

CHFJPY.FXCM

95.827

-254.0041

1/07/2011

Exit

CHFJPY.FXCM

95.27

GBPCHF.FXCM

1.3638

9.3408

1/07/2011

Exit

CHFJPY.FXCM

95.276

EURCHF.FXCM

1.231

-94.1468

1/07/2011

Exit

AUDCHF.FXCI

0.9127

NZDUSD.FXCM

0.8269

-284.0153

1/07/2011

Exit

MOO

53.94

XME

69.82

466.1942

5/07/2011

Buy / Sell

EPP

47.38

EWY

66.76

5/07/2011

Buy / Sell

EWA

25.817

EWY

66.76

7/07/2011

Buy / Sell

EWU

18.07

EWY

67.98

8/07/2011

Buy / Sell

EURCAD.FXC

1.3707

NZDUSD.FXCM

0.8358

8/07/2011

Buy / Sell

EURUSD.FXCI

1.4262

NZDUSD.FXCM

0.8357

8/07/2011

Buy / Sell

EURJPY.FXCN

115.03

NZDJPY.FXCM

67.4

0
0
0
0
0
0

12/07/2011

Exit

GBPCHF.FXCI

1.3282

NZDUSD.FXCM

0.8193

-396.4536

12/07/2011

Exit

GBPCHF.FXC]

1.3281

USDJPY.FXCM

79.542

-166.6853

12/07/2011

Exit

CHFJPY.FXCM

95.39

GBPUSD.FXCM

1.593

-171.8794

12/07/2011

Buy / Sell

EURJPY.FXCN

111.458

EURUSD.FXCM

1.4041

12/07/2011

Buy / Sell

GBPJPY.FXCN

126.553

GBPUSD.FXCM

1.5942

13/07/2011

Buy / Sell

AUDCHF.FXCI

0.8823

NZDUSD.FXCM

0.8379

13/07/2011

Buy / Sell

AUDJPY.FXCN

85.055

NZDUSD.FXCM

0.8379

13/07/2011

Buy / Sell

EURCHF.FXCI

1.1596

GBPUSD.FXCM

1.6104

0
0
0
0
0

13/07/2011

Exit

EWC

32.07

EWW

62.17

13/07/2011

Sell / Buy

NZDUSD.FXCI

0.8376

USDJPY.FXCM

78.996

13/07/2011

Buy / Sell

CADJPY.FXCN

82.384

NZDUSD.FXCM

0.8378




13/07/2011

Exit

EWC

32.07

EWM

15.27

15/07/2011

Buy / Sell

AUDCAD.FXC

1.016

NZDUSD.FXCM

0.8444

15/07/2011

Buy / Sell

EWA

24.79

EWC

31.9

15/07/2011

Buy / Sell

EPP

45.78

EWC

31.9

15/07/2011

Buy / Sell

XME

68.65

XOP

61.645

15/07/2011

Buy / Sell

AUDCAD.FXC!

1.0156

CHFJPY.FXCM

97.114

18/07/2011

Sell / Buy

GLD

156.23

SHY

84.43

18/07/2011

Sell / Buy

GLD

156.338

SHV

110.24

19/07/2011

Buy / Sell

CHFJPY.FXCM

96.174

NZDUSD.FXCM

0.8554

20/07/2011

Exit

EPP

46.78

EWW

60.93

21/07/2011

Sell / Buy

EURUSD.FXC

14412

USDJPY.FXCM

78.434

22/07/2011

Exit

AUDCAD.FXC

1.0303

CHFJPY.FXCM

96.094

22/07/2011

Buy / Sell

CADJPY.FXCN

82.621

NZDJPY.FXCM

67.862

26/07/2011

Exit

EWU

18.14

EWY

66.58

27/07/2011

Sell / Buy

EWS

14.31

EWU

17.8

27/07/2011

Buy / Sell

EWC

31.655

EWS

14.31

27/07/2011

Exit

EWA

25.78

EWC

31.655

27/07/2011

Exit

EPP

47.3818

EWC

31.655

27/07/2011

Sell / Buy

DBB

25.0998

XLB

38.59

28/07/2011

Buy / Sell

EWG

25.795

EWS

14.42

28/07/2011

Sell / Buy

FCG

22.68

XME

67.56

29/07/2011

Buy / Sell

EPP

46.93

EWS

14.38

29/07/2011

Sell / Buy

EURCAD.FXC

1.3749

EURCHF.FXCM

1.133

29/07/2011

Sell / Buy

USDCAD.FXC

0.9562

USDCHF.FXCM

0.7879

29/07/2011

Buy / Sell

CADJPY.FXCN

80.685

GBPUSD.FXCM

1.6434

29/07/2011

Sell / Buy

AUDCAD.FXC

1.0506

AUDCHF.FXCM

0.8658

29/07/2011

Buy / Sell

EWA

25.24

EWS

14.38

29/07/2011

Buy / Sell

CADJPY.FXCN

80.693

CHFJPY.FXCM

97.926

1/08/2011

Buy / Sell

EWG

24.85

EWH

18.83

1/08/2011

Sell / Buy

EWS

14.37

EWT

15.08

1/08/2011

Sell / Buy

EPP

46.69

EWA

25.07

1/08/2011

Sell / Buy

CHFJPY.FXCM

98.807

GBPCHF.FXCM

1.2719

2/08/2011

Buy / Sell

EWG

24.1205

EWT

14.9463

2/08/2011

Sell / Buy

EURAUD.FXC

1.3132

USDCHF.FXCM

0.7657

O] O o o o o o o o o o o o o o o

2/08/2011

Exit

CHFJPY.FXCM

100.56

NZDUSD.FXCM

0.8687

2/08/2011

Buy / Sell

AUDCAD.FXC!

1.0387

CHFJPY.FXCM

100.555

2/08/2011

Sell / Buy

EWA

24.63

EWG

24.1205

2/08/2011

Buy / Sell

AUDCHF.FXCI

0.8278

CHFJPY.FXCM

100.555

2/08/2011

Buy / Sell

EURCHF.FXCI

1.0874

USDJPY.FXCM

77.011

2/08/2011

Buy / Sell

AUDCHF.FXCI

0.8277

EURUSD.FXCM

1.4199

2/08/2011

Sell / Buy

CHFJPY.FXCM

100.615

EURUSD.FXCM

1.42

2/08/2011

Sell / Buy

CHFJPY.FXCM

100.579

EURCHF.FXCM

1.0879

3/08/2011

Buy / Sell

EWA

23.9126

EWU

17.08

3/08/2011

Sell / Buy

GLD

162.3

HYG

89.0637

O] O o o o o o o o

3/08/2011

Exit

EPP

44.86

EWY

61.8998




3/08/2011

Buy / Sell

73.61

102.15

3/08/2011

Sell / Buy

102.152

36.3698

3/08/2011

Sell / Buy

162.3899

42.33

4/08/2011

Sell / Buy

7.93

68.69

4/08/2011

Sell / Buy

83.21

33.726

4/08/2011

Sell / Buy

83.21

344

4/08/2011

Sell / Buy

81.65

68.69

4/08/2011

Sell / Buy

81.65

34.4

4/08/2011

Sell / Buy

105.07

68.69

4/08/2011

Sell / Buy

23.47

39.82

4/08/2011

Sell / Buy

23.47

68.69

4/08/2011

Sell / Buy

86.95

68.69

4/08/2011

Sell / Buy

86.95

7.29

4/08/2011

Sell / Buy

86.95

58.42

4/08/2011

Buy / Sell

39.82

84.57

4/08/2011

Buy / Sell

39.82

105.36

4/08/2011

Buy / Sell

68.69

84.57

4/08/2011

Sell / Buy

38.39

7.29

4/08/2011

Sell / Buy

114

49.49

4/08/2011

Sell / Buy

114

7.29

4/08/2011

Sell / Buy

114

33.726

4/08/2011

Buy / Sell

49.49

84.57

4/08/2011

Buy / Sell

49.49

114.94

4/08/2011

Sell / Buy

49.49

58.42

4/08/2011

Buy / Sell

22.07

114.94

4/08/2011

Buy / Sell

22.07

105.36

4/08/2011

Buy / Sell

7.29

84.57

4/08/2011

Buy / Sell

7.29

114.94

4/08/2011

Buy / Sell

7.29

105.36

4/08/2011

Sell / Buy

84.57

33.726

4/08/2011

Sell / Buy

114.94

33.726

4/08/2011

Sell / Buy

105.36

33.726

4/08/2011

Sell / Buy

105.36

68.73

4/08/2011

Sell / Buy

105.36

58.42

4/08/2011

Sell / Buy

81.65

22.07

4/08/2011

Buy / Sell

33.726

160.64

4/08/2011

Sell / Buy

86.95

34.4

4/08/2011

Sell / Buy

38.39

344

4/08/2011

Buy / Sell

49.49

110.25

4/08/2011

Buy / Sell

22.07

24.28

4/08/2011

Sell / Buy

83.21

7.29

4/08/2011

Sell / Buy

7.93

7.29

4/08/2011

Sell / Buy

81.65

33.726

4/08/2011

Sell / Buy

81.65

7.29

4/08/2011

Sell / Buy

105.07

7.29




4/08/2011

Sell / Buy

CsJ

105.07

uso

33.726

4/08/2011

Sell / Buy

CsJ

105.07

MOO

49.49

4/08/2011

Exit

EURJPY.FXCN

111.145

EURUSD.FXCM

1.4089

4/08/2011

Exit

GBPJPY.FXCN

128.155

GBPUSD.FXCM

1.6246

4/08/2011

Exit

EURCAD.FXC

1.3828

NZDUSD.FXCM

0.8359

4/08/2011

Buy / Sell

AUDCHF.FXCI

0.7989

EURJPY.FXCM

111.145

4/08/2011

Exit

NZDUSD.FXCI

0.8359

USDJPY.FXCM

78.875

4/08/2011

Sell / Buy

CHFJPY.FXCM

103.229

NZDJPY.FXCM

65.934

4/08/2011

Exit

EURUSD.FXC

1.4089

USDJPY.FXCM

78.875

4/08/2011

Exit

EURUSD.FXC

1.4089

NZDUSD.FXCM

0.8359

4/08/2011

Buy / Sell

GBPCHF.FXCI

1.2407

USDJPY.FXCM

78.875

4/08/2011

Exit

EURJPY.FXCN

111.145

NZDJPY.FXCM

65.934

-117.1429

4/08/2011

Sell / Buy

CHFJPY.FXCM

103.229

GBPUSD.FXCM

1.6246

0

4/08/2011

Exit

AUDCAD.FXC

1.0269

NZDUSD.FXCM

0.8359

4/08/2011

Sell / Buy

EWC

28.93

EWG

22172

4/08/2011

Sell / Buy

EWS

13.49

EWwW

55.65

4/08/2011

Buy / Sell

EWA

22.5

EWT

14.11

4/08/2011

Sell / Buy

ACG

7.93

I'YM

68.69

4/08/2011

Sell / Buy

BND

83.21

uso

33.726

4/08/2011

Sell / Buy

BND

83.21

XLB

34.4

4/08/2011

Sell / Buy

BSV

81.65

I'YM

68.69

4/08/2011

Sell / Buy

BSV

81.65

XLB

344

4/08/2011

Sell / Buy

CsJ

105.07

IYM

68.69

4/08/2011

Sell / Buy

DBB

23.47

IGE

39.82

4/08/2011

Sell / Buy

DBB

23.47

I'YM

68.69

4/08/2011

Sell / Buy

HYG

86.95

I'YM

68.69

4/08/2011

Sell / Buy

HYG

86.95

PBW

7.29

4/08/2011

Sell / Buy

HYG

86.95

XME

58.42

4/08/2011

Buy / Sell

IGE

39.82

SHY

84.57

4/08/2011

Buy / Sell

IGE

39.82

TLT

105.36

4/08/2011

Buy / Sell

IYM

68.69

SHY

84.57

4/08/2011

Sell / Buy

JNK

38.39

PBW

7.29

4/08/2011

Sell / Buy

LQD

114

MOO

49.49

4/08/2011

Sell / Buy

LQD

114

PBW

7.29

4/08/2011

Sell / Buy

LQD

114

uso

33.726

4/08/2011

Buy / Sell

MOO

49.49

SHY

84.57

4/08/2011

Buy / Sell

MOO

49.49

TIP

114.94

4/08/2011

Sell / Buy

MOO

49.49

XME

58.42

4/08/2011

Buy / Sell

OIL

22.07

TIP

114.94

4/08/2011

Buy / Sell

OIL

22.07

TLT

105.36

4/08/2011

Buy / Sell

PBW

)

SHY

84.57

4/08/2011

Buy / Sell

PBW

7.29

TIP

114.94

4/08/2011

Buy / Sell

PBW

)

TLT

105.36

4/08/2011

Sell / Buy

SHY

84.57

uso

33.726

4/08/2011

Sell / Buy

TIP

114.94

uso

33.726

O] O O O o O O o o o o o o o o o o o o o o o o o o o o o o o o




4/08/2011

Sell / Buy

TLT

105.36

uso

33.726

4/08/2011

Sell / Buy

TLT

105.36

XLE

68.73

4/08/2011

Sell / Buy

TLT

105.36

XME

58.42

4/08/2011

Sell / Buy

BSV

81.65

OlL

22.07

4/08/2011

Buy / Sell

usSo

33.726

GLD

160.64

4/08/2011

Sell / Buy

HYG

86.95

XLB

344

4/08/2011

Sell / Buy

JINK

38.39

XLB

344

4/08/2011

Buy / Sell

MOO

49.49

SHV

110.25

4/08/2011

Buy / Sell

OIL

22.07

SHM

24.28

4/08/2011

Sell / Buy

BND

83.21

PBW

7.29

4/08/2011

Sell / Buy

ACG

7.93

PBW

7.29

4/08/2011

Sell / Buy

BSV

81.65

uso

33.726

4/08/2011

Sell / Buy

BSV

81.65

PBW

7.29

4/08/2011

Sell / Buy

CsJ

105.07

PBW

7.29

4/08/2011

Sell / Buy

CsJ

105.07

usSo

33.726

4/08/2011

Sell / Buy

CSJ

105.07

MOO

49.49

4/08/2011

Buy / Sell

AUDCHF.FXCI

0.7989

EURJPY.FXCM

111.145

4/08/2011

Sell / Buy

CHFJPY.FXCM

103.229

NZDJPY.FXCM

65.934

4/08/2011

Buy / Sell

GBPCHF.FXCI

1.2407

USDJPY.FXCM

78.875

4/08/2011

Sell / Buy

CHFJPY.FXCM

103.229

GBPUSD.FXCM

1.6246

4/08/2011

Sell / Buy

EWC

28.93

EWG

22172

4/08/2011

Sell / Buy

EWS

13.49

EWW

55.65

4/08/2011

Buy / Sell

EWA

22.5

EWT

14.11

5/08/2011

Exit

EWA

22.39

EWG

22.62

5/08/2011

Sell / Buy

SPY

121.07

EWA

22.38

5/08/2011

Sell / Buy

BND

82.74

FCG

19.68

5/08/2011

Sell / Buy

EWM

14.5411

EWY

58.25

8/08/2011

Sell / Buy

CsJ

104.74

OIL

21.24

8/08/2011

Sell / Buy

CsJ

104.75

FCG

18.49

8/08/2011

Buy / Sell

CADJPY.FXCN

78.459

GBPJPY.FXCM

126.95

8/08/2011

Buy / Sell

DBB

22

GDX

57.65

8/08/2011

Buy / Sell

PBW

6.6838

uso

32.56

8/08/2011

Sell / Buy

LQD

112.13

OlL

21.23

8/08/2011

Buy / Sell

FCG

18.49

SHY

84.59

8/08/2011

Buy / Sell

OIL

21.25

SHY

84.59

8/08/2011

Sell / Buy

DBB

21.99

FCG

18.49

8/08/2011

Sell / Buy

ACG

7.66

FCG

18.49

8/08/2011

Sell / Buy

BSV

81.4065

FCG

18.49

8/08/2011

Sell / Buy

USDCAD.FXC

0.9887

USDJPY.FXCM

77.608

8/08/2011

Sell / Buy

EURCAD.FXC

1.4056

EURJPY.FXCM

110.331

8/08/2011

Sell / Buy

ACG

7.669

HYG

82.948

8/08/2011

Sell / Buy

OlL

21.29

PBW

6.652

8/08/2011

Buy / Sell

EWA

211

EWC

27.41

O] O O o o o o o o o o o o o o o o o o

8/08/2011

Exit

EWA

EWY

54.04

8/08/2011

Buy / Sell

FCG

HYG

83.251




8/08/2011

Sell / Buy

JNK

36.49

OlL

8/08/2011

Sell / Buy

HYG

83.095

usSo

8/08/2011

Sell / Buy

HYG

83.14

OlL

8/08/2011

Sell / Buy

AUDCAD.FXC

1.0136

AUDJPY.FXCM

8/08/2011

Sell / Buy

GBPUSD.FXC

1.6352

NZDJPY.FXCM

9/08/2011

Exit

CADJPY.FXCN

77.579

NZDJPY.FXCM

9/08/2011

Buy / Sell

CADJPY.FXCN

77.739

EURUSD.FXCM

9/08/2011

Sell / Buy

CHFJPY.FXCM

105.603

NZDUSD.FXCM

9/08/2011

Buy / Sell

SPY

114.41

EWJ

9/08/2011

Sell / Buy

EURCAD.FXC

1.41

USDJPY.FXCM

9/08/2011

Sell / Buy

EURUSD.FXC

1.4221

NZDJPY.FXCM

9/08/2011

Sell / Buy

EURCAD.FXC

1.4098

NZDJPY.FXCM

9/08/2011

Buy / Sell

IGE

37.46

MOO

9/08/2011

Sell / Buy

EWA

21.75

EWG

9/08/2011

Sell / Buy

EWC

27.64

EWY

9/08/2011

Sell / Buy

EWH

16.51

EWY

9/08/2011

Sell / Buy

CHFJPY.FXCM

108.241

EURCAD.FXCM

9/08/2011

Sell / Buy

CADJPY.FXCN

77.4

EURCHF.FXCM

11/08/2011

Exit

SPY

117.33

EWA

11/08/2011

Buy / Sell

SPY

117.33

EWC

11/08/2011

Exit

EWS

12.67

EWT

11/08/2011

Buy / Sell

EWG

20.99

EWW

11/08/2011

Exit

EWA

22.71

EWU

205.1632

12/08/2011

Exit

AUDCAD.FXC

1.0247

CHFJPY.FXCM

38.0733

12/08/2011

Exit

CHFJPY.FXCM

98.81

GBPUSD.FXCM

443.92

12/08/2011

Exit

EWA

22.84

EWT

462.48

12/08/2011

Exit

GBPCHF.FXCI

1.2642

USDJPY.FXCM

450.0805

12/08/2011

Exit

CHFJPY.FXCM

98.81

EURCAD.FXCM

838.8861

12/08/2011

Exit

CADJPY.FXCN

77.534

EURCHF.FXCM

901.3538

12/08/2011

Exit

CHFJPY.FXCM

98.81

EURUSD.FXCM

212.0037

12/08/2011

Exit

EURCHF.FXCI

1.107

USDJPY.FXCM

207.1464

15/08/2011

Exit

CHFJPY.FXCM

97.879

EURCHF.FXCM

676.9429

15/08/2011

Exit

CHFJPY.FXCM

97.879

GBPCHF.FXCM

193.9685

15/08/2011

Exit

CHFJPY.FXCM

97.879

NZDUSD.FXCM

918.7775

15/08/2011

Exit

EPP

43.92

EWA

91.3

15/08/2011

Exit

EWA

23.81

EWC

451.91

15/08/2011

Exit

EPP

43.92

EWS

192.87

15/08/2011

Exit

EWA

23.81

EWS

267.72

15/08/2011

Exit

DBB

22.458

FCG

20

602.928

15/08/2011

Exit

DBB

22.458

IGE

40.48

596.772

15/08/2011

Exit

FCG

20

HYG

86.77

608.09

16/08/2011

Exit

AUDCHF.FXCI

NZDUSD.FXCM

0.8355

-515.8714

16/08/2011

Exit

AUDCHF.FXCI

CHFJPY.FXCM

96.411

488.4071

16/08/2011

Exit

EWS

EWU

16.3616

156.2976

16/08/2011

Exit

CHFJPY.FXCM

NZDJPY.FXCM

64.153

385.597




16/08/2011

Exit

AUDCHF.FXCH

0.8343

EURJPY.FXCM

110.617

17/08/2011

Sell / Buy

EPP

43.65

EWT

13.61

19/08/2011

Sell / Buy

EPP

41.71

EWY

51.59

22/08/2011

Sell / Buy

EWU

15.74

EWY

50.6

22/08/2011

Sell / Buy

EWA

22.55

EWY

50.6

22/08/2011

Sell / Buy

DBB

22.12

FCG

17.854

22/08/2011

Exit

XME

53.26

XOP

47.64

22/08/2011

Buy / Sell

FCG

17.814

HYG

85.57

0

23/08/2011

Exit

AUDJPY.FXCN

80.46

NZDUSD.FXCM

0.8341

-493.2168

23/08/2011

Exit

CADJPY.FXCN

77.478

NZDUSD.FXCM

0.8341

-550.4177

24/08/2011

Exit

AUDCAD.FXC

1.0344

AUDCHF.FXCM

0.8308

-250.0381

24/08/2011

Exit

EURCAD.FXC

14244

EURCHF.FXCM

1.1443

-260.3214

24/08/2011

Exit

SPY

116.515

EWJ

9.475

553.975

24/08/2011

Exit

USDCAD.FXC

0.9886

USDCHF.FXCM

0.7941

-259.7457

24/08/2011

Exit

EURAUD.FXC

1.3761

USDCHF.FXCM

0.7945

-103.4744

24/08/2011

Exit

AUDCHF.FXCI

0.8318

EURUSD.FXCM

1.4409

-98.2193

24/08/2011

Exit

SPY

117.11

EWC

28.5

176.81

25/08/2011

Sell / Buy

EPP

42.211

EWU

15.59

0

26/08/2011

Exit

FCG

18.51

XME

55.65

72.12

29/08/2011

Exit

CsJ

104.5

MOO

51.667

493.904

29/08/2011

Exit

MOO

51.6699

SHY

84.6863

426.6164

29/08/2011

Exit

MOO

51.668

TIP

114.21

503.466

29/08/2011

Exit

DBB

22.6501

I'YM

69.68

492.8274

30/08/2011

Exit

EURCAD.FXC

1.4139

NZDJPY.FXCM

65.31

352.6467

30/08/2011

Exit

CADJPY.FXCN

78.194

GBPJPY.FXCM

124.89

127.025

30/08/2011

Exit

JNK

38.24

OIL

22.52

413.567

30/08/2011

Exit

HYG

86.79

uso

34.43

407.1

30/08/2011

Exit

HYG

86.81

OlL

22.57

546.18

30/08/2011

Exit

HYG

86.804

XLB

35.06

208.19

31/08/2011

Exit

IYM

71.35

SHY

84.71

369.18

31/08/2011

Exit

CsJ

104.63

I'YM

71.35

427.5

31/08/2011

Exit

BSV

81.79

I'YM

71.32

364.27

31/08/2011

Exit

EWM

14.27

EWY

56.82

-58.2843

1/09/2011

Exit

SHY

84.687

uso

34.81

307.058

1/09/2011

Exit

LQD

112.09

uso

34.81

487.034

1/09/2011

Exit

DBB

22.96

FCG

19.72

665.28

1/09/2011

Exit

FCG

19.72

HYG

87.46

850.026

1/09/2011

Exit

CsJ

104.57

OIL

22.78

739.95

1/09/2011

Exit

CsJ

104.57

FCG

19.72

681.3

1/09/2011

Exit

CSJ

104.57

uso

34.82

371.324

1/09/2011

Exit

BSV

81.762

uso

34.84

316.08

1/09/2011

Exit

LQD

112.08

OIL

22.8

743.92

1/09/2011

Exit

BSV

81.7701

OIL

22.83

329.6278

1/09/2011

Exit

EURCAD.FXC

1.3922

EURJPY.FXCM

109.66

35.3645

1/09/2011

Exit

USDCAD.FXC

0.9752

USDJPY.FXCM

76.818

36.2146




5/09/2011

Sell / Buy AUDNZD.FXC 1.268 |EURUSD.FXC 1.4104
CG

6/09/2011 BND 83.83 18.18 -892.8




