PERFORMANCE REPORT FOR 3Z TRADING PROGRAM

WEEK 6/9/2010 - 10/9/2010 LAST WEEK BALANCE 3/09/2010:

1,347,990.00

NET VALUE

POSITION POSITION
DATE pp——— CURRENT | PROFITILOSS

28/7/10  (11/02) 94.75
4/8/10 (11/03) 99.2 6/9/2010 108.7 145,000
17/8/10  (11/03) 102 7/9/2010 107.6 123,250
6/9/10 (11/04) 108.7 8/9/2010

9/9/2010

10/9/2010

1,492,990.00

1,471,240.00

PREVIOUS EQUITY
PERIOD VALUE

CURRENT EQUITY
PERIOD VALUE

PERFORMANCE VALUE

NET EQUITY CHANGE
PERCENTAGE (%)

WEEKLY PERFORMANCE 3/9/2010 1,347,990.00 7/9/2010 1,471,240.00 123,250.00
MONTHLY PERFORMANCE 30/7/2010 1,348,890.00 7/9/2010 1,471,240.00 122,350.00
QUARTERLY PERFORMANCE 30/6/2010 1,363,940.00 7/9/2010 1,471,240.00 107,300.00
YEARLY PERFORMANCE 30/12/2009 1,454,440.00 7/9/2010 1,471,240.00 16,800.00
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date position profit / loss commission net

6/2/2008  exit long -10,500 450 1,079,340
19/2/2008 |long 450 1,078,890
28/2/2008 | exit long- -15,500 450 1,062,940
" short 450 1,062,490
20/3/2008  |short 450 1,062,040
31/3/2008  |exit short -15,750 900 1,045,390
11/4/2008  |short 450 1,044,940
8/5/2008 |exit short -21,750 450 1,022,740
long 450 1,022,290
23/5/2008  |long 450 1,021,840
30/5/2008 | exit long- 5,250 900 1,026,190
27/6/2008  |long 450 1,025,740

16/7/2008 |exit long -25,500 450 999,790

short 450 999,340

5/8/2008  |short 450 998,890

15/8/2008  |short 450 998,440
22/8/2008 |exit short 28,500 1350 1,025,590
25/8/2008  |long 450 1,025,140
15/9/2008  |exit long -5,000 450 1,019,690
short 450 1,019,240
26/9/2008  |short 450 1,018,790
3/10/2008  |short 450 1,018,340




30/10/2008 |exit short 339,000 1350 1,355,990
long 450 1,355,540

13/11/2008 | exit short -12,500 450 1,342,590
short 450 1,342,140

1/12/2008  |short 450 1,341,690
15/12/2008 | exit short 93,000 900 1,433,790
long 450 1,433,340

24/12/2008 |exit long 6,250 450 1,439,140
short 450 1,438,690

5/1/2009 exit short -42,500 450 1,395,740
long 450 1,395,290

23/1/2009 | exit long -17,500 450 1,377,340
short 450 1,376,890

date position profit / loss commission net

16/3/2009  |short 450 1,376,440
23/3/2009 | exit short 450 1,375,990
long -35,500 450 1,340,040

3/4/2009 long 450 1,339,590
20/4/2009 | exit long 9,000 900 1,347,690
short 450 1,347,240

30/4/2009 | exit short -20,000 450 1,326,790
long 450 1,326,340

15/5/2009 | exit long -7,500 450 1,318,390
short 450 1,317,940

23/6/2009  |short 450 1,317,490
15/7/2009  |exit short -18,000 900 1,298,590
long 450 1,298,140

17/7/2009  |long 450 1,297,690
24/7/2009 |long 450 1,297,240
31/7/2009 |long 450 1,296,790
13/8/2009  |long 450 1,296,340
28/8/2009  |long 450 1,295,890




14/9/2009 | exit long 170,750 2700 1,463,940
23/9/2009  |short 450 1,463,490
25/9/2009  |short 450 1,463,040
7/10/2009 | exit short -51,000 900 1,411,140
long 450 1,410,690

15/10/2009 | exit long 250 450 1,410,490
short 450 1,410,040

26/10/2009 |exit short -23,750 450 1,385,840
long 450 1,385,390

16/11/2009 |long 450 1,384,940
2/12/2009 |long 450 1,384,490
9/12/2009 | exit long 71,750 1350 1,454,890
30/12/2009 |long 450 1,454,440

date position profit / loss commission net

25/1/2010 exit long 21,750 450 1,475,740
short 450 1,475,290

5/2/2010 short 450 1,474,840
12/2/2010 | exit short -29,000 900 1,444,940
16/2/2010  |long 450 1,444,490
15/3/2010 | exit long -12,750 450 1,431,290
short 450 1,430,840

18/3/2010  short 450 1,430,390
29/3/2010 exit short -52,500 900 1,376,990
long 450 1,376,540

16/4/2010  |long 450 1,376,090
21/4/2010 exit long 450 1,375,640
short 450 1,375,190

17/5/2010  short 450 1,374,740
24/5/2010 | exit short 16,000 900 1,389,840
long 450 1,389,390

7/6/2010 exit long -27,000 450 1,361,940
short 450 1,361,490







