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15-Feb-07 Soyabean Meal Long 12-Oct £20.00 £26,200 Rollover
15-Feb-07 Soyabean Oil Long 03-Oct 2572 2970 398 £142.00 £56,516 Rollover
15-Feb-07 Soyabeans Long 12-Oct 595 757.25 | 162.25 | £571.50 £92,726 Rollover
15-Feb-07 Palladium Long 17-Nov | 328.55 | 340.8 12.25 £570.00 £6,983 Stopped
15-Feb-07 Silver Long 07-Jan 1369 1394.2 ] 25.2 £182.00 £4,586 Stopped
15-Feb-07 Pork Bellies Long 18-Jan 9642 10450 808 £40.00 £32,320 Rollover
15-Feb-07 Sugar #11 Short 29-Sep j| 1153.2 1114 39.2 £110.00 £4,312 Rollover
15-Feb-07 Corn Long 12-Jan 397.75 | 406.5 8.75 £430.00 £3,763 Stopped
15-Feb-07 Copper Short 20-Dec 29545 | 26680 | 2865 £8.50 £24,353 Stopped
15-Feb-07 Feeder Cattle Short 16-Jan 9730 9965 -235 £46.50 -£10,928 Stopped
22-Feb-07 Canadian Long 17-Oct 8656 8619 37 £64.00 £2,368 Stopped
27-Feb-07 Japanes Yen Short 15-Dec 8503 8446 -57 £152.50 -£8,693 Stopped
27-Feb-07 Wall Street Long 18-Dec 12562 | 12459 -103 £100.00 -£10,300 Stopped
27-Feb-07 S&P 500 Long 06-Nov 1434 1418.5] -15.5 £300.00 -£4,650 Stopped
27-Feb-07 FTSE 100 Long 12-Feb 6337 6190 -147 £110.00 -£16,170 Stopped
27-Feb-07 Nasdaq 100 Long 22-Jan 1775 1770 -5 £300.00 -£1,500 Stopped
27-Feb-07 Pound/Yen Long 18-Dec 22751 23153 402 £75.90 £30,512 Stopped
27-Feb-07 Dax Long 08-Jan 6688 6648 -40 £100.00 -£4,000 Stopped
01-Mar-07 Nikkei 225 Long 20-Dec 17063 | 17165 102 £40.00 £4,080 Stopped
13-Mar-07 Corn Long 12-Jan 402 402 0 £430.00 £0 Stopped
14-Mar-07 Wheat Long 26-Jan 506 459 -47 £200 -£9,400 Stopped
16-Mar-07 Lean Hogs Long 25-Jan 6790 6465 -325 £30 -£9,750 Stopped
19-Mar-07 US Dollar Index Short 27-Feb 8369 8338 31 £130 £4,030 Stopped
27-Mar-07 Gold Long 23-Jan 654 663.55 ] 9.55 £565.00 £5,396 Rollover
27-Mar-07 Natural Gas Short 19-Mar 6924 7269 -345 £22.00 -£7,590 Rollover
27-Mar-07 Soybean Meal Long 15-Feb 22820 § 21530 § -1290 £20.00 -£25,800 Stopped
28-Mar-07 Orange Juice Long 05-Mar 19840 || 18760 | -1080 £20.00 -£21,600 Stopped
28-Mar-07 Pork Bellies Long 18-Jan 9430 10170 740 £34.00 £25,160 Stopped
29-Mar-07 No lead gas Long 19-Mar 19071 20557 1486 £11.00 £16,346 Rollover
12-Apr-07 Soybeans Long 15-Feb 775.65 738 -37.65 | £571.50 -£21,517 Stopped
09-Apr-07 Wheat Short 02-Apr 438 473 -35 £571.50 -£20,003 Stopped
11-Apr-07 Natural Gas Short 27-Mar 7374 7869 -495 £22.00 -£10,890 Stopped
12-Apr-07 Live Cattle Long 15-Mar 9587 9276 -311 £59.00 -£18,349 Stopped
09-Apr-07 30 Year T Bond Long 26-Jan 11207 11001 -206 £117.00 -£24,102 Stopped
20-Apr-07 Crude Oil Long 02-Apr 6587 6338 -249 £36.00 -£8,964 Rollover
23-Apr-07 Oats Long 19-Mar 274.4 258 -16.4 £935.00 -£15,334 Stopped
30-Apr-07 Sugar #11 Short 19-Mar 1026 935 91 £266.50 £24,252 Rollover
30-Apr-07 Heating Oil Long 02-Apr 18769 | 19135 366 £13.10 £4,795 Rollover
30-Apr-07 No lead gas Long 29-Mar 20121 23613 3492 £11.00 £38,412 Rollover
04-May-07 Rough Rice Short 19-Mar 10330 | 10410 -80 £48.50 -£3,880 Stopped
04-May-07 Cotton Short 08-Jan 5280 4630 650 £90.00 £58,500 Rollover
11-May-07 Soybean Oil Long 15-Feb 3028 3410 382 £142.00 £54,244 Rollover
11-May-07 Cocoa Long 08-Jan 1697 1950 253 £180.00 £45,540 Rollover
10-May-07 Orange Juice Short 16-Apr 16775 | 16870 -95 £16.18 -£1,537 Rollover
07-May-07 Crude Oil Long 20-Apr 6411 6100 -311 £36.00 -£11,196 Stopped
11-May-07 Lumber Short 17-Jan 27120 J 23330 § 3790 £13.50 £51,165 Rollover
16-May-07 Gold Long 27-Mar 670 665 -5 £565.00 -£2,825 Stopped
16-May-07 Swiss Franc Long 26-Jan 8143 8185 42 £133.30 £5,599 Stopped
22-May-07 Lumber Short 11-May | 24650 | 26670 | -2020 £13.50 -£27,270 Stopped
23-May-07 30 Year T Bond Long 14-May 11131 10951 -180 £111.11 -£20,000 Stopped
24-May-07 Copper Long 16-Apr 35320 32595 | -2725 £6.50 -£17,713 Stopped
25-May-07 Feeder Cattle Long 19-Mar 10722 | 10790 68 £46.60 £3,169 Rollover




29-May-07 Platinum Long 16-Apr 1286.4 1261 -25.4 £435.73 -£11,068 Stopped
30-May-07 Euro FX Long 23-Feb 13197 | 13445 248 £121.00 £30,008 Stopped
31-May-07 Heating Oil Long 30-Apr 19127 | 18827 -300 £13.10 -£3,930 Rollover
31-May-07 No lead gas Long 30-Apr 22598 | 22512 -86 £11.00 -£946 Rollover
01-Jun-07 US Dollar Index Short 19-Mar 8285 8255 30 £190.00 £5,700 Stopped
01-Jun-07 Coffee C Short 23-Apr 10980 | 11580 -600 £33.33 -£19,998 Stopped
07-Jun-07 Feeder Cattle Long 25-May 11095 || 10885 -210 £46.60 -£9,786 Stopped
08-Jun-07 British Pound Long 26-Mar 19607 19673 66 £75.00 £4,950 Stopped
11-Jun-07 Corn Short 14-May 369 397 -28 £542.01 -£15,176 Stopped
15-Jun-07 Oats Long 29-May 275.4 289.5 14.1 £1,010.10 £14,242 Rollover
12-Jun-07 Rough Rice Short 21-May 10115 | 10505 -390 £51.28 -£19,999 Stopped
13-Jun-07 Cotton Short 04-May 4828 5225 -397 £90.00 -£35,730 Stopped
15-Jun-07 Soybean Oil Long 11-May 3439 3510 71 £142.00 £10,082 Rollover
15-Jun-07 Soybean Meal Long 29-May 21820 J 23000 1180 £17.54 £20,697 Rollover
15-Jun-07 Soybeans Long 21-May 792.4 826 33.6 £537.63 £18,064 Rollover
15-Jun-07 Wheat Long 07-May 494.6 605.5 | 110.9 £472.81 £52,435 Rollover
15-Jun-07 Cocoa Long 11-May 1935 1904 -31 £180.00 -£5,580 Rollover
15-Jun-07 Palladium Long 16-Apr 381 369.25 | -11.75 | £952.38 -£11,190 Rollover
13-Jun-07 No lead gas Long 31-May 22032 J 21040 -992 £11.00 -£10,912 Stopped
15-Jun-07 Australian Long 19-Mar 7944 8409 465 £158.20 £73,563 Rollover
15-Jun-07 Canadian Long 30-Apr 8978 9359 381 £151.52 £57,729 Rollover
15-Jun-07 Japanese Yen Short 16-Apr 8464 8107 357 £119.05 £42,501 Rollover
15-Jun-07 Pound/Yen Long 16-Apr 23460 | 24371 911 £54.20 £49,376 Rollover
15-Jun-07 5 Year T Note Short 16-Apr 10514 | 10346 168 £228.31 £38,356 Rollover
15-Jun-07 10 Year T Note Short 16-Apr 10731 10490 241 £159.49 £38,437 Rollover
15-Jun-07 Wall Street Long 16-Apr 12673 | 13568 895 £62.89 £56,287 Rollover
15-Jun-07 Nasdaq 100 Long 23-Apr | 1862.5 | 1946.9 | 84.43 £315.06 £26,601 Rollover
15-Jun-07 S&P 500 Long 16-Apr 1461 1534 73 £490.20 £35,785 Rollover
15-Jun-07 Nikkei 225 Long 23-Apr 17625 | 17735 110 £27.18 £2,990 Rollover
15-Jun-07 FTSE 100 Long 16-Apr | 6472.5 6699 226.5 £99.50 £22,537 Rollover
15-Jun-07 Dax Long 09-Apr 7149.5 7946 796.5 £68.87 £54,855 Rollover
20-Jun-07 Oats Long 15-Jun 292 275 -17 £1,010.10 -£17,172 Stopped
26-Jun-07 Rough Rice Long 18-Jun 11400 | 11055 -345 £112.35 -£38,761 Stopped
26-Jun-07 Natural Gas Short 18-Jun 7918 6955 963 £60.10 £57,876 Rollover
27-Jun-07 S&P 500 Long 15-Jun 1547 1493 -54 £490.20 -£26,471 Stopped
27-Jun-07 Wall Street Long 15-Jun 13753 13360 -393 £62.89 -£24,717 Stopped
29-Jun-07 Swiss Franc Short 18-Jun 8106 8199 -93 £416.80 -£38,762 Stopped
28-Jun-07 Sugar #11 Short 30-Apr 920 909 1 £266.50 £2,932 Rollover
28-Jun-07 Heating Oil Long 31-May 18831 20168 1337 £13.10 £17,515 Rollover
29-Jun-07 Orange Juice Short 10-May 16585 | 13300 3285 £16.18 £53,151 Rollover
10-Jul-07 Sugar #11 Short 28-Jun 959 987 -28 £266.50 -£7,462 Stopped
16-Jul-07 No lead gas Long 09-Jul 23165 | 21575 ] -1590 £27.16 -£43,184 Stopped
19-Jul-07 Silver Short 02-Jul 1247.3 | 13324 ] -85.1 £444.75 -£37,848 Stopped
20-Jul-07 5 Year T Note Short 15-Jun 10339 | 10457 -118 £228.31 -£26,941 Stopped
20-Jul-07 Crude Oil Long 18-Jun 6864 7588 724 £88.50 £64,074 Rollover
20-Jul-07 Feeder Cattle Long 09-Jul 11470 | 11525 55 £94.78 £5,213 Rollover
20-Jul-07 Live Cattle Long 09-Jul 9250 [ 9062.5] -187.5 | £143.00 -£26,813 Rollover
20-Jul-07 Pork Bellies Short 25-Jun 9160 8745 415 £77.59 £32,200 Rollover
23-Jul-07 Soybean Meal Long 15-Jun 23854 | 22450 | -1404 £17.54 -£24,626 Stopped
24-Jul-07 FTSE 100 Long 15-Jun 6768 6493 -275 £99.50 -£27,363 Stopped
24-Jul-07 Japanese Yen Short 15-Jun 8198 8386 -188 £119.05 -£22,381 Stopped
24-Jul-07 10 Year T Note Short 15-Jun 10462 | 10654 -192 £159.49 -£30,622 Stopped
25-Jul-07 30 Year T Bond Short 29-May 10925 | 10886 39 £97.32 £3,796 Stopped
25-Jul-07 S&P 500 Long 16-Jul 1560 1510 -50 £942.44 -£47,122 Stopped
26-Jul-07 Nikkei 225 Long 15-Jun 17785 | 17625 -160 £27.18 -£4,349 Stopped




26-Jul-07 Dax Long 15-Jun 8108 7578 -530 £68.87 -£36,501 Stopped
26-Jul-07 Oats Short 23-Jul 243.6 266 -22.4 | £1,930.00 -£43,232 Stopped
26-Jul-07 Gold Long 23-Jul 697.5 670 -27.5 | £1,572.00 -£43,230 Stopped
26-Jul-07 Wall Street Long 16-Jul 13973 | 13590 -383 £123.00 -£47,109 Stopped
27-Jul-07 Palladium Long 15-Jun 373.5 362 -11.5 £952.38 -£10,952 Stopped
27-Jul-07 Platinum Long 16-Jul 1327.5 1281 -46.5 | £1,013.00 -£47,105 Stopped
27-Jul-07 Natural Gas Short 26-Jun 7070 5940 1130 £60.10 £67,913 Rollover
30-Jul-07 Pound/Yen Long 15-Jun 24072 J 23750 -322 £54.20 -£17,452 Stopped
31-Jul-07 Heating Oil Long 28-Jun 20275 | 20636 361 £13.10 £4,729 Rollover
06-Aug-07 Coffee Arabica Short 02-Jul 11280 11790 -510 £58.40 -£29,784 Stopped
06-Aug-07 Cocoa (NY) Long 15-Jun 1933 1889 -44 £180.00 -£7,920 Stopped
06-Aug-07 Heating Oil Long 31-Jul 20840 J 19970 -870 £13.10 -£11,397 Stopped
09-Aug-07 High Grade Copper Long 09-Jul 35945 33355 | -2590 £16.67 -£43,175 Stopped
09-Aug-07 Live Cattle Long 20-Jul 9657 9510 -147 £143.00 -£21,021 Stopped
10-Aug-07 Nasdaq 100 Long 15-Jun 1970 1915 -55 £315.06 -£17,328 Stopped
13-Aug-07 Pork Bellies Short 20-Jul 9188 9460 -272 £77.59 -£21,104 Stopped
13-Aug-07 Australian Long 15-Jun 8393 8400 7 £158.50 £1,110 Stopped
13-Aug-07 Cotton (NY) Long 25-Jun 6097 6120 23 £121.04 £2,784 Stopped
14-Aug-07 British Pound Long 25-Jun 19971 19978 7 £175.41 £1,228 Stopped
14-Aug-07 Swiss Franc Long 06-Aug 8430 8280 -150 £254.56 -£38,184 Stopped
15-Aug-07 Canadian Long 15-Jun 9380 9346 -34 £151.52 -£5,152 Stopped
15-Aug-07 Euro FX Long 09-Jul 13653 | 13491 -162 £266.57 -£43,184 Stopped
15-Aug-07 Soybean Oil Long 15-Jun 3654 3646 -8 £142.00 -£1,136 Stopped
15-Aug-07 Lean Hogs Long 23-Jul 7197 6830 -367 £117.00 -£42,939 Stopped
16-Aug-07 Soybeans Long 15-Jun 861 831 -30 £537.63 -£16,129 Stopped
16-Aug-07 Corn Short 02-Jul 340 322.5 17.5 | £1,048.00 £18,340 Rollover
16-Aug-07 Feeder Cattle Long 20-Jul 11659 11513 | -146.5 £94.78 -£13,885 Rollover
16-Aug-07 Wheat (Chicago) Long 15-Jun 623 672 49 £472.81 £23,168 Rollover
16-Aug-07 Lumber Short 30-Jul 28200 J 27450 750 £16.38 £12,285 Rollover
21-Aug-07 Light Crude Oil (US) Long 20-Jul 7609 7108 -501 £88.50 -£44,339 Rollover
21-Aug-07 Light Crude Oil (US) Long 21-Jul 7098 6894 -204 £88.50 -£18,054 Stopped
23-Aug-07 Corn Short 16-Aug 338 373 -35 £1,048.00 -£36,680 Stopped
28-Aug-07 Natural Gas Short 26-Jul 6053 5395 658 £60.10 £39,546 Rollover
29-Aug-07 5 Year T Note Long 20-Aug 10643 10690 47 £126.00 £5,922 Rollover
29-Aug-07 10 Year T Note Long 20-Aug 10851 10946 95 £105.00 £9,975 Rollover
30-Aug-07 Rough Rice Short 23-Jul 10780 | 11080 -300 £102.00 -£30,600 Stopped
31-Aug-07 Orange Juice (NY) Short 29-Jun 13315 | 12500 815 £16.18 £13,187 Rollover
13-Sep-07 Nikkei 225 Short 13-Aug 16855 | 15905 950 £30.17 £28,662 Rollover
14-Sep-07 Pork Bellies Short 10-Sep 8700 9110 -410 £66.94 -£27,445 Stopped
14-Sep-07 US Dollar Index Short 09-Jul 8126 7958 168 £431.85 £72,551 Rollover
14-Sep-07 Japanese Yen Long 20-Aug 8782 8670 -112 £97.00 -£10,864 Rollover
17-Sep-07 British Pound Long 10-Sep 20229 19990 -239 £114.83 -£27,444 Stopped
17-Sep-07 Cocoa (NY) Short 27-Aug 1798 1880 -82 £227.60 -£18,663 Stopped
17-Sep-07 Silver Short 20-Aug 1192 1300 -108 £208.00 -£22,464 Stopped
18-Sep-07 S&P 500 Short 20-Aug 1450 1510 -60 £245.00 -£14,700 Stopped
19-Sep-07 FTSE 100 Short 13-Aug 6208 6410 -202 £77.25 -£15,605 Stopped
19-Sep-07 30 Year T Bond Long 10-Sep 11326 11148 -178 £154.19 -£27,446 Stopped
19-Sep-07 Nikkei 225 Short 13-Sep 15896 | 16625 =729 £30.17 -£21,994 Stopped
20-Sep-07 Sugar #11 (NY) Short 20-Aug 940 980 -40 £300.00 -£12,000 Stopped
20-Sep-07 Feeder Cattle Long 16-Aug 11564 | 11505 -59 £94.78 -£5,592 Rollover
20-Sep-07 Platinum Long 10-Sep 1293.5 | 13271 33.6 £694.83 £23,346 Rollover
20-Sep-07 Orange Juice (NY) Short 31-Aug 11860 | 12720 -860 £16.18 -£13,915 Stopped
21-Sep-07 Dax Long 03-Sep 7651.5 7736 84.5 £74.90 £6,329 Rollover
24-Sep-07 Palladium Short 20-Aug 335 348 -13 £1,024.00 -£13,312 Stopped
25-Sep-07 Natural Gas Short 28-Aug 5581 6385 -804 £60.10 -£48,320 Rollover




28-Sep-07 Heating Oil Long 10-Sep 21432 | 22506 1074 £30.16 £32,392 Rollover
28-Sep-07 No lead gas Long 03-Sep 19645 || 20924 1279 £20.70 £26,475 Rollover
01-Oct-07 Feeder Cattle Long 20-Sep 11562 11480 -82 £94.78 £7,772 Stopped
02-Oct-07 Natural Gas Short 25-Sep 7159 7345 -186 £60.10 -£11,179 Stopped
02-Oct-07 Soybean Oil Long 17-Sep 3996 3854 -142 £186.28 -£26,452 Stopped
03-Oct-07 Corn Long 24-Sep 376 345 -31 £989.45 -£30,673 Stopped
03-Oct-07 Japanese Yen Long 14-Sep 8778 8685 -93 £97.00 -£9,021 Stopped
03-Oct-07 Cocoa (NY) Long 24-Sep 1983 1890 -93 £329.81 -£30,672 Stopped
08-Oct-07 Heating Oil Long 28-Sep 22703 | 21450 | -1253 £30.16 -£37,790 Stopped
10-Oct-07 5 Year T Note Long 29-Aug 10696 | 10627 -69 £126.00 -£8,694 Stopped
11-Oct-07 10 Year T Note Long 29-Aug 10919 | 10834 -85 £105.00 -£8,925 Stopped
15-Oct-07 Wheat (Chicago) Long 16-Aug 688 835 147 £472.81 £69,503 Stopped
19-Oct-07 Soybeans Long 03-Sep 882 990 108 £564.00 £60,912 Rollover
19-Oct-07 Lumber Short 16-Aug 27470 | 22840 § 4630 £16.38 £75,839 Rollover
19-Oct-07 Wall Street Long 08-Oct 14156 | 13779 -377 £80.92 -£30,507 Stopped
19-Oct-07 Light Crude Oil (US) Long 10-Sep 7562 8856 1294 £87.40 £113,096 Rollover
22-Oct-07 Japanese Yen Short 08-Oct 8623 8856 -233 £130.93 -£30,507 Stopped
22-Oct-07 Pound/Yen Long 08-Oct 23682 | 23090 -592 £51.53 -£30,506 Stopped
22-Oct-07 High Grade Copper Long 24-Sep 35800 35000 -800 £16.58 -£13,264 Stopped
31-Oct-07 No lead gas Long 28-Sep 20772 | 22556 1784 £20.70 £36,929 Rollover
31-Oct-07 Natural Gas Short 29-Oct 7776 8276 -500 £81.00 -£40,500 Stopped
07-Nov-07 FTSE 100 Long 01-Oct 6519 6430 -89 £145.85 -£12,981 Stopped
07-Nov-07 Dax Long 21-Sep 7825 7794 -31 £74.90 -£2,322 Stopped
08-Nov-07 Pound/Yen Long 05-Nov 23856 | 23444 -412 £113.95 -£46,947 Stopped
08-Nov-07 Nasdaq 100 Long 01-Oct 2114 2125 1 £544.67 £5,991 Stopped
12-Nov-07 Platinum Long 20-Sep 1338 1400 62 £694.83 £43,079 Stopped
12-Nov-07 Pork Bellies Short 15-Oct 8590 8850 -260 £73.38 -£19,079 Stopped
12-Nov-07 Silver Long 12-Nov 1568 1470 -98 £504.00 -£49,392 Stopped
12-Nov-07 Lumber Short 19-Oct 25072 | 26520 | -1448 £16.38 -£23,718 Stopped
15-Nov-07 Canadian Long 17-Sep 9706 10170 464 £122.46 £56,821 Stopped
16-Nov-07 Soybean Oil Long 22-Oct 4054 4460 406 £221.73 £90,022 Rollover
16-Nov-07 Oats Long 17-Sep 280.6 283.5 2.9 £1,284.00 £3,724 Rollover
16-Nov-07 Corn Long 12-Nov 385.75 | 373.75 -12 £2,381.00 -£28,572 Rollover
16-Nov-07 Live Cattle Short 05-Nov | 9492.5 J 9552.5 -60 £143.35 -£8,601 Rollover
16-Nov-07 Lean Hogs Short 24-Sep 6380 5300 1080 £82.90 £89,532 Rollover
16-Nov-07 Soybean Meal Long 03-Sep 24570 | 29310 § 4740 £19.43 £92,098 Rollover
16-Nov-07 Light Crude Oil (US) Long 19-Oct 8697 9339 642 £87.40 £56,111 Rollover
21-Nov-07 Australian Long 17-Sep 8398 8720 322 £103.32 £33,269 Stopped
21-Nov-07 Orange Juice (NY) Short 19-Nov 13180 | 14050 -870 £51.25 -£44,588 Stopped
27-Nov-07 Gold Long 10-Sep 709.7 | 826.15 ] 116.45 | £1,111.17 £129,396 Rollover
27-Nov-07 Oats Long 16-Nov 298.6 283.5 -15.1 | £1,284.00 -£19,388 Stopped
28-Nov-07 Platinum Long 26-Nov 1480.5 1430 -50.5 | £1,023.10 -£51,667 Stopped
28-Nov-07 5 Year T Note Long 29-Oct 10780 11030 250 £319.00 £79,750 Rollover
28-Nov-07 10 Year T Note Long 29-Oct 11049 | 11390 | 340.75 | £470.00 £160,153 Rollover
28-Nov-07 30 Year T Bond Long 05-Nov 11418 11759 | 340.5 £251.06 £85,486 Rollover
28-Nov-07 Coffee Arabica Short 05-Nov 12400 13070 -670 £70.07 -£46,947 Stopped
29-Nov-07 Lean Hogs Short 16-Nov 6078 6380 -302 £82.90 -£25,036 Stopped
30-Nov-07 No lead gas Long 31-Oct 22510 J 22633 123 £20.70 £2,546 Rollover
30-Nov-07 Heating Oil Long 22-Oct 23287 | 25756 | 2469 £40.79 £100,711 Rollover
30-Nov-07 No lead gas Long 30-Nov 22666 J 22489 177 £20.70 -£3,664 Stopped
30-Nov-07 Light Crude Oil (US) Long 16-Nov | 9209.4 8900 J -309.4 £87.40 -£27,042 Stopped
03-Dec-07 Heating Oil Long 30-Nov 25800 J 25080 -720 £40.79 -£29,369 Stopped
05-Dec-07 British Pound Long 01-Oct 20419 | 20327 -92 £105.00 -£9,660 Stopped
06-Dec-07 US Dollar Index Short 14-Sep 7925 7670 255 £431.85 £110,122 Stopped
06-Dec-07 FTSE 100 Short 12-Nov 6324 6560 -236 £209.34 -£49,404 Stopped




07-Dec-07 Nikkei 225 Short 12-Nov 15285 | 16000 -715 £69.09 -£49,399 Stopped
11-Dec-07 Sugar #11 (NY) Short 03-Dec 976 1005 -29 £1,432.79 -£41,551 Stopped
11-Dec-07 Swiss Franc Long 10-Sep 8486 8807 321 £245.05 £78,661 Stopped
14-Dec-07 Japanese Yen Long 19-Nov 9026 8900 -126 £216.42 -£27,269 Stopped
14-Dec-07 Euro FX Long 10-Sep 13805 | 14520 715 £177.07 £126,605 Stopped
21-Dec-07 Feeder Cattle Short 10-Dec 10605 10415 190 £140.65 £26,724 Rollover
21-Dec-07 Rough Rice Long 05-Nov 12450 13380 930 £104.33 £97,027 Rollover
21-Dec-07 Soybean Oil Long 16-Nov | 4510.6 4657 146.4 £221.73 £32,461 Rollover
21-Dec-07 Lumber Short 10-Dec 24660 J 24150 510 £33.46 £17,065 Rollover
21-Dec-07 Soybean Meal Long 16-Nov 29564 | 32470 2906 £19.43 £56,464 Rollover
21-Dec-07 Soybeans Long 19-Oct 1011 1159.3 | 148.25 | £564.00 £83,613 Rollover
26-Dec-07 Palladium Short 26-Nov 362 370 -8 £2,870.38 -£22,963 Stopped
26-Dec-07 5 Year T Note Long 28-Nov 11008 10905 -103 £319.00 -£32,857 Stopped
26-Dec-07 10 Year T Note Long 28-Nov 11330 11160 -170 £470.00 -£79,900 Stopped
26-Dec-07 30 Year T Bond Long 28-Nov 11771 11351 -420 £251.06 -£105,445 Stopped
26-Dec-07 Natural Gas Short 03-Dec 7335 7061 274 £62.48 £17,120 Rollover

SEE BELOW IMPORTANT NOTES

TOTAL PROFIT
£873,595

1) As at 28 December 2007, we still had numerous trades open that were showing a running profit of £873,595.

2) The total profit for the year is £873,595 + £293,772, which is £1,167,367.

3) The total percentage gain for 2008 is 116.70%.




