WEEKLY REPORT STT

December 31, 2010

The STT system went Long Thursday, September 09, 2010 and remains in that status as we go into trading on Monday, January 03, 2011.  

Below is our scorecard for the year, and from our most recent Buy signal.  You will find a table in the Excel spreadsheet “Funds comparison” which keeps track of the Nasdaq-100 Index, and the primary investment vehicles which follow that index with nearly 100% correlation.  That table is too large to display here.

	 
	 
	 
	 
	 
	 
	1-Jan-11

	 
	The performance figures in the table below derive from the following published signals and  positions.
	 

	Trading Style
	31-Dec-09
	1-Feb-10
	18-Feb-10
	6-May-10
	15-Jul-10
	24-Aug-10

	LONG/SHORT
	IN LONG
	SHORT
	LONG
	SHORT
	LONG
	SHORT

	LONG/CASH
	IN LONG
	CASH
	LONG
	CASH
	LONG
	CASH

	Trading Style
	9-Sep-10
	
	
	
	
	 

	LONG/SHORT
	LONG
	
	
	
	
	 

	LONG/CASH
	LONG
	
	
	
	
	 

	Long/Short Trading Strategy YTD and from the Last Buy Signal.  Indexes ranked on STT x1.

	 
	Comparison from December 31, 2009
	LONG
	Comparison from Sep 9, 2010
	LONG

	Index
	The Market
	STT Times One
	STT Times Two
	The Market
	STT Times One
	STT Times Two

	Russell - 2000
	25.31%
	15.08%
	25.70%
	23.48%
	23.48%
	46.97%

	S&P -400
	24.85%
	10.47%
	17.70%
	19.14%
	19.14%
	38.28%

	Nasdaq - Comp
	16.91%
	4.72%
	6.14%
	18.63%
	18.63%
	37.27%

	S&P - 500
	12.78%
	4.57%
	7.09%
	13.90%
	13.90%
	27.80%

	Dow - 30
	11.02%
	2.00%
	2.65%
	11.16%
	11.16%
	22.32%

	Nasdaq - 100
	19.22%
	1.93%
	0.76%
	17.59%
	17.59%
	35.17%

	Average
	18.35%
	6.46%
	10.01%
	17.32%
	17.32%
	34.63%

	 
	
	
	
	
	
	 

	Long/Cash Trading Strategy YTD and from the Last Buy Signal.  Indexes ranked on STT x1.

	 
	Comparison from December 31, 2009
	LONG
	Comparison from Sep 9, 2010
	LONG

	Index
	The Market
	STT Times One
	STT Times Two
	The Market
	STT Times One
	STT Times Two

	Russell - 2000
	25.31%
	20.83%
	39.55%
	23.48%
	23.48%
	46.97%

	S&P -400
	24.85%
	18.00%
	34.86%
	19.14%
	19.14%
	38.28%

	Nasdaq - Comp
	16.91%
	11.12%
	19.90%
	18.63%
	18.63%
	37.27%

	Nasdaq - 100
	19.22%
	10.76%
	19.47%
	17.59%
	17.59%
	35.17%

	S&P - 500
	12.78%
	9.00%
	16.57%
	13.90%
	13.90%
	27.80%

	Dow - 30
	11.02%
	6.73%
	12.42%
	11.16%
	11.16%
	22.32%

	Average
	18.35%
	12.74%
	23.80%
	17.32%
	17.32%
	34.63%


Commentary on the Controlled Risk Fund (RAF)

	Working Account Balance
	$100,000.00
	 
	   The figures below are net all commissions and fee costs.

	Period
	Gain
	Subscriber Fee
	Net %
	Net Income
	Cumulative Earnings
	Income Distributions

	Quarter - 1
	$18,353.02
	$3,670.60
	14.7%
	$14,682.42
	$14,682.42
	14.7%
	$14,682.42
	31-Mar-10

	Quarter - 2
	$22,480.28
	$4,496.06
	18.0%
	$17,984.22
	$24,330.82
	24.3%
	$17,984.22
	30-Jun-10

	Quarter - 3
	$15,896.03
	$3,179.21
	12.7%
	$12,716.82
	$37,047.64
	37.0%
	$12,716.82
	30-Sep-10

	Quarter - 4
	$37,417.62
	$7,483.52
	29.9%
	$29,934.10
	$75,317.56
	75.3%
	$29,934.10
	31-Dec-10


	TABLE  2
	
	
	
	
	
	
	
	
	
	
	
	

	$100.000.00 Controlled Risk Account (RAF)
	S&P-500 INDEX
	Nasdaq-100 INDEX
	Russell-2000 INDEX

	Closing
	 Asset Cash Value
	Daily
	Since
	Index
	Daily
	Since
	Index
	Daily
	Since
	Index
	Daily
	Since

	Date
	
	Change
	9/30
	
	Change
	9/30
	
	Change
	9/30
	
	Change
	9/30

	30-Sep-10
	$100,000.00
	 
	 
	1141.20
	 
	 
	1998.04
	 
	 
	676.14
	 
	 

	1-Oct-10
	$100,242.88
	0.2%
	0.2%
	1146.24
	0.4%
	0.4%
	1996.60
	-0.1%
	-0.1%
	679.29
	0.5%
	0.5%

	4-Oct-10
	$99,765.50
	-0.5%
	-0.2%
	1137.03
	-0.8%
	-0.4%
	1975.33
	-1.1%
	-1.1%
	669.45
	-1.4%
	-1.0%

	5-Oct-10
	$101,833.38
	2.1%
	1.8%
	1160.75
	2.1%
	1.7%
	2024.63
	2.5%
	1.3%
	689.35
	3.0%
	2.0%

	6-Oct-10
	$103,301.40
	1.4%
	3.3%
	1159.97
	-0.1%
	1.6%
	2006.52
	-0.9%
	0.4%
	685.33
	-0.6%
	1.4%

	7-Oct-10
	$102,024.02
	-1.2%
	2.0%
	1158.06
	-0.2%
	1.5%
	2011.63
	0.3%
	0.7%
	684.23
	-0.2%
	1.2%

	8-Oct-10
	$102,315.99
	0.3%
	2.3%
	1165.15
	0.6%
	2.1%
	2027.03
	0.8%
	1.5%
	693.81
	1.4%
	2.6%

	11-Oct-10
	$102,315.99
	0.0%
	2.3%
	1165.30
	0.0%
	2.1%
	2026.98
	0.0%
	1.4%
	693.47
	0.0%
	2.6%

	12-Oct-10
	$102,315.99
	0.0%
	2.3%
	1169.77
	0.4%
	2.5%
	2041.55
	0.7%
	2.2%
	696.04
	0.4%
	2.9%

	13-Oct-10
	$102,313.61
	0.0%
	2.3%
	1178.10
	0.7%
	3.2%
	2057.25
	0.8%
	3.0%
	705.37
	1.3%
	4.3%

	14-Oct-10
	$100,761.24
	-1.5%
	0.8%
	1173.81
	-0.4%
	2.9%
	2054.51
	-0.1%
	2.8%
	704.69
	-0.1%
	4.2%

	15-Oct-10
	$110,060.11
	9.2%
	10.1%
	1176.19
	0.2%
	3.1%
	2097.73
	2.1%
	5.0%
	703.17
	-0.2%
	4.0%

	18-Oct-10
	$110,627.88
	0.5%
	10.6%
	1184.71
	0.7%
	3.8%
	2104.15
	0.3%
	5.3%
	710.13
	1.0%
	5.0%

	19-Oct-10
	$108,848.67
	-1.6%
	8.8%
	1165.90
	-1.6%
	2.2%
	2069.73
	-1.6%
	3.6%
	692.89
	-2.4%
	2.5%

	20-Oct-10
	$108,990.64
	0.1%
	9.0%
	1178.17
	1.1%
	3.2%
	2085.75
	0.8%
	4.4%
	701.76
	1.3%
	3.8%

	21-Oct-10
	$108,227.85
	-0.7%
	8.2%
	1180.26
	0.2%
	3.4%
	2090.10
	0.2%
	4.6%
	698.12
	-0.5%
	3.3%

	22-Oct-10
	$108,389.57
	0.1%
	8.4%
	1183.08
	0.2%
	3.7%
	2104.21
	0.7%
	5.3%
	703.43
	0.8%
	4.0%

	25-Oct-10
	$108,672.32
	0.3%
	8.7%
	1185.62
	0.2%
	3.9%
	2113.55
	0.4%
	5.8%
	707.89
	0.6%
	4.7%

	26-Oct-10
	$109,172.28
	0.5%
	9.2%
	1185.64
	0.0%
	3.9%
	2119.05
	0.3%
	6.1%
	706.93
	-0.1%
	4.6%

	27-Oct-10
	$109,267.53
	0.1%
	9.3%
	1182.45
	-0.3%
	3.6%
	2125.88
	0.3%
	6.4%
	704.24
	-0.4%
	4.2%

	28-Oct-10
	$112,045.16
	2.5%
	12.0%
	1183.79
	0.1%
	3.7%
	2129.73
	0.2%
	6.6%
	701.04
	-0.5%
	3.7%

	29-Oct-10
	$112,377.91
	0.3%
	12.4%
	1183.26
	0.0%
	3.7%
	2124.45
	-0.2%
	6.3%
	703.33
	0.3%
	4.0%

	1-Nov-10
	$112,885.91
	0.5%
	12.9%
	1184.38
	0.1%
	3.8%
	2128.42
	0.2%
	6.5%
	698.56
	-0.7%
	3.3%

	2-Nov-10
	$112,586.25
	-0.3%
	12.6%
	1193.57
	0.8%
	4.6%
	2151.72
	1.1%
	7.7%
	712.88
	2.0%
	5.4%

	3-Nov-10
	$110,995.75
	-1.4%
	11.0%
	1197.96
	0.4%
	5.0%
	2158.36
	0.3%
	8.0%
	715.08
	0.3%
	5.8%

	4-Nov-10
	$111,919.68
	0.8%
	11.9%
	1221.06
	1.9%
	7.0%
	2187.80
	1.4%
	9.5%
	733.46
	2.6%
	8.5%

	5-Nov-10
	$111,917.30
	0.0%
	11.9%
	1225.85
	0.4%
	7.4%
	2186.71
	0.0%
	9.4%
	736.59
	0.4%
	8.9%

	8-Nov-10
	$113,555.07
	1.5%
	13.6%
	1223.25
	-0.2%
	7.2%
	2188.94
	0.1%
	9.6%
	736.03
	-0.1%
	8.9%

	9-Nov-10
	$113,759.41
	0.2%
	13.8%
	1213.40
	-0.8%
	6.3%
	2176.88
	-0.6%
	9.0%
	726.04
	-1.4%
	7.4%

	10-Nov-10
	$113,948.75
	0.2%
	13.9%
	1218.71
	0.4%
	6.8%
	2187.74
	0.5%
	9.5%
	734.87
	1.2%
	8.7%

	11-Nov-10
	$113,948.75
	0.0%
	13.9%
	1213.54
	-0.4%
	6.3%
	2173.11
	-0.7%
	8.8%
	731.58
	-0.4%
	8.2%

	12-Nov-10
	$112,257.81
	-1.5%
	12.3%
	1199.21
	-1.2%
	5.1%
	2137.95
	-1.6%
	7.0%
	719.27
	-1.7%
	6.4%

	15-Nov-10
	$112,255.43
	0.0%
	12.3%
	1197.75
	-0.1%
	5.0%
	2131.48
	-0.3%
	6.7%
	719.93
	0.1%
	6.5%

	16-Nov-10
	$114,789.01
	2.3%
	14.8%
	1178.34
	-1.6%
	3.3%
	2093.63
	-1.8%
	4.8%
	705.41
	-2.0%
	4.3%

	17-Nov-10
	$114,789.01
	0.0%
	14.8%
	1178.59
	0.0%
	3.3%
	2100.00
	0.3%
	5.1%
	707.45
	0.3%
	4.6%

	18-Nov-10
	$116,684.26
	1.7%
	16.7%
	1196.69
	1.5%
	4.9%
	2134.77
	1.7%
	6.8%
	720.84
	1.9%
	6.6%

	19-Nov-10
	$119,206.70
	2.2%
	19.2%
	1199.73
	0.3%
	5.1%
	2135.27
	0.0%
	6.9%
	724.36
	0.5%
	7.1%

	22-Nov-10
	$121,873.79
	2.2%
	21.9%
	1197.84
	-0.2%
	5.0%
	2150.86
	0.7%
	7.6%
	727.33
	0.4%
	7.6%

	23-Nov-10
	$114,226.29
	-6.3%
	14.2%
	1180.73
	-1.4%
	3.5%
	2116.61
	-1.6%
	5.9%
	719.93
	-1.0%
	6.5%

	24-Nov-10
	$114,946.41
	0.6%
	14.9%
	1196.34
	1.3%
	4.8%
	2159.15
	2.0%
	8.1%
	734.85
	2.1%
	8.7%

	26-Nov-10
	$114,946.41
	0.0%
	14.9%
	1189.40
	-0.6%
	4.2%
	2153.91
	-0.2%
	7.8%
	732.73
	-0.3%
	8.4%

	29-Nov-10
	$116,084.79
	1.0%
	16.1%
	1187.76
	-0.1%
	4.1%
	2144.56
	-0.4%
	7.3%
	731.95
	-0.1%
	8.3%

	30-Nov-10
	$121,811.04
	4.9%
	21.8%
	1180.55
	-0.6%
	3.4%
	2117.33
	-1.3%
	6.0%
	727.01
	-0.7%
	7.5%

	1-Dec-10
	$122,599.16
	0.6%
	22.6%
	1206.07
	2.2%
	5.7%
	2162.83
	2.1%
	8.2%
	743.14
	2.2%
	9.9%

	2-Dec-10
	$122,596.79
	0.0%
	22.6%
	1221.53
	1.3%
	7.0%
	2185.30
	1.0%
	9.4%
	751.20
	1.1%
	11.1%

	3-Dec-10
	$122,596.79
	0.0%
	22.6%
	1224.71
	0.3%
	7.3%
	2191.17
	0.3%
	9.7%
	756.42
	0.7%
	11.9%

	6-Dec-10
	$123,486.93
	0.7%
	23.5%
	1223.12
	-0.1%
	7.2%
	2189.81
	-0.1%
	9.6%
	760.86
	0.6%
	12.5%

	7-Dec-10
	$123,486.93
	0.0%
	23.5%
	1223.75
	0.1%
	7.2%
	2189.35
	0.0%
	9.6%
	764.42
	0.5%
	13.1%

	8-Dec-10
	$123,486.93
	0.0%
	23.5%
	1228.28
	0.4%
	7.6%
	2200.60
	0.5%
	10.1%
	764.04
	0.0%
	13.0%

	9-Dec-10
	$122,232.18
	-1.0%
	22.2%
	1233.00
	0.4%
	8.0%
	2201.57
	0.0%
	10.2%
	767.52
	0.5%
	13.5%

	10-Dec-10
	$122,229.81
	0.0%
	22.2%
	1240.40
	0.6%
	8.7%
	2215.34
	0.6%
	10.9%
	776.83
	1.2%
	14.9%

	13-Dec-10
	$122,222.68
	0.0%
	22.2%
	1240.46
	0.0%
	8.7%
	2217.61
	0.1%
	11.0%
	774.86
	-0.3%
	14.6%

	14-Dec-10
	$122,222.68
	0.0%
	22.2%
	1241.59
	0.1%
	8.8%
	2212.59
	-0.2%
	10.7%
	771.66
	-0.4%
	14.1%

	15-Dec-10
	$125,138.76
	2.4%
	25.1%
	1235.23
	-0.5%
	8.2%
	2202.45
	-0.5%
	10.2%
	768.40
	-0.4%
	13.6%

	16-Dec-10
	$127,304.01
	1.7%
	27.3%
	1242.87
	0.6%
	8.9%
	2218.02
	0.7%
	11.0%
	776.55
	1.1%
	14.9%

	17-Dec-10
	$127,304.01
	0.0%
	27.3%
	1243.91
	0.1%
	9.0%
	2218.29
	0.0%
	11.0%
	779.48
	0.4%
	15.3%

	20-Dec-10
	$127,304.01
	0.0%
	27.3%
	1247.08
	0.3%
	9.3%
	2223.04
	0.2%
	11.3%
	782.31
	0.4%
	15.7%

	21-Dec-10
	$127,301.64
	0.0%
	27.3%
	1254.60
	0.6%
	9.9%
	2234.57
	0.5%
	11.8%
	790.52
	1.0%
	16.9%

	22-Dec-10
	$127,641.37
	0.3%
	27.6%
	1258.84
	0.3%
	10.3%
	2235.91
	0.1%
	11.9%
	790.59
	0.0%
	16.9%

	23-Dec-10
	$127,941.37
	0.2%
	27.9%
	1256.77
	-0.2%
	10.1%
	2230.27
	-0.3%
	11.6%
	788.96
	-0.2%
	16.7%

	27-Dec-10
	$137,417.62
	7.4%
	37.4%
	1257.54
	0.1%
	10.2%
	2229.86
	0.0%
	11.6%
	791.97
	0.4%
	17.1%

	28-Dec-10
	$137,417.62
	0.0%
	37.4%
	1258.57
	0.1%
	10.3%
	2227.42
	-0.1%
	11.5%
	789.46
	-0.3%
	16.8%

	29-Dec-10
	$137,417.62
	0.0%
	37.4%
	1259.78
	0.1%
	10.4%
	2231.64
	0.2%
	11.7%
	790.26
	0.1%
	16.9%

	30-Dec-10
	$137,417.62
	0.0%
	37.4%
	1257.88
	-0.2%
	10.2%
	2225.72
	-0.3%
	11.4%
	789.74
	-0.1%
	16.8%

	31-Dec-10
	$137,568.12
	0.1%
	37.6%
	1257.64
	0.0%
	10.2%
	2217.86
	-0.4%
	11.0%
	783.65
	-0.8%
	15.9%


The values in the tables above represent the realized gains in the period, inclusive of all option premiums gained through the sale of selected future options.  This is the actual cash value of the account.   The current state of outstanding emimi future positions will reflect the unrealized gains or unrealized losses.  Therefore, this amount is either added to or subtracted from the actual cash value to establish the daily “Equity value”.  In view of my policy to not take unrealized losses, but rather to hedge against their becoming unmanageable, the actual cash in the account, and its buildup over time is the best measurement of the fund’s performance on a day to day basis.  

The model account begins each quarter with a Cash balance of $100,000.  Your personal account will likely be somewhat different due to a different cash basis, and a different accounting method. 

**********************************
Fred’s Commentary on the STT Long Term Retirement Plan  
WEEKLY REPORT STT

December 24, 2010

The STT system went Long Thursday, September 09, 2010 and remains in that status as we go into trading on Monday, December 27, 2010.  

Fred’s Commentary on the STT Long Term Retirement Plan  
     I will be taking a semi Holiday time off for the rest of December.  The current performance and, of course, any new trading signals will continue to be presented.  Commentary will be sparse or non existent until next year.
Merry Christmas and a happy holiday season to all as you may choose to celebrate it.
Fred, Eric, and Nathanne
Below is our scorecard for the year, and from our most recent Buy signal.  You will find a table in the Excel spreadsheet “Funds comparison” which keeps track of the Nasdaq-100 Index, and the primary investment vehicles which follow that index with nearly 100% correlation.  That table is too large to display here.

	 
	 
	 
	 
	 
	 
	23-Dec-10

	 
	The performance figures in the table below derive from the following published signals and  positions.
	 

	Trading Style
	31-Dec-09
	1-Feb-10
	18-Feb-10
	6-May-10
	15-Jul-10
	24-Aug-10

	LONG/SHORT
	IN LONG
	SHORT
	LONG
	SHORT
	LONG
	SHORT

	LONG/CASH
	IN LONG
	CASH
	LONG
	CASH
	LONG
	CASH

	Trading Style
	9-Sep-10
	
	
	
	
	 

	LONG/SHORT
	LONG
	
	
	
	
	 

	LONG/CASH
	LONG
	
	
	
	
	 

	Long/Short Trading Strategy YTD and from the Last Buy Signal.  Indexes ranked on STT x1.

	 
	Comparison from December 31, 2009
	LONG
	Comparison from Sep 9, 2010
	LONG

	Index
	The Market
	STT Times One
	STT Times Two
	The Market
	STT Times One
	STT Times Two

	Russell - 2000
	26.15%
	15.86%
	27.13%
	24.32%
	24.32%
	48.64%

	S&P -400
	25.34%
	10.90%
	18.49%
	19.60%
	19.60%
	39.21%

	Nasdaq - Comp
	17.47%
	5.22%
	7.02%
	19.20%
	19.20%
	38.40%

	S&P - 500
	12.70%
	4.49%
	6.96%
	13.82%
	13.82%
	27.64%

	Nasdaq - 100
	19.89%
	2.50%
	1.74%
	18.25%
	18.25%
	36.49%

	Dow - 30
	10.98%
	1.96%
	2.58%
	11.12%
	11.12%
	22.24%

	Average
	18.76%
	6.82%
	10.65%
	17.72%
	17.72%
	35.44%

	 
	
	
	
	
	
	 

	Long/Cash Trading Strategy YTD and from the Last Buy Signal.  Indexes ranked on STT x1.

	 
	Comparison from December 31, 2009
	LONG
	Comparison from Sep 9, 2010
	LONG

	Index
	The Market
	STT Times One
	STT Times Two
	The Market
	STT Times One
	STT Times Two

	Russell - 2000
	26.15%
	21.64%
	41.14%
	24.32%
	24.32%
	48.64%

	S&P -400
	25.34%
	18.46%
	35.77%
	19.60%
	19.60%
	39.21%

	Nasdaq - Comp
	17.47%
	11.66%
	20.90%
	19.20%
	19.20%
	38.40%

	Nasdaq - 100
	19.89%
	11.38%
	20.63%
	18.25%
	18.25%
	36.49%

	S&P - 500
	12.70%
	8.92%
	16.43%
	13.82%
	13.82%
	27.64%

	Dow - 30
	10.98%
	6.69%
	12.35%
	11.12%
	11.12%
	22.24%

	Average
	18.76%
	13.12%
	24.54%
	17.72%
	17.72%
	35.44%


Commentary on the Controlled Risk Fund (RAF)

	Working Account Balance
	$100,000.00
	 
	   The figures below are net all commissions and fee costs.

	Period
	Gain
	Subscriber Fee
	Net %
	Net Income
	Cumulative Earnings
	Income Distributions

	Quarter - 1
	$18,353.02
	$3,670.60
	14.7%
	$14,682.42
	$14,682.42
	14.7%
	$14,682.42
	31-Mar-10

	Quarter - 2
	$22,480.28
	$4,496.06
	18.0%
	$17,984.22
	$32,666.64
	32.7%
	$17,984.22
	30-Jun-10

	Quarter - 3
	$15,896.03
	$3,179.21
	12.7%
	$12,716.82
	$45,383.46
	45.4%
	$12,716.82
	30-Sep-10

	Quarter - 4
	$27,641.37
	$5,528.27
	22.1%
	$22,113.10
	$67,496.56
	67.5%
	Pending to 12/31
	31-Dec-10


	$100.000.00 Controlled Risk Account (RAF)
	S&P-500 INDEX
	Nasdaq-100 INDEX
	Russell-2000 INDEX

	Closing
	 Asset Cash Value
	Daily
	Since
	Index
	Daily
	Since
	Index
	Daily
	Since
	Index
	Daily
	Since

	Date
	
	Change
	9/30
	
	Change
	9/30
	
	Change
	9/30
	
	Change
	9/30

	30-Sep-10
	$100,000.00
	 
	 
	1141.20
	 
	 
	1998.04
	 
	 
	676.14
	 
	 

	1-Oct-10
	$100,242.88
	0.2%
	0.2%
	1146.24
	0.4%
	0.4%
	1996.60
	-0.1%
	-0.1%
	679.29
	0.5%
	0.5%

	4-Oct-10
	$99,765.50
	-0.5%
	-0.2%
	1137.03
	-0.8%
	-0.4%
	1975.33
	-1.1%
	-1.1%
	669.45
	-1.4%
	-1.0%

	5-Oct-10
	$101,833.38
	2.1%
	1.8%
	1160.75
	2.1%
	1.7%
	2024.63
	2.5%
	1.3%
	689.35
	3.0%
	2.0%

	6-Oct-10
	$103,301.40
	1.4%
	3.3%
	1159.97
	-0.1%
	1.6%
	2006.52
	-0.9%
	0.4%
	685.33
	-0.6%
	1.4%

	7-Oct-10
	$102,024.02
	-1.2%
	2.0%
	1158.06
	-0.2%
	1.5%
	2011.63
	0.3%
	0.7%
	684.23
	-0.2%
	1.2%

	8-Oct-10
	$102,315.99
	0.3%
	2.3%
	1165.15
	0.6%
	2.1%
	2027.03
	0.8%
	1.5%
	693.81
	1.4%
	2.6%

	11-Oct-10
	$102,315.99
	0.0%
	2.3%
	1165.30
	0.0%
	2.1%
	2026.98
	0.0%
	1.4%
	693.47
	0.0%
	2.6%

	12-Oct-10
	$102,315.99
	0.0%
	2.3%
	1169.77
	0.4%
	2.5%
	2041.55
	0.7%
	2.2%
	696.04
	0.4%
	2.9%

	13-Oct-10
	$102,313.61
	0.0%
	2.3%
	1178.10
	0.7%
	3.2%
	2057.25
	0.8%
	3.0%
	705.37
	1.3%
	4.3%

	14-Oct-10
	$100,761.24
	-1.5%
	0.8%
	1173.81
	-0.4%
	2.9%
	2054.51
	-0.1%
	2.8%
	704.69
	-0.1%
	4.2%

	15-Oct-10
	$110,060.11
	9.2%
	10.1%
	1176.19
	0.2%
	3.1%
	2097.73
	2.1%
	5.0%
	703.17
	-0.2%
	4.0%

	18-Oct-10
	$110,627.88
	0.5%
	10.6%
	1184.71
	0.7%
	3.8%
	2104.15
	0.3%
	5.3%
	710.13
	1.0%
	5.0%

	19-Oct-10
	$108,848.67
	-1.6%
	8.8%
	1165.90
	-1.6%
	2.2%
	2069.73
	-1.6%
	3.6%
	692.89
	-2.4%
	2.5%

	20-Oct-10
	$108,990.64
	0.1%
	9.0%
	1178.17
	1.1%
	3.2%
	2085.75
	0.8%
	4.4%
	701.76
	1.3%
	3.8%

	21-Oct-10
	$108,227.85
	-0.7%
	8.2%
	1180.26
	0.2%
	3.4%
	2090.10
	0.2%
	4.6%
	698.12
	-0.5%
	3.3%

	22-Oct-10
	$108,389.57
	0.1%
	8.4%
	1183.08
	0.2%
	3.7%
	2104.21
	0.7%
	5.3%
	703.43
	0.8%
	4.0%

	25-Oct-10
	$108,672.32
	0.3%
	8.7%
	1185.62
	0.2%
	3.9%
	2113.55
	0.4%
	5.8%
	707.89
	0.6%
	4.7%

	26-Oct-10
	$109,172.28
	0.5%
	9.2%
	1185.64
	0.0%
	3.9%
	2119.05
	0.3%
	6.1%
	706.93
	-0.1%
	4.6%

	27-Oct-10
	$109,267.53
	0.1%
	9.3%
	1182.45
	-0.3%
	3.6%
	2125.88
	0.3%
	6.4%
	704.24
	-0.4%
	4.2%

	28-Oct-10
	$112,045.16
	2.5%
	12.0%
	1183.79
	0.1%
	3.7%
	2129.73
	0.2%
	6.6%
	701.04
	-0.5%
	3.7%

	29-Oct-10
	$112,377.91
	0.3%
	12.4%
	1183.26
	0.0%
	3.7%
	2124.45
	-0.2%
	6.3%
	703.33
	0.3%
	4.0%

	1-Nov-10
	$112,885.91
	0.5%
	12.9%
	1184.38
	0.1%
	3.8%
	2128.42
	0.2%
	6.5%
	698.56
	-0.7%
	3.3%

	2-Nov-10
	$112,586.25
	-0.3%
	12.6%
	1193.57
	0.8%
	4.6%
	2151.72
	1.1%
	7.7%
	712.88
	2.0%
	5.4%

	3-Nov-10
	$110,995.75
	-1.4%
	11.0%
	1197.96
	0.4%
	5.0%
	2158.36
	0.3%
	8.0%
	715.08
	0.3%
	5.8%

	4-Nov-10
	$111,919.68
	0.8%
	11.9%
	1221.06
	1.9%
	7.0%
	2187.80
	1.4%
	9.5%
	733.46
	2.6%
	8.5%

	5-Nov-10
	$111,917.30
	0.0%
	11.9%
	1225.85
	0.4%
	7.4%
	2186.71
	0.0%
	9.4%
	736.59
	0.4%
	8.9%

	8-Nov-10
	$113,555.07
	1.5%
	13.6%
	1223.25
	-0.2%
	7.2%
	2188.94
	0.1%
	9.6%
	736.03
	-0.1%
	8.9%

	9-Nov-10
	$113,759.41
	0.2%
	13.8%
	1213.40
	-0.8%
	6.3%
	2176.88
	-0.6%
	9.0%
	726.04
	-1.4%
	7.4%

	10-Nov-10
	$113,948.75
	0.2%
	13.9%
	1218.71
	0.4%
	6.8%
	2187.74
	0.5%
	9.5%
	734.87
	1.2%
	8.7%

	11-Nov-10
	$113,948.75
	0.0%
	13.9%
	1213.54
	-0.4%
	6.3%
	2173.11
	-0.7%
	8.8%
	731.58
	-0.4%
	8.2%

	12-Nov-10
	$112,257.81
	-1.5%
	12.3%
	1199.21
	-1.2%
	5.1%
	2137.95
	-1.6%
	7.0%
	719.27
	-1.7%
	6.4%

	15-Nov-10
	$112,255.43
	0.0%
	12.3%
	1197.75
	-0.1%
	5.0%
	2131.48
	-0.3%
	6.7%
	719.93
	0.1%
	6.5%

	16-Nov-10
	$114,789.01
	2.3%
	14.8%
	1178.34
	-1.6%
	3.3%
	2093.63
	-1.8%
	4.8%
	705.41
	-2.0%
	4.3%

	17-Nov-10
	$114,789.01
	0.0%
	14.8%
	1178.59
	0.0%
	3.3%
	2100.00
	0.3%
	5.1%
	707.45
	0.3%
	4.6%

	18-Nov-10
	$116,684.26
	1.7%
	16.7%
	1196.69
	1.5%
	4.9%
	2134.77
	1.7%
	6.8%
	720.84
	1.9%
	6.6%

	19-Nov-10
	$119,206.70
	2.2%
	19.2%
	1199.73
	0.3%
	5.1%
	2135.27
	0.0%
	6.9%
	724.36
	0.5%
	7.1%

	22-Nov-10
	$121,873.79
	2.2%
	21.9%
	1197.84
	-0.2%
	5.0%
	2150.86
	0.7%
	7.6%
	727.33
	0.4%
	7.6%

	23-Nov-10
	$114,226.29
	-6.3%
	14.2%
	1180.73
	-1.4%
	3.5%
	2116.61
	-1.6%
	5.9%
	719.93
	-1.0%
	6.5%

	24-Nov-10
	$114,946.41
	0.6%
	14.9%
	1196.34
	1.3%
	4.8%
	2159.15
	2.0%
	8.1%
	734.85
	2.1%
	8.7%

	26-Nov-10
	$114,946.41
	0.0%
	14.9%
	1189.40
	-0.6%
	4.2%
	2153.91
	-0.2%
	7.8%
	732.73
	-0.3%
	8.4%

	29-Nov-10
	$116,084.79
	1.0%
	16.1%
	1187.76
	-0.1%
	4.1%
	2144.56
	-0.4%
	7.3%
	731.95
	-0.1%
	8.3%

	30-Nov-10
	$121,811.04
	4.9%
	21.8%
	1180.55
	-0.6%
	3.4%
	2117.33
	-1.3%
	6.0%
	727.01
	-0.7%
	7.5%

	1-Dec-10
	$122,599.16
	0.6%
	22.6%
	1206.07
	2.2%
	5.7%
	2162.83
	2.1%
	8.2%
	743.14
	2.2%
	9.9%

	2-Dec-10
	$122,596.79
	0.0%
	22.6%
	1221.53
	1.3%
	7.0%
	2185.30
	1.0%
	9.4%
	751.20
	1.1%
	11.1%

	3-Dec-10
	$122,596.79
	0.0%
	22.6%
	1224.71
	0.3%
	7.3%
	2191.17
	0.3%
	9.7%
	756.42
	0.7%
	11.9%

	6-Dec-10
	$123,486.93
	0.7%
	23.5%
	1223.12
	-0.1%
	7.2%
	2189.81
	-0.1%
	9.6%
	760.86
	0.6%
	12.5%

	7-Dec-10
	$123,486.93
	0.0%
	23.5%
	1223.75
	0.1%
	7.2%
	2189.35
	0.0%
	9.6%
	764.42
	0.5%
	13.1%

	8-Dec-10
	$123,486.93
	0.0%
	23.5%
	1228.28
	0.4%
	7.6%
	2200.60
	0.5%
	10.1%
	764.04
	0.0%
	13.0%

	9-Dec-10
	$122,232.18
	-1.0%
	22.2%
	1233.00
	0.4%
	8.0%
	2201.57
	0.0%
	10.2%
	767.52
	0.5%
	13.5%

	10-Dec-10
	$122,229.81
	0.0%
	22.2%
	1240.40
	0.6%
	8.7%
	2215.34
	0.6%
	10.9%
	776.83
	1.2%
	14.9%

	13-Dec-10
	$122,222.68
	0.0%
	22.2%
	1240.46
	0.0%
	8.7%
	2217.61
	0.1%
	11.0%
	774.86
	-0.3%
	14.6%

	14-Dec-10
	$122,222.68
	0.0%
	22.2%
	1241.59
	0.1%
	8.8%
	2212.59
	-0.2%
	10.7%
	771.66
	-0.4%
	14.1%

	15-Dec-10
	$125,138.76
	2.4%
	25.1%
	1235.23
	-0.5%
	8.2%
	2202.45
	-0.5%
	10.2%
	768.40
	-0.4%
	13.6%

	16-Dec-10
	$127,304.01
	1.7%
	27.3%
	1242.87
	0.6%
	8.9%
	2218.02
	0.7%
	11.0%
	776.55
	1.1%
	14.9%

	17-Dec-10
	$127,304.01
	0.0%
	27.3%
	1243.91
	0.1%
	9.0%
	2218.29
	0.0%
	11.0%
	779.48
	0.4%
	15.3%

	20-Dec-10
	$127,304.01
	0.0%
	27.3%
	1247.08
	0.3%
	9.3%
	2223.04
	0.2%
	11.3%
	782.31
	0.4%
	15.7%

	21-Dec-10
	$127,301.64
	0.0%
	27.3%
	1254.60
	0.6%
	9.9%
	2234.57
	0.5%
	11.8%
	790.52
	1.0%
	16.9%

	22-Dec-10
	$127,641.37
	0.3%
	27.6%
	1258.84
	0.3%
	10.3%
	2235.91
	0.1%
	11.9%
	790.59
	0.0%
	16.9%

	23-Dec-10
	$127,641.37
	0.0%
	27.6%
	1256.77
	-0.2%
	10.1%
	2230.27
	-0.3%
	11.6%
	788.96
	-0.2%
	16.7%


The values in the tables above have been revised and will reflect the actual “New Cash Value” as stated in a brokerage account established with ProActiveFutures having started the current quarter with $100,000.  

If you have an active RAF your cash balance will no doubt be different, so the best way to see how your fund has performed will always be to view your own brokerage statement.  Interactive Brokers, among other brokerages do their daily performance accounting in a different way than what is shown here.  You may see a higher or lower cash balance on any given day, but the internal performance will be the same.  The major difference is in how the options premiums and unrealized losses/gains are treated.  

Table 1 shows the net earnings after subtracting the proposed subscriber fee.

Table 2 shows the absolute cash value in the account.  

**********************************
