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Index of Abbreviations

NIKKEI 225 Nikkei 225

SPI 200 Australia SPI 2

TSX 60 Canada S& /&O
DJIA E-Mini @es
DAX Ger I@(

SMI S@arket Index

FTSE 100 SE100
CACA40 Qance CAC40
EUROSTOXS@ Eurostoxx 50
NASD \0’ E-Mini Nasdaq 100
S&P E-Mini S&P500

%\ L 2K E-Mini Russell 2000
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Trend Map - Price Trend Change - Price

EQUITY INDICES JUN21  Dail Weekl Monthl EQUITY INDICES JUN21  Daily Weekly Monthly
NIKKEI 225 NIKKEI 225
SPI 200 SPI 200
TSX 60 TSX 60
DJIA DJIA ]
DAX DAX
SMI
FTSE 100 FTSE 100
CAC 40 CAC 40 Q~ e
EUROSTOXX 50 EUROSTO
NASDAQ 100 NASDAQ '
S&P 500 S&P {
RUSSELL 2K 2K

10 Year Histori@D babilities— Price
EQUITY INDICES JUN21 LONG \/ SHORT
PRICE 3/1/2021  3/2/2021 3/3/2021 3/4@ 3/5/2021 3/1/2021  3/2/2021  3/3/2021  3/4/2021  3/5/2021
NIKKEI 225 70 70 60 70 70 70 80
SPI 200 90 90 90 90 80 80 80 90 80
TSX 60 70 70 60 60 60 80 80 80 80 80
DJIA 70 80 90 90 70 70 70 60 60
DAX 80 90 % 80 80 60 70 80 70 80
sMmi 90 90 90 90 100 50 60 70 60 70
FTSE 100 90 80 80 80 e 70 70 80 80 90
CAC 40 80 80 80 80 90 60 70 90 80 80
EUROSTOXX 50 80 80 80 80 80 60 70 90 80 80
NASDAQ 100 80 90 90 90 90 60 70 70 70 70
S&P 500 80 80 90 90 90 60 60 60 70 70
RUSSELL 2K 60 70 70 80 80 80 70 60 70 80
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10 Year Historical Risk-Return - Price

2/26/2021 EQUITY INDICES JUN'21

PRICE CLOSE Percent Avg Loss Max Loss Max DD Avg Gain Max Gain End Date
NIKKEI 225 29130.00

SPI1 200 6603.00 90 -1135 -1135 -1868 119 372 -80 40 4/23/2021
TSX 60 1064.40 80 -11 -16 -16 7 19 2 4 3/4/2021
DJIA 30800.00 80 -145 -200 -213 152 486 79 2 3/2/2021
DAX 13767.00 90 -599 -599 -3378 383 797 7 68 6/2/2021
SMI 10277.00 100 0 0 -1592 220 &484 220 39 4/22/2021
FTSE 100 6382.50 80 -253 -332 -1533 142 329 -193 43 4/28/2021
CAC 40 5591.00 80 -30 -55 -115 SSQ 118 19 4 3/4/2021
EUROSTOXX 50 3569.00 80 -226 -265 -917 286 -80 43 4/28/2021
NASDAQ 100 12900.00 90 -125 -125 -1491 619 41 54 5/13/2021
S&P 500 3799.00 80 -348 -657 -657 Q 27 104 -110 15 3/19/2021
RUSSELL 2K 2195.00 @

2/26/2021 EQUITY INDICES JUN21

PRICE CLOSE Percent Avg Loss Max Loss Max DD Avg Gain Max Gain End Date
NIKKEI 225 29130.00

SPI1 200 6603.00 80 -177.500 -294.000 -332.000 232.250 1306.000 119.40 18 3/24/2021
TSX 60 1064.40

DJIA 30800.00

DAX 13767.00

SMI 10277.00

FTSE 100 6382.50

CAC 40 5591.00

EUROSTOXX 50 3569.00

NASDAQ 100 12900.00

S&P 500 3799.00

RUSSELL 2K 2195.00
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2/26/2021
PERCENT
NIKKEI 225
SPI 200

TSX 60

DJIA

DAX

SMI

FTSE 100
CAC 40
EUROSTOXX 50
NASDAQ 100
S&P 500
RUSSELL 2K

2/26/2021
PERCENT
NIKKEI 225
SPI 200

TSX 60

DJIA

DAX

SMI

FTSE 100
CAC 40
EUROSTOXX 50
NASDAQ 100
S&P 500
RUSSELL 2K

CLOSE
29130.00
6603.00
1064.40
30800.00
13767.00
10277.00
6382.50
5591.00
3569.00
12900.00
3799.00
2195.00

CLOSE
29130.00
6603.00
1064.40
30800.00
13767.00
10277.00
6382.50
5591.00
3569.00
12900.00
3799.00
2195.00

EQUITY INDICES JUN'21
Percent

90
80
80
90
100
80
80
80
90
80

EQUITY INDICES JUN'21
Percent

80

Avg Loss Max Loss
-17.87 -17.87
-1.16 -1.69
-0.75 -0.77
-8.70 -8.70
0.00 0.00
-4.06 -5.16
-0.59 -1.05
-7.91 -8.20
-3.38 -3.38
-12.66 -22.31

Avg Loss

Max Loss

Max DD Avg Gain

10 Year Historical Risk-Return - Percent

Max DD Avg Gain Max Gain
-29.41 2.27 7.69
-1.69 0.82 2.49
-0.99 0.78 1.92

-28.54 3.68 6.73
-16.69 2.71 &5‘.52
-23.80 2.14 .70
2.67 1.2Q~ 2.51
-28.38 1 8.86

9.34
5.37

!_\‘
m@
ale B

-6.86 3.88 20.56
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Max Gain

-0.90
0.31
0.43
0.46
2.71
-3.04
0.46
-2.28
1.89
-3.22

1.73

18

End Date

4/23/2021
3/4/2021
3/2/2021
6/2/2021

4/22/2021

4/28/2021
3/4/2021

4/28/2021

5/13/2021

3/19/2021

End Date

3/24/2021



10 Year Historical Risk-Return - Local Currency

2/26/2021 EQUITY INDICES JUN'21

CURRENCY CLOSE $/Point Avg Loss Max Loss Max DD Avg Gain Max Gain End Date
NIKKEI 225 29130.00

SPI1 200 6603.00 AUD 25 -28375 -28375 -46700 2969 9300 -1998 40 4/23/2021
TSX 60 1064.40 CAD 200 -2115 -3120 -3120 1325 3700 436 4 3/4/2021
DJIA 30800.00 USD 5 -723 -1000 -1065 758 2430 394 2 3/2/2021
DAX 13767.00 EUR 25 -14963 -14963 -84450 9583 19913 180 68 6/2/2021
SMI 10277.00 CHF 10 0 0 -15920 2196 «?40 2196 39 4/22/2021
FTSE 100 6382.50 GBP 10 -2528 -3320 -15325 1416 290 -1933 43 4/28/2021
CAC 40 5591.00 EUR 10 -298 -545 -1150 528@ 1180 192 4 3/4/2021
EUROSTOXX 50 3569.00 EUR 10 -2260 -2650 -9170 6 2860 =797 43 4/28/2021
NASDAQ 100 12900.00 USD 20 -2495 -2495 -29825 4236 12385 830 54 5/13/2021
S&P 500 3799.00 USD 50 -17418 -32855 -32855 Q 1342 5195 -5498 15 3/19/2021
RUSSELL 2K 2195.00

&

2/26/2021 EQUITY INDICES JUN'21

CURRENCY CLOSE $/Point Avg Loss Max Loss Max DD Avg Gain Max Gain End Date
NIKKEI 225 29130.00

SPI1 200 6603.00 AUD 25 -4438 50 -8300 5806 32650 2985 18 3/24/2021
TSX 60 1064.40

DJIA 30800.00

DAX 13767.00

SMI 10277.00

FTSE 100 6382.50

CAC 40 5591.00

EUROSTOXX 50 3569.00

NASDAQ 100 12900.00

S&P 500 3799.00

RUSSELL 2K 2195.00
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DISCLAIMER

THE INFORMATION SET FORTH HEREIN IS FOR EDUCATIONAL D INFORMATIONAL PURPOSES
ONLY AND DOES NOT CONSTITUTE INVESTMENT ADVICE OR ITATION OF ANY KIND TO BUY
OR SELL ANY CASH OR DERIVATIVE INSTRUMENT IN A HE UNDERLYING MARKETS. NO
WARRANTIES OR REPRESENTATIONS ARE MADE CONC THE ACCURACY, LIKELY RESULTS OR
RELIABILITY OF THE USE OF THE INFORMATION ED HEREIN. THE STATISTICAL AND
GRAPHICAL INFORMATION PRESENTED, IS BASED UANTITATIVE ANALYSIS OF HISTORICAL
DATA AND IS SUBJECT TO CERTAIN INHERENT ONS AND NO REPRESENTATION IS BEING
MADE THAT THE RESULTS ILLUSTRATED QUR IN THE FUTURE. THESE RESULTS DO NOT
REPRESENT ACTUAL TRADING AND ARE N@? USTED FOR COMMISSIONS AND SLIPPAGE. IN
ADDITION, BECAUSE THESE STRATEGIES OT ACTUALLY BEEN EXECUTED, THESE RESULTS
MAY HAVE UNDER OR OVER-COMPE FOR THE IMPACT, IF ANY, OF CERTAIN MARKET
FACTORS, SUCH AS LACK OF LIQUIDI @MULATED OR HYPOTHETICAL TRADING PROGRAMS IN
GENERAL ARE ALSO SUBIJECT TO CT THAT THEY ARE DESIGNED WITH THE BENEFIT OF
HINDSIGHT. NO REPRESENTATIO EING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO
ACHIEVE PROFITS OR LOSSES % R TO THOSE SHOWN.





