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N Performance Statistics*

Program Name: Dual Thrust Portfolio, Universal Technical Systems Average Monthly Gain $14,349
Account Size: $100,000
Average Monthly Loss ($7,012)
Markets Traded: Crude, Unleaded Gas, E-Natural Gas, US T-Bonds, —

Euro Currency, E-Russell, E-Midcap, Copper. Leiiel kg Sloailis 2

Total Losing Months 18

1 - 0

Period 3 Months 6 Months 12 Months it il SRR

Lease Rates $2,195 $3,995 $6,795 Calmar Ratio 4.34

\_ J Average Annual Return 118.23%

Monthly Performance¥* (as of March 31, 2009)
Year Jan Feb Mar April May June July Aug Sept Oct Nov Dec

2003 | ($2,917) | $397 |($5,266) | $8,249 $21,840 | $6,376 (($5,433) ($2,488) $19,931 | $2,696 | $4,496 | $14,813 | $62,694 | 62.69% | -16.87%
2004 | ($3,565) | $11,031 | $2,155 | $16,462 |$3,384 |($2,603) $12,355 |$5,099 ($9,131) $19,456 | ($159) | $15,863 | $70,347 | 70.35% | -13.12%
2005 | $5,098 | $14,491 |($15,256) | $4,289 | ($757) |$10,128 | $937 |$8,883 $11,825 $19,190 |($11,140) | $8,406 | $56,094 | 56.09% | -37.24%
2006 | $3,420 | $5,273 |$11,142 | $21,369 $28,211 | $22,739 $12,836 |$6,165 $11,088 $12,005 | $989 |($16,837) | $118,400 |118.40% | -24.30%
2007 | $13,257 | $17,572 | $6,562 | $18,761 $14,117 |($13,367) $18,906 | ($768) | $979 $34,363 | $7,507 | $16,364 |$134,253 |134.25% | -23.13%
2008 | $12,179 | $22,564 | $1,922 | $3,663 |$12,084 | ($1,468) $51,705 | $386 ($19,891 $121,899 ($21,257) | $44,027 |$267,595 |267.60% | -39.88%
2009 $30,775 |($2,136) | ($159) |($11,657) | $61 $17,202 | 17.20% | -37.40%

* Performance figures are net of $50 round turn commission and slippage, but do not include system lease fees (see above).
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FUTURES TRADING CARRIES SIGNIFICANT RISK, IS NOT FOR
EVERY INVESTOR, AND ONLY RISK CAPITAL SHOULD BE USED.
PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF
FUTURE RESULTS. HYPOTHETICAL PERFORMANCE RESULTS
HAVE MANY INHERENT LIMITATIONS, SOME OF WHICH ARE
DESCRIBED BELOW. NO REPRESENTATION IS BEING MADE
THAT ANY ACCOUNT WILL OR IS LIKELY TO ACHIEVE PROFITS
OR LOSSES SIMILAR TO THOSE SHOWN. IN FACT, THERE ARE
FREQUENTLY SHARP DIFFERENCES BETWEEN HYPOTHETICAL
PERFORMANCE RESULTS AND THE ACTUAL RESULTS
SUBSEQUENTLY ACHIEVED BY ANY PARTICULAR TRADING
PROGRAM. ONE OF THE LIMITATIONS OF HYPOTHETICAL
PERFORMANCE RESULTS IS THAT THEY ARE GENERALLY
PREPARED WITH THE BENEFIT OF HINDSIGHT. IN ADDITION,
HYPOTHETICAL TRADING DOES NOT INVOLVE FINANCIAL RISK,
AND NO HYPOTHETICAL TRADING RECORD CAN COMPLETELY
ACCOUNT FOR THE IMPACT OF FINANCIAL RISK IN ACTUAL
TRADING. FOR EXAMPLE, THE ABILITY TO WITHSTAND LOSSES
OR TO ADHERE TO A PARTICULAR TRADING PROGRAM IN
SPITE OF TRADING LOSSES ARE MATERIAL POINTS WHICH
CAN ALSO ADVERSELY AFFECT ACTUAL TRADING RESULTS.
THERE ARE NUMEROUS OTHER FACTORS RELATED TO THE
MARKETS IN GENERAL OR TO THE IMPLEMENTATION OF ANY
SPECIFIC TRADING PROGRAM WHICH CANNOT BE FULLY
ACCOUNTED FOR IN THE PREPARATION OF HYPOTHETICAL
PERFORMANCE RESULTS AND ALL OF WHICH CAN ADVERSELY
AFFECT ACTUAL TRADING RESULTS.
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—— PROGRAM DESCRIPTION

The Dual Thrust trading methodology can be characterized as a volatility-based stop and reversal system that is 100% auto-
mated and employs no discretionary factors. The strategy works on a variety of the global futures markets looking to capture
technical price breakouts or breakdowns in the short to medium term horizon. The developer applies this methodology to the
energies, currencies, metals, bonds, and stock index futures.

The system has the ability to capture large trends as it is always in the market, either long or short. Protective stops are used
to limit losses. The objective is to capture the moves of the aforementioned markets as they trend higher or lower or as they
breakout from technical areas.

The system looks to take advantage of prices swings as markets trend. When a position is established the system sets reversal
modes (to cover shorts or to exit longs) as prices move and lets profits run to a point where a reversal in the trend/volatility
can be expected.

The simplicity of Dual Thrust’s strategy lends itself to be a robust trading system unparalleled by many other volatility break-
out systems. Dual Thrust has an unusually long track record of flourishing in trending markets.

Technical considerations include price trends, market patterns and volatility. Fundamental analysis, news or other media
based information is not used. The objective is to generate absolute returns, regardless of overall market conditions. The
developer continues to test Dual Thrust’s ability to perform in a broader range of markets.

Dual Thrust is rated #1 on Futures Truth’s All time System Rankings, since release date.

— Key PRrincipALs Bio

Mike Chalek graduated from the University of Illinois in 1979 with a Masters of Science degree in Electrical
Engineering. He is currently working towards his PhD in the field of microprocessor theory and design. As
a Design Engineer for Bell Laboratories/AT&T from 1977-1986, he obtained recognition as an innovator of
LSI Modeling Techniques (Large Scale Integration). He was awarded the 1980 Engineering Innovative Award
from AT&T (out of over 1000 candidates) for this modeling technique.

Mr. Chalek became involved in the futures industry in the late 1970s and started designing trading systems
in the mid 1980s. He created six publicly released systems to date. Two in particular are very well known today; Dual
Thrust and Tumbleweed. They have been highly ranked by Futures Truth Co., an independent systems auditor, over the
last several years, many of which were in the “Top Ten Consistent Performing Systems”.

In the “Commodity Traders Consumer Report”; Bruce Babcock called Chalek “programmer to the stars” because of his high
end custom programming for some of the biggest names in the industry”.

He was a major contributor to Joe Granville’s classic “New Strategy for Daily Stock Market Timing” and proving the 1929
crash using his On-Balance-Volume Method. He worked with J.D. Hamon designing the Spike System. Mr. Chalek was
involved in a business venture with Larry Williams on the co-development of the “Ultimate Oscillator” that is now publicly
recognized as a built-in indicator for Tradestation™ and SuperCharts™ and many other commercial trading platforms.

He has been featured in such publications as “The Wall Street Journal, Forbes, Futures Magazine, Worth Magazine,
Technical Analysis of Stocks & Commodities, and Futures and Options World.”
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