
Net Return Net Annualized Return Avg Monthly Net Return

NextD Breakout I $23,812.58 $5,388.46 $449.04

NextD Breakout II $29,428.58 $6,659.29 $554.94

NextD Breakout III $23,002.58 $5,205.17 $433.76

NextD Breakout IV $26,272.58 $5,945.13 $495.43

NextD T1 $58,436.58 $13,223.40 $1,101.95

NextD EuroLevels $34,910.58 $7,899.79 $658.32

NextD Momentum + T2 $28,138.58 $6,367.38 $530.61

NextD Breakout Suite 1x7 $224,002.03 $50,688.62 $4,224.05

Release Date 7/1/2007

Document Date 11/30/2011

Months 53

6/1/2007 NextD Breakout Suite

Jul‐07 $4,546

Aug‐07 $22,852

Sep‐07 ‐$9,142

Oct‐07 ‐$6,478

Nov‐07 $8,756

Dec‐07 $13,048

Jan‐08 $14,894

Feb‐08 $2,746

Mar‐08 ‐$1,812

Apr‐08 ‐$5,584

May‐08 ‐$11,186

Jun‐08 ‐$4,162

Jul‐08 $14,420

Aug‐08 ‐$11,884

Sep‐08 $21,890

Oct‐08 $66,216

Nov‐08 $26,944

Dec‐08 $41,048

Jan‐09 $11,476

Feb‐09 ‐$13,964

Mar‐09 $9,664

Apr‐09 ‐$12,090

May‐09 ‐$1,614

Jun‐09 ‐$19,526

Jul‐09 ‐$8,116

Aug‐09 ‐$8,296

Sep‐09 ‐$3,104

Oct‐09 $3,604

Nov‐09 ‐$4,890

Dec‐09 ‐$988

Jan‐10 $5,988

Feb‐10 $2,042

Mar‐10 ‐$4,842

Apr‐10 $8,358

May‐10 $11,252

Jun‐10 $26,050

Jul‐10 $19,256

Aug‐10 $3,718

Sep‐10 ‐$144

Oct‐10 ‐$15,158

Nov‐10 ‐$3,564

Dec‐10 ‐$6,180

Jan‐11 ‐$5,390

Feb‐11 ‐$3,652

Mar‐11 ‐$9,790

Apr‐11 ‐$2,360

May‐11 ‐$7,860

Jun‐11 ‐$1,922

Jul‐11 ‐$6,920

Aug‐11 $43,712

Sep‐11 $4,180

Oct‐11 $24,532

Nov‐11 $3,466

THE RISK OF LOSS IN TRADING COMMODITIES CAN BE SUBSTANTIAL. YOU SHOULD THEREFORE CAREFULLY

CONSIDER WHETHER SUCH TRADING IS SUITABLE FOR YOU IN LIGHT OF YOUR FINANCIAL CONDITION.THE

HIGH DEGREE OF LEVERAGE THAT IS OFTEN OBTAINABLE IN COMMODITY TRADING CAN WORK AGAINST YOU

AS WELL AS FOR YOU. THE USE OF LEVERAGE CAN LEAD TO LARGE LOSSES AS WELL AS GAINS.

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.

Note: All returns are hypothetical and include both $18 per round turn for slippage and commissions and the

annual subscription fee. Past performance is not necessarily indicative of future results. NextD Momentum

was replaced with NextD T2 on 12/14/2007.

NextD Breakout Suite consists of seven independent trading models each using a different form of entry/exit.

Each trading model targets one trade per day, though there are sometimes more and more often fewer. Each

model uses a different technique to identify the overall daily direction, and positions itself accordingly.

While it is possible to trade fewer than seven models, diversifying across all seven systems maximizes risk‐

adjusted returns. We recommend funding a trading account with a minimum of $10k per contract traded, or a

minimum of $50k for the full suite of 7 models.

$0

$50,000

$100,000

$150,000

$200,000

$250,000

Ju
n
‐0
7

A
u
g‐
0
7

O
ct
‐0
7

D
ec
‐0
7

Fe
b
‐0
8

A
p
r‐
0
8

Ju
n
‐0
8

A
u
g‐
0
8

O
ct
‐0
8

D
ec
‐0
8

Fe
b
‐0
9

A
p
r‐
0
9

Ju
n
‐0
9

A
u
g‐
0
9

O
ct
‐0
9

D
ec
‐0
9

Fe
b
‐1
0

A
p
r‐
1
0

Ju
n
‐1
0

A
u
g‐
1
0

O
ct
‐1
0

D
ec
‐1
0

Fe
b
‐1
1

A
p
r‐
1
1

Ju
n
‐1
1

A
u
g‐
1
1

O
ct
‐1
1


