
Entry Date Open Price SPX Exit Date Close Price SPX Order Credit Debit P/L on Option Result % on Account P/L on Account Account

1/4/2016 2,038.20 1/11/2016 1,923.67 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$5,000 $95,000

1/5/2016 2,013.78 1/11/2016 1,923.67 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$4,750 $90,250

1/11/2016 1,926.12 1/19/2016 1,881.33 Put Credit Spread 2.40 5.00 -$2.60 Loser -5.20% -$4,693 $85,557

1/12/2016 1,927.83 1/19/2016 1,881.33 Call Debit Spread 0.00 2.50 -$2.50 Loser -5.00% -$4,278 $81,279

1/19/2016 1,888.66 1/25/2016 1,877.08 Put Credit Spread 2.60 3.20 -$0.60 Loser -1.20% -$975 $80,304

1/25/2016 1,906.28 2/1/2016 1,939.38 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $4,015 $84,319

1/28/2016 1,885.22 2/1/2016 1,939.38 Put Credit Spread 2.80 0.00 $2.80 Winner 5.60% $4,722 $89,041

1/29/2016 1,894.00 2/1/2016 1,939.38 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $4,452 $93,493

2/1/2016 1,936.94 2/8/2016 1,853.44 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$4,675 $88,818

2/8/2016 1,873.25 2/16/2016 1,895.58 Put Credit Spread 2.40 0.00 $2.40 Winner 4.80% $4,263 $93,082

2/10/2016 1,857.10 2/16/2016 1,895.58 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $4,654 $97,736

2/16/2016 1,871.44 2/22/2016 1,945.50 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $5,082 $102,818

2/17/2016 1,898.80 2/22/2016 1,945.50 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $5,141 $107,959

2/18/2016 1,927.57 2/22/2016 1,945.50 Put Credit Spread 2.80 0.00 $2.80 Winner 5.60% $6,046 $114,004

2/22/2016 1,924.44 2/29/2016 1,932.23 Put Credit Spread 2.50 2.30 $0.20 Winner 0.40% $456 $114,460

2/23/2016 1,942.38 2/29/2016 1,932.23 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$5,723 $108,737

2/26/2016 1,954.95 2/29/2016 1,932.23 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$5,437 $103,301

2/29/2016 1,947.13 3/7/2016 2,001.76 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $5,165 $108,466

3/2/2016 1,976.60 3/7/2016 2,001.76 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $5,640 $114,106

3/3/2016 1,985.60 3/7/2016 2,001.76 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $5,705 $119,811

3/4/2016 1,994.01 3/7/2016 2,001.76 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $5,991 $125,802

3/7/2016 1,996.11 3/14/2016 2,019.64 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $6,290 $132,092

3/9/2016 1,981.44 3/14/2016 2,019.64 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $6,605 $138,696

3/10/2016 1,990.97 3/14/2016 2,019.64 Put Credit Spread 2.40 0.00 $2.40 Winner 4.80% $6,657 $145,354

3/11/2016 1,994.71 3/14/2016 2,019.64 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $7,268 $152,621

3/14/2016 2,019.27 3/21/2016 2,051.60 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $7,936 $160,558

3/17/2016 2,026.90 3/21/2016 2,051.60 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,028 $168,586

3/18/2016 2,041.16 3/21/2016 2,051.60 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,429 $177,015

3/21/2016 2,047.88 3/28/2016 2,037.05 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$8,851 $168,164

3/23/2016 2,048.55 3/28/2016 2,037.05 Call Debit Spread 0.00 2.50 -$2.50 Loser -5.00% -$8,408 $159,756

3/28/2016 2,037.89 4/4/2016 2,066.13 Put Credit Spread 2.40 0.00 $2.40 Winner 4.80% $7,668 $167,424

3/30/2016 2,058.27 4/4/2016 2,066.13 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$8,371 $159,053

4/4/2016 2,073.19 4/11/2016 2,041.99 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$7,953 $151,100

4/11/2016 2,050.23 4/18/2016 2,094.34 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $7,555 $158,655

4/13/2016 2,065.92 4/18/2016 2,094.34 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $8,250 $166,905



4/14/2016 2,082.89 4/18/2016 2,094.34 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,345 $175,251

4/18/2016 2,078.83 4/25/2016 2,087.79 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,763 $184,013

4/19/2016 2,096.05 4/25/2016 2,087.79 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$9,201 $174,813

4/20/2016 2,101.52 4/25/2016 2,087.79 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$8,741 $166,072

4/21/2016 2,102.09 4/25/2016 2,087.79 Call Debit Spread 0.00 2.50 -$2.50 Loser -5.00% -$8,304 $157,768

4/25/2016 2,089.37 5/2/2016 2,081.43 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$7,888 $149,880

4/26/2016 2,089.84 5/2/2016 2,081.43 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$7,494 $142,386

5/2/2016 2,067.17 5/9/2016 2,058.69 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$7,119 $135,267

5/9/2016 2,057.55 5/16/2016 2,066.66 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $6,763 $142,030

5/10/2016 2,062.63 5/16/2016 2,066.66 Put Credit Spread 2.50 2.10 $0.40 Winner 0.80% $1,136 $143,166

5/11/2016 2,083.29 5/16/2016 2,066.66 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$7,158 $136,008

5/16/2016 2,046.53 5/23/2016 2,048.04 Put Credit Spread 2.40 2.00 $0.40 Winner 0.80% $1,088 $137,096

5/17/2016 2,065.04 5/23/2016 2,048.04 Put Credit Spread 2.50 3.40 -$0.90 Loser -1.80% -$2,468 $134,628

5/23/2016 2,052.23 5/31/2016 2,096.96 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $6,731 $141,360

5/24/2016 2,052.65 5/31/2016 2,096.96 Call Debit Spread 5.00 2.50 $2.50 Winner 5.00% $7,068 $148,428

5/25/2016 2,078.93 5/31/2016 2,096.96 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $7,718 $156,146

5/26/2016 2,091.44 5/31/2016 2,096.96 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $7,807 $163,953

5/27/2016 2,090.06 5/31/2016 2,096.96 Call Debit Spread 5.00 2.40 $2.60 Winner 5.20% $8,526 $172,479

5/31/2016 2,100.13 6/6/2016 2,109.41 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,624 $181,103

6/6/2016 2,100.83 6/13/2016 2,079.06 Put Credit Spread 2.60 5.00 -$2.40 Loser -4.80% -$8,693 $172,410

6/7/2016 2,110.18 6/13/2016 2,079.06 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$8,620 $163,789

6/13/2016 2,091.75 6/20/2016 2,083.25 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$8,189 $155,600

6/20/2016 2,075.58 6/27/2016 2,000.54 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$7,780 $147,820

6/23/2016 2,092.80 6/27/2016 2,000.54 Put Credit Spread 2.40 5.00 -$2.60 Loser -5.20% -$7,687 $140,133

6/27/2016 2,031.45 7/5/2016 2,088.55 Put Credit Spread 2.40 0.00 $2.40 Winner 4.80% $6,726 $146,860

6/29/2016 2,042.69 7/5/2016 2,088.55 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $7,343 $154,203

6/30/2016 2,073.17 7/5/2016 2,088.55 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $7,710 $161,913

7/1/2016 2,099.34 7/5/2016 2,088.55 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$8,096 $153,817

7/5/2016 2,095.05 7/11/2016 2,137.16 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $7,998 $161,816

7/7/2016 2,100.42 7/11/2016 2,137.16 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,091 $169,906

7/8/2016 2,106.97 7/11/2016 2,137.16 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,495 $178,402

7/11/2016 2,131.72 7/18/2016 2,166.89 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $8,920 $187,322

7/12/2016 2,139.50 7/18/2016 2,166.89 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $9,366 $196,688

7/13/2016 2,153.81 7/18/2016 2,166.89 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $9,834 $206,522

7/14/2016 2,157.88 7/18/2016 2,166.89 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $10,326 $216,848



7/15/2016 2,165.13 7/18/2016 2,166.89 Put Credit Spread 2.60 2.40 $0.20 Winner 0.40% $867 $217,716

7/18/2016 2,162.04 7/25/2016 2,168.48 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $10,886 $228,601

7/20/2016 2,166.10 7/25/2016 2,168.48 Put Credit Spread 2.50 2.10 $0.40 Winner 0.80% $1,829 $230,430

7/21/2016 2,172.91 7/25/2016 2,168.48 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$11,522 $218,909

7/25/2016 2,173.71 8/1/2016 2,170.84 Put Credit Spread 2.60 5.00 -$2.40 Loser -4.80% -$10,508 $208,401

7/27/2016 2,169.81 8/1/2016 2,170.84 Put Credit Spread 2.50 2.30 $0.20 Winner 0.40% $834 $209,235

8/1/2016 2,173.15 8/8/2016 2,180.89 Put Credit Spread 2.35 0.00 $2.35 Winner 4.70% $9,834 $219,069

8/5/2016 2,168.79 8/8/2016 2,180.89 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $10,953 $230,022

8/8/2016 2,183.76 8/15/2016 2,190.15 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $11,501 $241,523

8/15/2016 2,186.08 8/22/2016 2,182.64 Put Credit Spread 2.40 5.00 -$2.60 Loser -5.20% -$12,559 $228,964

8/22/2016 2,181.58 8/29/2016 2,180.38 Put Credit Spread 2.50 3.10 -$0.60 Loser -1.20% -$2,748 $226,217

8/23/2016 2,187.81 8/29/2016 2,180.38 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$11,311 $214,906

8/29/2016 2,170.19 9/6/2016 2,186.48 Put Credit Spread 2.40 0.00 $2.40 Winner 4.80% $10,315 $225,221

8/30/2016 2,179.45 9/6/2016 2,186.48 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $11,261 $236,482

9/2/2016 2,177.49 9/6/2016 2,186.48 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $12,297 $248,779

9/6/2016 2,181.61 9/12/2016 2,159.04 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$12,439 $236,340

9/7/2016 2,185.17 9/12/2016 2,159.04 Put Credit Spread 2.80 5.00 -$2.20 Loser -4.40% -$10,399 $225,941

9/12/2016 2,120.86 9/19/2016 2,139.12 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $11,297 $237,238

9/13/2016 2,150.47 9/19/2016 2,139.12 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$11,862 $225,377

9/16/2016 2,146.48 9/19/2016 2,139.12 Put Credit Spread 2.40 5.00 -$2.60 Loser -5.20% -$11,720 $213,657

9/19/2016 2,143.99 9/26/2016 2,146.10 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $10,683 $224,340

9/20/2016 2,145.94 9/26/2016 2,146.10 Put Credit Spread 2.60 2.30 $0.30 Winner 0.60% $1,346 $225,686

9/22/2016 2,170.94 9/26/2016 2,146.10 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$11,284 $214,402

9/26/2016 2,158.54 10/3/2016 2,161.20 Put Credit Spread 2.80 0.00 $2.80 Winner 5.60% $12,006 $226,408

9/28/2016 2,161.85 10/3/2016 2,161.20 Put Credit Spread 2.50 3.10 -$0.60 Loser -1.20% -$2,717 $223,691

9/29/2016 2,168.90 10/3/2016 2,161.20 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$11,185 $212,507

10/3/2016 2,164.33 10/10/2016 2,163.66 Put Credit Spread 2.50 2.40 $0.10 Winner 0.20% $425 $212,932

10/4/2016 2,163.37 10/10/2016 2,163.66 Call Debit Spread 2.85 2.50 $0.35 Winner 0.70% $1,491 $214,422

10/7/2016 2,164.19 10/10/2016 2,163.66 Put Credit Spread 2.30 3.10 -$0.80 Loser -1.60% -$3,431 $210,991

10/10/2016 2,160.39 10/17/2016 2,126.50 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$10,550 $200,442

10/17/2016 2,132.95 10/24/2016 2,151.33 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $10,022 $210,464

10/18/2016 2,138.31 10/24/2016 2,151.33 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $10,523 $220,987

10/24/2016 2,148.50 10/31/2016 2,126.15 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$11,049 $209,938

10/31/2016 2,129.78 11/7/2016 2,131.52 Put Credit Spread 2.40 1.80 $0.60 Winner 1.20% $2,519 $212,457

11/7/2016 2,100.59 11/14/2016 2,164.20 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $10,623 $223,080



11/8/2016 2,129.92 11/14/2016 2,164.20 Put Credit Spread 2.60 0.00 $2.60 Winner 5.20% $11,600 $234,680

11/10/2016 2,167.49 11/14/2016 2,164.20 Put Credit Spread 2.50 4.15 -$1.65 Loser -3.30% -$7,744 $226,936

11/14/2016 2,165.64 11/21/2016 2,198.18 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $11,347 $238,282

11/15/2016 2,168.29 11/21/2016 2,198.18 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $11,914 $250,196

11/16/2016 2,177.53 11/21/2016 2,198.18 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $12,510 $262,706

11/17/2016 2,178.61 11/21/2016 2,198.18 Call Debit Spread 5.00 2.50 $2.50 Winner 5.00% $13,135 $275,842

11/18/2016 2,186.85 11/21/2016 2,198.18 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $13,792 $289,634

11/21/2016 2,186.43 11/28/2016 2,201.72 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $14,482 $304,115

11/22/2016 2,201.56 11/28/2016 2,201.72 Put Credit Spread 2.50 3.45 -$0.95 Loser -1.90% -$5,778 $298,337

11/25/2016 2,206.27 11/28/2016 2,201.72 Put Credit Spread 2.60 4.20 -$1.60 Loser -3.20% -$9,547 $288,790

11/28/2016 2,210.21 12/5/2016 2,204.71 Put Credit Spread 2.50 5.00 -$2.50 Loser -5.00% -$14,440 $274,351

11/30/2016 2,204.97 12/5/2016 2,204.71 Put Credit Spread 2.50 2.70 -$0.20 Loser -0.40% -$1,097 $273,253

12/5/2016 2,200.65 12/12/2016 2,256.96 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $13,663 $286,916

12/6/2016 2,207.26 12/12/2016 2,256.96 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $14,346 $301,262

12/7/2016 2,210.72 12/12/2016 2,256.96 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $15,063 $316,325

12/8/2016 2,241.13 12/12/2016 2,256.96 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $15,816 $332,141

12/9/2016 2,249.73 12/12/2016 2,256.96 Put Credit Spread 2.50 2.35 $0.15 Winner 0.30% $996 $333,138

12/12/2016 2,258.83 12/19/2016 2,262.53 Put Credit Spread 2.50 3.65 -$1.15 Loser -2.30% -$7,662 $325,476

12/13/2016 2,263.32 12/19/2016 2,262.53 Put Credit Spread 2.50 2.70 -$0.20 Loser -0.40% -$1,302 $324,174

12/19/2016 2,259.24 12/27/2016 2,268.88 Put Credit Spread 2.50 0.00 $2.50 Winner 5.00% $16,209 $340,382

12/20/2016 2,266.50 12/27/2016 2,268.88 Put Credit Spread 2.50 2.10 $0.40 Winner 0.80% $2,723 $343,105

12/21/2016 2,270.54 12/27/2016 2,268.88 Put Credit Spread 2.40 2.05 $0.35 Winner 0.70% $2,402 $345,507
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