
MONTHLY STATEMENT 

      GAIN CAPITAL GROUP, LLC 

      135 US Hwy 202/206 

      Bedminster, NJ 07921 

      (800) 920-5808 

                                                                                    

 

                                                                                                                                    

      <personal information removed> 

      INTRODUCED BY: Futures & Options Xecution LLC   

      MANAGED: LETTER OF DIRECTION   

                                                                                                                      PAGE : 1 

                      T R A D E S   C O N F I R M A T I O N S   F R O M   01-FEB-17  T O   28-FEB-17                                 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   24-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

24-FEB-17  274517342 CBOT             4              10 YR NOTE FUT MAR 17                           125-110   USD  

TOTAL                                 4              EX- 22-MAR-17  

                                                                                             Clearing          USD           3.00 DR 

                                                                                             NFA               USD           0.04 DR 

                                                                                             Commission        USD          10.36 DR 

                                                                          AVERAGE LONG         125.34375 

24-FEB-17  274517332 CME              4              E-Mini S&P 500 MAR 17                          2351.00    USD  

TOTAL                                 4              EX- 17-MAR-17  

                                                                                             Clearing          USD           4.72 DR 

                                                                                             NFA               USD           0.04 DR 

                                                                                             Commission        USD           8.36 DR 

                                                                          AVERAGE LONG        2351.00000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   27-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

27-FEB-17  274649306 CBOT                         4  10 YR NOTE FUT MAR 17                           125-145   USD  

TOTAL                                             4  EX- 22-MAR-17  

                                                                                             Clearing          USD           3.00 DR 

                                                                                             NFA               USD           0.04 DR 

                                                                                             Commission        USD          10.36 DR 

                                                                          AVERAGE SHORT        125.45312 

27-FEB-17  274649988 CBOT             4              10 YR NOTE FUT JUN 17                           124-300   USD  

TOTAL                                 4              EX- 21-JUN-17  

                                                                                             Clearing          USD           3.00 DR 

                                                                                             NFA               USD           0.04 DR 

                                                                                             Commission        USD          10.36 DR 

                                                                          AVERAGE LONG         124.93750 

27-FEB-17  274728704 CME              4              E-Mini S&P 500 MAR 17                          2368.25    USD  

27-FEB-17  274683942 CME                          4  E-Mini S&P 500 MAR 17                          2368.25    USD  

TOTAL                                 4           4  EX- 17-MAR-17  

                                                                                             Clearing          USD           9.44 DR 

                                                                                             NFA               USD           0.08 DR                                                                                              

Commission        USD          16.72 DR 

                                                                          AVERAGE LONG        2368.25000 

                                                                          AVERAGE SHORT       2368.25000 

                             P U R C H A S E   &   S A L E   F R O M   02/01/17   T O   02/28/17                                    

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 27-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT                                                                                                                                     

24-FEB-17  274517342 CBOT            4           10 YR NOTE FUT MAR 17                               125-110   USD 

27-FEB-17  274649306 CBOT                      4 10 YR NOTE FUT MAR 17                               125-145   USD TOTAL                                

4         4 EX- 22-MAR-17                            P&S                  USD         437.52 CR 

27-FEB-17  274683942 CME                       4 E-Mini S&P 500 MAR 17                              2368.25    USD 

27-FEB-17  274728704 CME             4           E-Mini S&P 500 MAR 17                              2368.25    USD 

TOTAL                                4         4 EX- 17-MAR-17                            P&S                  USD           0.00 CR 

                                                   O P E N   P O S I T I O N S                                                       

DATE    TRADE NUMBER MARKET    LONG        SHORT    CONTRACT DESCRIPTION                        PRICE         CCY     DEBIT/CREDIT 

                                                                                                                                     

27-FEB-17  274649988 CBOT          4                10 YR NOTE FUT JUN 17                           124-300   USD       1 437.48 DR 

TOTAL                              4                EX 21-JUN-17            SETTLEMENT PRICE        124-185   USD       1 437.48 DR 

                                                                            AVERAGE LONG            124.93750 

24-FEB-17  274517332 CME           4                E-Mini S&P 500 MAR 17                          2351.00    USD       2 360.00 CR 

TOTAL                              4                EX 17-MAR-17            SETTLEMENT PRICE       2362.80    USD       2 360.00 CR 
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                                                                            AVERAGE LONG           2351.00000 





 

 

                                                                                                                                    

      ACCOUNT: E48334   

      DATE: 01-MAR-17   

                                                                                                                PAGE :2 

                                           J O U R N A L   E N T R I E S   A S   O F   23-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                  

23-FEB-17  23-FEB-17  Payments                  Transfer From                                      01  USD          40 000.00 CR 

                                                E48335 

TOTAL                                                                                              01  USD          40 000.00 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   27-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

27-FEB-17  27-FEB-17  Fees                      Platform Support Fee                               01  USD              25.00 DR TOTAL                                                                                              

01  USD              25.00 DR 

                            Account Summary from 01-FEB-17 to 28-FEB-17  

 Processed exchanges     : CME,CBOT  Non-

processed exchanges :  

                                         Reg. USD              BASE CURRENCY USD 

 SPOT RATE                                   1.00000000                     1.00000000         

 ACCOUNT CASH BALANCE                                 75.00 CR                       75.00 CR  

 PAYMENTS/RECEIPTS                                40 000.00 CR                   40 000.00 CR  

 REALIZED PROFIT/LOSS                                437.52 CR                      437.52 CR  

 PREMIUMS                                              0.00 CR                        0.00 CR  

 COMMISSIONS & FEES                                  104.56 DR                      104.56 DR  

   CLEARING                                           23.16 DR                       23.16 DR  

   NFA                                                 0.24 DR                        0.24 DR  

   FEES                                               25.00 DR                       25.00 DR  

   COMMISSION                                         56.16 DR                       56.16 DR  

 NEW CASH BALANCE                                 40 407.96 CR                   40 407.96 CR  

 OPEN TRADE EQUITY                                   922.52 CR                      922.52 CR  

 TOTAL EQUITY                                     41 330.48 CR                   41 330.48 CR  

 OPTION MARKET VALUE                                   0.00 CR                        0.00 CR  

 LONG OPTION VALUE                                     0.00 CR                        0.00 CR  

 SHORT OPTION VALUE                                    0.00 CR                        0.00 CR  

 NET LIQUIDATING VALUE                            41 330.48 CR                   41 330.48 CR  

 INITIAL MARGIN                                   28 380.00 DR                   28 380.00 DR  

 MAINTENANCE MARGIN                               25 800.00 DR                   25 800.00 DR  

 RISK MAINTENANCE                                 25 800.00 DR                   25 800.00 DR  

 RISK INITIAL                                     28 380.00 DR                   28 380.00 DR  

 COLLATERAL USED                                       0.00 CR                        0.00 CR  

 MARGIN DEFAULT/EXCESS NETLIQ                     12 950.48 CR                   12 950.48 CR  
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                      T R A D E S   C O N F I R M A T I O N S   F R O M   01-FEB-17  T O   28-FEB-17                                 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   01-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

01-FEB-17  272615552 CME                          7  E-Mini S&P 500 MAR 17                          2276.00    USD  

01-FEB-17  272596157 CME              7              E-Mini S&P 500 MAR 17                          2283.00    USD  

TOTAL                                 7           7  EX- 17-MAR-17  

                                                                                             Clearing          USD          16.52 DR 

                                                                                             NFA               USD           0.14 DR 

                                                                                             Commission        USD          29.26 DR 

                                                                          AVERAGE LONG        2283.00000 

                                                                          AVERAGE SHORT       2276.00000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   03-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

03-FEB-17  272864923 CME              7              E-Mini S&P 500 MAR 17                          2285.00    USD  



 

 

 

03-FEB-17  272394832 CME                          7  E-Mini S&P 500 MAR 17      ASSIGN              2285.00    USD  

03-FEB-17  272398264 CME                          7  E-Mini S&P 500 MAR 17      ASSIGN              2285.00    USD  

03-FEB-17  272858304 CME                          7  E-Mini S&P 500 MAR 17                          2285.25    USD  

03-FEB-17  272854713 CME                          7  E-Mini S&P 500 MAR 17                          2287.00    USD  

03-FEB-17  272927105 CME              7              E-Mini S&P 500 MAR 17                          2291.50    USD  

03-FEB-17  272927519 CME              7              E-Mini S&P 500 MAR 17                          2291.50    USD  

03-FEB-17  272929083 CME                          7  E-Mini S&P 500 MAR 17                          2292.25    USD  

03-FEB-17  272928370 CME              7              E-Mini S&P 500 MAR 17                          2292.50    USD  

03-FEB-17  272924530 CME              7              E-Mini S&P 500 MAR 17                          2293.00    USD  

TOTAL                                35          35  EX- 17-MAR-17  

                                                                                             Clearing          USD          82.60 DR 

                                                                                             NFA               USD           0.70 DR 

                                                                                             Commission        USD         146.30 DR 

                                                                          AVERAGE LONG        2290.70000 

                                                                          AVERAGE SHORT       2286.90000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   06-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

06-FEB-17  273035004 CME              7              E-Mini S&P 500 MAR 17                          2287.75    USD  

06-FEB-17  272973961 CME                          7  E-Mini S&P 500 MAR 17                          2288.25    USD  

TOTAL                                 7           7  EX- 17-MAR-17  

                                                                                             Clearing          USD          16.52 DR 

                                                                                             NFA               USD           0.14 DR                                                                                              

Commission        USD          29.26 DR 

                                                                          AVERAGE LONG        2287.75000 

                                                                          AVERAGE SHORT       2288.25000 

06-FEB-17  273031757 CME              6              ES Week 2 Opt FEB 17 P       2185.00              0.45    USD         135.00 DR 

TOTAL                                 6              EX- 10-FEB-17                           PREMIUM           USD         135.00 DR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          60.00 DR 

                                                                          AVERAGE LONG           0.45000 

06-FEB-17  273030934 CME                          6  ES Week 2 Opt FEB 17 P       2280.00              4.90    USD       1 470.00 CR 

TOTAL                                             6  EX- 10-FEB-17                           PREMIUM           USD       1 470.00 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          4.90000 

06-FEB-17  273030524 CME                          6  ES Week 2 Opt FEB 17 C       2295.00              3.20    USD         960.00 CR 

06-FEB-17  273032474 CME                          6  ES Week 2 Opt FEB 17 C       2295.00              3.45    USD       1 035.00 CR 

TOTAL                                            12  EX- 10-FEB-17                           PREMIUM           USD       1 995.00 CR 

                                                                                             Clearing          USD           6.60 DR 

                                                                                             NFA               USD           0.12 DR                                                                                              

Commission        USD         120.00 DR 

                                                                          AVERAGE SHORT          3.32500 

06-FEB-17  273031336 CME              6              ES Week 2 Opt FEB 17 C       2325.00              0.25    USD          75.00 DR 

TOTAL                                 6              EX- 10-FEB-17                           PREMIUM           USD          75.00 DR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE LONG           0.25000 

                                                                                                                                    

                                                                                                                                    

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   07-FEB-17 

07-FEB-17  273119664 CME                          6  E-Mini S&P 500 MAR 17                          2287.25    USD  

07-FEB-17  273146246 CME              6              E-Mini S&P 500 MAR 17                          2287.75    USD  

07-FEB-17  273074015 CME                          6  E-Mini S&P 500 MAR 17                          2290.75    USD  

07-FEB-17  273081228 CME              4              E-Mini S&P 500 MAR 17                          2294.50    USD  

07-FEB-17  273081198 CME              2              E-Mini S&P 500 MAR 17                          2294.50    USD  

TOTAL                                12          12  EX- 17-MAR-17  

                                                                                             Clearing          USD          28.32 DR 

                                                                                             NFA               USD           0.24 DR 

                                                                                             Commission        USD          50.16 DR 

                                                                          AVERAGE LONG        2291.12500 

                                                                          AVERAGE SHORT       2289.00000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   09-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

09-FEB-17  273325828 CME                          7  E-Mini S&P 500 MAR 17                          2296.75    USD  

09-FEB-17  273388532 CME              6              E-Mini S&P 500 MAR 17                          2305.50    USD  

TOTAL                                 6           7  EX- 17-MAR-17  

                                                                                             Clearing          USD          15.34 DR 

                                                                                             NFA               USD           0.13 DR 

                                                                                             Commission        USD          27.17 DR 

                                                                          AVERAGE LONG        2305.50000 



      ACCOUNT: E48335   

      DATE: 01-MAR-17   
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                      T R A D E S   C O N F I R M A T I O N S   F R O M   01-FEB-17  T O   28-FEB-17                                 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

 

 

                                                                          AVERAGE SHORT       2296.75000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   10-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

10-FEB-17  273030524 CME                          6  E-Mini S&P 500 MAR 17      ASSIGN              2295.00    USD  

10-FEB-17  273032474 CME                          6  E-Mini S&P 500 MAR 17      ASSIGN              2295.00    USD  

10-FEB-17  273436989 CME                          6  E-Mini S&P 500 MAR 17                          2309.50    USD  

10-FEB-17  273440103 CME              6              E-Mini S&P 500 MAR 17                          2309.75    USD  

10-FEB-17  273505588 CME                          6  E-Mini S&P 500 MAR 17                          2312.25    USD  

10-FEB-17  273502078 CME              6              E-Mini S&P 500 MAR 17                          2312.50    USD  

10-FEB-17  273504006 CME              6              E-Mini S&P 500 MAR 17                          2312.50    USD  

10-FEB-17  273503518 CME              6              E-Mini S&P 500 MAR 17                          2313.00    USD  

TOTAL                                24          24  EX- 17-MAR-17  

                                                                                             Clearing          USD          56.64 DR 

                                                                                             NFA               USD           0.48 DR 

                                                                                             Commission        USD         100.32 DR 

                                                                          AVERAGE LONG        2311.93750 

                                                                          AVERAGE SHORT       2302.93750 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   13-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

13-FEB-17  273539055 CME                          2  E-Mini S&P 500 MAR 17                          2318.75    USD  

13-FEB-17  273539057 CME                          4  E-Mini S&P 500 MAR 17                          2319.00    USD  

13-FEB-17  273546745 CME              6              E-Mini S&P 500 MAR 17                          2321.25    USD  

13-FEB-17  273601927 CME              6              E-Mini S&P 500 MAR 17                          2325.50    USD  

13-FEB-17  273604882 CME                          6  E-Mini S&P 500 MAR 17                          2326.00    USD  

TOTAL                                12          12  EX- 17-MAR-17  

                                                                                             Clearing          USD          28.32 DR 

                                                                                             NFA               USD           0.24 DR                                                                                              

Commission        USD          50.16 DR 

                                                                          AVERAGE LONG        2323.37500 

                                                                          AVERAGE SHORT       2322.45833 

13-FEB-17  273600615 CME              6              EW3 Option FEB 17 P          2225.00              0.50    USD         150.00 DR 

TOTAL                                 6              EX- 17-FEB-17                           PREMIUM           USD         150.00 DR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          60.00 DR 

                                                                          AVERAGE LONG           0.50000 

13-FEB-17  273599832 CME                          6  EW3 Option FEB 17 P          2320.00              5.25    USD       1 575.00 CR 

TOTAL                                             6  EX- 17-FEB-17                           PREMIUM           USD       1 575.00 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          5.25000 

13-FEB-17  273602408 CME                          6  EW3 Option FEB 17 C          2335.00              4.00    USD       1 200.00 CR 

13-FEB-17  273599433 CME                          6  EW3 Option FEB 17 C          2335.00              4.30    USD       1 290.00 CR 

TOTAL                                            12  EX- 17-FEB-17                           PREMIUM           USD       2 490.00 CR 

                                                                                             Clearing          USD           6.60 DR 

                                                                                             NFA               USD           0.12 DR                                                                                              

Commission        USD         120.00 DR 

                                                                          AVERAGE SHORT          4.15000 

13-FEB-17  273600217 CME              6              EW3 Option FEB 17 C          2385.00              0.25    USD          75.00 DR 

TOTAL                                 6              EX- 17-FEB-17                           PREMIUM           USD          75.00 DR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          60.00 DR 

                                                                          AVERAGE LONG           0.25000 
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                      T R A D E S   C O N F I R M A T I O N S   F R O M   01-FEB-17  T O   28-FEB-17                                 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

 

 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   14-FEB-17 

14-FEB-17  273699847 CME                          6  E-Mini S&P 500 MAR 17                          2329.25    USD  

14-FEB-17  273721599 CME              6              E-Mini S&P 500 MAR 17                          2335.25    USD  

TOTAL                                 6           6  EX- 17-MAR-17  

                                                                                             Clearing          USD          14.16 DR 

                                                                                             NFA               USD           0.12 DR 

                                                                                             Commission        USD          25.08 DR 

                                                                          AVERAGE LONG        2335.25000 

                                                                          AVERAGE SHORT       2329.25000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   17-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

17-FEB-17  273599433 CME                          6  E-Mini S&P 500 MAR 17      ASSIGN              2335.00    USD  

17-FEB-17  273602408 CME                          6  E-Mini S&P 500 MAR 17      ASSIGN              2335.00    USD  

17-FEB-17  274076775 CME              6              E-Mini S&P 500 MAR 17                          2346.25    USD  

17-FEB-17  274077682 CME                          6  E-Mini S&P 500 MAR 17                          2347.25    USD  

17-FEB-17  274079421 CME             12              E-Mini S&P 500 MAR 17                          2348.50    USD  

TOTAL                                18          18  EX- 17-MAR-17  

                                                                                             Clearing          USD          42.48 DR 

                                                                                             NFA               USD           0.36 DR 

                                                                                             Commission        USD          75.24 DR 

                                                                          AVERAGE LONG        2347.75000 

                                                                          AVERAGE SHORT       2339.08333 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   21-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

21-FEB-17  274102742 CME                          2  E-Mini S&P 500 MAR 17                          2352.75    USD  

21-FEB-17  274102744 CME                          4  E-Mini S&P 500 MAR 17                          2353.00    USD  

21-FEB-17  274153599 CME              6              E-Mini S&P 500 MAR 17                          2353.75    USD  

21-FEB-17  274159872 CME                          6  E-Mini S&P 500 MAR 17                          2357.00    USD  

21-FEB-17  274232041 CME              6              E-Mini S&P 500 MAR 17                          2364.50    USD  

TOTAL                                12          12  EX- 17-MAR-17  

                                                                                             Clearing          USD          28.32 DR 

                                                                                             NFA               USD           0.24 DR 

                                                                                             Commission        USD          50.16 DR 

                                                                          AVERAGE LONG        2359.12500 

                                                                          AVERAGE SHORT       2354.95833 

21-FEB-17  274230827 CME              6              ES Week 4 Opt FEB 17 P       2270.00              0.25    USD          75.00 DR 

TOTAL                                 6              EX- 24-FEB-17                           PREMIUM           USD          75.00 DR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE LONG           0.25000 

21-FEB-17  274230462 CME                          6  ES Week 4 Opt FEB 17 P       2355.00              3.50    USD       1 050.00 CR 

TOTAL                                             6  EX- 24-FEB-17                           PREMIUM           USD       1 050.00 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          3.50000 

21-FEB-17  274156584 CME                          3  ES Week 4 Opt FEB 17 C       2365.00              3.20    USD         480.00 CR 

21-FEB-17  274156586 CME                          3  ES Week 4 Opt FEB 17 C       2365.00              3.25    USD         487.50 CR 

TOTAL                                             6  EX- 24-FEB-17                           PREMIUM           USD         967.50 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          3.22500 

21-FEB-17  274230095 CME                          6  ES Week 4 Opt FEB 17 C       2375.00              2.80    USD         840.00 CR 

TOTAL                                             6  EX- 24-FEB-17                           PREMIUM           USD         840.00 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          2.80000 

21-FEB-17  274231235 CME              6              ES Week 4 Opt FEB 17 C       2405.00              0.20    USD          60.00 DR 

TOTAL                                 6              EX- 24-FEB-17                           PREMIUM           USD          60.00 DR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          60.00 DR 

                                                                          AVERAGE LONG           0.20000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   23-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 
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  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

 

 

23-FEB-17  274382153 CBOT                         6  10 YR NOTE FUT MAR 17                           124-305   USD  

TOTAL                                             6  EX- 22-MAR-17  

                                                                                             Clearing          USD           4.50 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          15.54 DR 

                                                                          AVERAGE SHORT        124.95312 

23-FEB-17  274382179 CME                          2  E-Mini S&P 500 MAR 17                          2363.50    USD  

23-FEB-17  274382178 CME                          1  E-Mini S&P 500 MAR 17                          2363.50    USD  

                                                                                                                                                                                                                                                                       

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   23-FEB-17 

TOTAL                                             3  EX- 17-MAR-17  

                                                                                             Clearing          USD           3.54 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD           6.27 DR 

                                                                          AVERAGE SHORT       2363.50000 

23-FEB-17  274382291 CME                          3  ES Week 4 Opt FEB 17 P       2270.00              0.05    USD           7.50 CR 

TOTAL                                             3  EX- 24-FEB-17                           PREMIUM           USD           7.50 CR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                          AVERAGE SHORT          0.05000 

23-FEB-17  274382208 CME              3              ES Week 4 Opt FEB 17 P       2355.00              2.40    USD         360.00 DR 

TOTAL                                 3              EX- 24-FEB-17                           PREMIUM           USD         360.00 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                          AVERAGE LONG           2.40000 

23-FEB-17  274382222 CME              3              ES Week 4 Opt FEB 17 C       2365.00              4.55    USD         682.50 DR 

TOTAL                                 3              EX- 24-FEB-17                           PREMIUM           USD         682.50 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                          AVERAGE LONG           4.55000 

23-FEB-17  274382260 CME              2              ES Week 4 Opt FEB 17 C       2375.00              1.30    USD         130.00 DR 

23-FEB-17  274382261 CME              1              ES Week 4 Opt FEB 17 C       2375.00              1.30    USD          65.00 DR 

TOTAL                                 3              EX- 24-FEB-17                           PREMIUM           USD         195.00 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                          AVERAGE LONG           1.30000 

23-FEB-17  274486101 CME                          3  ES Week 4 Opt FEB 17 C       2405.00              0.05    USD           7.50 CR 

TOTAL                                             3  EX- 24-FEB-17                           PREMIUM           USD           7.50 CR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                          AVERAGE SHORT          0.05000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   24-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

24-FEB-17  274616211 CME              3              E-Mini S&P 500 MAR 17                          2364.75    USD  

24-FEB-17  274156586 CME                          3  E-Mini S&P 500 MAR 17      ASSIGN              2365.00    USD  

TOTAL                                 3           3  EX- 17-MAR-17  

                                                                                             Clearing          USD           7.08 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          12.54 DR 

                                                                          AVERAGE LONG        2364.75000 

                                                                          AVERAGE SHORT       2365.00000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   27-FEB-17 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

27-FEB-17  274649308 CBOT                         2  10 YR NOTE FUT MAR 17                           125-145   USD  

27-FEB-17  274649320 CBOT                         1  10 YR NOTE FUT MAR 17                           125-145   USD  

TOTAL                                             3  EX- 22-MAR-17  

                                                                                             Clearing          USD           2.25 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD           7.77 DR 

                                                                          AVERAGE SHORT        125.45312 

27-FEB-17  274649990 CBOT             3              10 YR NOTE FUT JUN 17                           124-300   USD  

TOTAL                                 3              EX- 21-JUN-17  

                                                                                             Clearing          USD           2.25 DR 

                                                                                             NFA               USD           0.03 DR                                                                                              

Commission        USD           7.77 DR 

                                                                          AVERAGE LONG         124.93750 
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                      T R A D E S   C O N F I R M A T I O N S   F R O M   01-FEB-17  T O   28-FEB-17                                 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

 

 

27-FEB-17  274728706 CME              3              E-Mini S&P 500 MAR 17                          2368.25    USD 27-FEB-17  

274683944 CME                          3  E-Mini S&P 500 MAR 17                          2368.25    USD  

TOTAL                                 3           3  EX- 17-MAR-17  

                                                                                             Clearing          USD           7.08 DR 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          12.54 DR 

                                                                          AVERAGE LONG        2368.25000 

                                                                          AVERAGE SHORT       2368.25000 

27-FEB-17  274727085 CME              3              ES Week 1 Opt MAR 17 P       2270.00              0.40000 USD          60.00 DR 

TOTAL                                 3              EX- 03-MAR-17                           PREMIUM           USD          60.00 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE LONG           0.40000 

27-FEB-17  274726498 CME                          3  ES Week 1 Opt MAR 17 P       2365.00              8.50000 USD       1 275.00 CR 

TOTAL                                             3  EX- 03-MAR-17                           PREMIUM           USD       1 275.00 CR 

                                                                                             Clearing          USD           1.65 DR 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   27-FEB-17 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE SHORT          8.50000 

27-FEB-17  274729156 CME                          3  ES Week 1 Opt MAR 17 C       2380.00              4.90000 USD         735.00 CR 

27-FEB-17  274726059 CME                          3  ES Week 1 Opt MAR 17 C       2380.00              5.00000 USD         750.00 CR 

TOTAL                                             6  EX- 03-MAR-17                           PREMIUM           USD       1 485.00 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          4.95000 

27-FEB-17  274727296 CME              3              ES Week 1 Opt MAR 17 C       2425.00              0.25000 USD          37.50 DR 

TOTAL                                 3              EX- 03-MAR-17                           PREMIUM           USD          37.50 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE LONG           0.25000 

                                         E X P I R A T I O N S   A S   O F   06-FEB-17                                              

  DATE   TRADE NUMBER MARKET   BUY        SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

06-FEB-17  272397392 CME             7              ES Week 1 Opt FEB 17 C        2325.00             0.25000 USD          87.50 DR 

TOTAL                                7              EX- 03-FEB-17                 P&L FOR INFORMATION ONLY    USD          87.50 DR 

06-FEB-17  272395819 CME             7              ES Week 1 Opt FEB 17 P        2175.00             0.65000 USD         227.50 DR 

TOTAL                                7              EX- 03-FEB-17                 P&L FOR INFORMATION ONLY    USD         227.50 DR 

06-FEB-17  272395228 CME                         7  ES Week 1 Opt FEB 17 P        2270.00             6.75000 USD       2 362.50 CR 

TOTAL                                            7  EX- 03-FEB-17                 P&L FOR INFORMATION ONLY    USD       2 362.50 CR 

                                         E X P I R A T I O N S   A S   O F   13-FEB-17                                              

  DATE   TRADE NUMBER MARKET   BUY        SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

13-FEB-17  273031336 CME             6              ES Week 2 Opt FEB 17 C        2325.00             0.25    USD          75.00 DR 

TOTAL                                6              EX- 10-FEB-17                 P&L FOR INFORMATION ONLY    USD          75.00 DR 

13-FEB-17  273031757 CME             6              ES Week 2 Opt FEB 17 P        2185.00             0.45    USD         135.00 DR 

TOTAL                                6              EX- 10-FEB-17                 P&L FOR INFORMATION ONLY    USD         135.00 DR 

13-FEB-17  273030934 CME                         6  ES Week 2 Opt FEB 17 P        2280.00             4.90    USD       1 470.00 CR 

TOTAL                                            6  EX- 10-FEB-17                 P&L FOR INFORMATION ONLY    USD       1 470.00 CR 

                                         E X P I R A T I O N S   A S   O F   20-FEB-17                                              

  DATE   TRADE NUMBER MARKET   BUY        SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

20-FEB-17  273600217 CME             6              EW3 Option FEB 17 C           2385.00             0.25    USD          75.00 DR 

TOTAL                                6              EX- 17-FEB-17                 P&L FOR INFORMATION ONLY    USD          75.00 DR 

20-FEB-17  273600615 CME             6              EW3 Option FEB 17 P           2225.00             0.50    USD         150.00 DR 

TOTAL                                6              EX- 17-FEB-17                 P&L FOR INFORMATION ONLY    USD         150.00 DR 

20-FEB-17  273599832 CME                         6  EW3 Option FEB 17 P           2320.00             5.25    USD       1 575.00 CR 

TOTAL                                            6  EX- 17-FEB-17                 P&L FOR INFORMATION ONLY    USD       1 575.00 CR 
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                      T R A D E S   C O N F I R M A T I O N S   F R O M   01-FEB-17  T O   28-FEB-17                                 

  DATE      NUMBER    MARKET       BUY       SELL    CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                     

 

 

                                         E X P I R A T I O N S   A S   O F   27-FEB-17                                              

  DATE   TRADE NUMBER MARKET   BUY        SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

27-FEB-17  274230095 CME                         3  ES Week 4 Opt FEB 17 C        2375.00             2.80    USD         420.00 CR 

TOTAL                                            3  EX- 24-FEB-17                 P&L FOR INFORMATION ONLY    USD         420.00 CR 

27-FEB-17  274231235 CME             3              ES Week 4 Opt FEB 17 C        2405.00             0.20    USD          30.00 DR 

TOTAL                                3              EX- 24-FEB-17                 P&L FOR INFORMATION ONLY    USD          30.00 DR 

27-FEB-17  274230827 CME             3              ES Week 4 Opt FEB 17 P        2270.00             0.25    USD          37.50 DR 

TOTAL                                3              EX- 24-FEB-17                 P&L FOR INFORMATION ONLY    USD          37.50 DR 

27-FEB-17  274230462 CME                         3  ES Week 4 Opt FEB 17 P        2355.00             3.50    USD         525.00 CR 

TOTAL                                            3  EX- 24-FEB-17                 P&L FOR INFORMATION ONLY    USD         525.00 CR 

                                           A S S I G N M E N T S   A S   O F   03-FEB-17                                            

  DATE    TRADE NUMBER MARKET  BUY       SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

30-JAN-17  272394832 CME                        7  ES Week 1 Opt FEB 17 C        2285.00             4.50000 USD       1 575.00 CR 

30-JAN-17  272398264 CME                        7  ES Week 1 Opt FEB 17 C        2285.00             4.75000 USD       1 662.50 CR 

TOTAL                                          14  EX- 03-FEB-17                   P&L FOR INFORMATION ONLY  USD       3 237.50 CR                                                                                                                               

../.. 
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                                           A S S I G N M E N T S   A S   O F   10-FEB-17                                            

  DATE    TRADE NUMBER MARKET  BUY       SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

06-FEB-17  273030524 CME                        6  ES Week 2 Opt FEB 17 C        2295.00             3.20    USD         960.00 CR 

06-FEB-17  273032474 CME                        6  ES Week 2 Opt FEB 17 C        2295.00             3.45    USD       1 035.00 CR 

TOTAL                                          12  EX- 10-FEB-17                   P&L FOR INFORMATION ONLY  USD       1 995.00 CR 

                                           A S S I G N M E N T S   A S   O F   17-FEB-17                                            

  DATE    TRADE NUMBER MARKET  BUY       SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

13-FEB-17  273599433 CME                        6  EW3 Option FEB 17 C           2335.00             4.30    USD       1 290.00 CR 

13-FEB-17  273602408 CME                        6  EW3 Option FEB 17 C           2335.00             4.00    USD       1 200.00 CR 

TOTAL                                          12  EX- 17-FEB-17                   P&L FOR INFORMATION ONLY  USD       2 490.00 CR 

                                           A S S I G N M E N T S   A S   O F   24-FEB-17                                            

  DATE    TRADE NUMBER MARKET  BUY       SELL      CONTRACT DESCRIPTION                         TRADE PRICE  CCY    DEBIT/CREDIT 

                                                                                                                                    

21-FEB-17  274156586 CME                        3  ES Week 4 Opt FEB 17 C        2365.00             3.25    USD         487.50 CR 

TOTAL                                           3  EX- 24-FEB-17                   P&L FOR INFORMATION ONLY  USD         487.50 CR 

                             P U R C H A S E   &   S A L E   F R O M   02/01/17   T O   02/28/17                                    

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 01-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

01-FEB-17  272615552 CME                       7 E-Mini S&P 500 MAR 17                              2276.00    USD 

01-FEB-17  272596157 CME             7           E-Mini S&P 500 MAR 17                              2283.00    USD 

TOTAL                                7         7 EX- 17-MAR-17                            P&S                  USD       2 450.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 03-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

03-FEB-17  272394832 CME                       7 E-Mini S&P 500 MAR 17                              2285.00    USD 

03-FEB-17  272928370 CME             7           E-Mini S&P 500 MAR 17                              2292.50    USD 

03-FEB-17  272398264 CME                       7 E-Mini S&P 500 MAR 17                              2285.00    USD 

03-FEB-17  272924530 CME             7           E-Mini S&P 500 MAR 17                              2293.00    USD 

03-FEB-17  272858304 CME                       7 E-Mini S&P 500 MAR 17                              2285.25    USD 

03-FEB-17  272864923 CME             7           E-Mini S&P 500 MAR 17                              2285.00    USD 

03-FEB-17  272854713 CME                       7 E-Mini S&P 500 MAR 17                              2287.00    USD 

03-FEB-17  272927105 CME             7           E-Mini S&P 500 MAR 17                              2291.50    USD 

03-FEB-17  272929083 CME                       7 E-Mini S&P 500 MAR 17                              2292.25    USD 

03-FEB-17  272927519 CME             7           E-Mini S&P 500 MAR 17                              2291.50    USD 

TOTAL                               35        35 EX- 17-MAR-17                            P&S                  USD       6 650.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 06-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

06-FEB-17  272973961 CME                       7 E-Mini S&P 500 MAR 17                              2288.25    USD 

06-FEB-17  273035004 CME             7           E-Mini S&P 500 MAR 17                              2287.75    USD 

TOTAL                                7         7 EX- 17-MAR-17                            P&S                  USD         175.00 CR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 07-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT                                                                                                                                     

07-FEB-17  273119664 CME                       6 E-Mini S&P 500 MAR 17                              2287.25    USD 

07-FEB-17  273146246 CME             6           E-Mini S&P 500 MAR 17                              2287.75    USD 

07-FEB-17  273074015 CME                       6 E-Mini S&P 500 MAR 17                              2290.75    USD 

07-FEB-17  273081198 CME             2           E-Mini S&P 500 MAR 17                              2294.50    USD 

07-FEB-17  273081228 CME             4           E-Mini S&P 500 MAR 17                              2294.50    USD 

TOTAL                               12        12 EX- 17-MAR-17                            P&S                  USD       1 275.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 09-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

30-DEC-16  269672298 CME             1           E-Mini S&P 500 MAR 17                              2255.00    USD 

09-FEB-17  273325828 CME                       1 E-Mini S&P 500 MAR 17                              2296.75    USD 

09-FEB-17  273325828 CME                       6 E-Mini S&P 500 MAR 17                              2296.75    USD 

09-FEB-17  273388532 CME             6           E-Mini S&P 500 MAR 17                              2305.50    USD 

TOTAL                                7         7 EX- 17-MAR-17                            P&S                  USD         537.50 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 10-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

10-FEB-17  273032474 CME                       6 E-Mini S&P 500 MAR 17                              2295.00    USD 

10-FEB-17  273503518 CME             6           E-Mini S&P 500 MAR 17                              2313.00    USD 
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10-FEB-17  273030524 CME                       6 E-Mini S&P 500 MAR 17                              2295.00    USD 

10-FEB-17  273504006 CME             6           E-Mini S&P 500 MAR 17                              2312.50    USD 

10-FEB-17  273436989 CME                       6 E-Mini S&P 500 MAR 17                              2309.50    USD 

10-FEB-17  273440103 CME             6           E-Mini S&P 500 MAR 17                              2309.75    USD 

10-FEB-17  273505588 CME                       6 E-Mini S&P 500 MAR 17                              2312.25    USD 

10-FEB-17  273502078 CME             6           E-Mini S&P 500 MAR 17                              2312.50    USD 

                                                                                                                                   

TOTAL                               24        24 EX- 17-MAR-17                            P&S                  USD      10 800.00 DR 

                                                                                                                              ../.. 

                                                                                                                                    

                             P U R C H A S E   &   S A L E   F R O M   02/01/17   T O   02/28/17                                    

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 13-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

13-FEB-17  273539055 CME                       2 E-Mini S&P 500 MAR 17                              2318.75    USD 

13-FEB-17  273546745 CME             2           E-Mini S&P 500 MAR 17                              2321.25    USD 

13-FEB-17  273539057 CME                       4 E-Mini S&P 500 MAR 17                              2319.00    USD 

13-FEB-17  273546745 CME             4           E-Mini S&P 500 MAR 17                              2321.25    USD 

13-FEB-17  273604882 CME                       6 E-Mini S&P 500 MAR 17                              2326.00    USD 

13-FEB-17  273601927 CME             6           E-Mini S&P 500 MAR 17                              2325.50    USD 

TOTAL                               12        12 EX- 17-MAR-17                            P&S                  USD         550.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 14-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

14-FEB-17  273699847 CME                       6 E-Mini S&P 500 MAR 17                              2329.25    USD 

14-FEB-17  273721599 CME             6           E-Mini S&P 500 MAR 17                              2335.25    USD 

TOTAL                                6         6 EX- 17-MAR-17                            P&S                  USD       1 800.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 17-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

17-FEB-17  273602408 CME                       6 E-Mini S&P 500 MAR 17                              2335.00    USD 

17-FEB-17  274079421 CME             6           E-Mini S&P 500 MAR 17                              2348.50    USD 

17-FEB-17  274077682 CME                       6 E-Mini S&P 500 MAR 17                              2347.25    USD 

17-FEB-17  274076775 CME             6           E-Mini S&P 500 MAR 17                              2346.25    USD 

17-FEB-17  274079421 CME             6           E-Mini S&P 500 MAR 17                              2348.50    USD 

17-FEB-17  273599433 CME                       6 E-Mini S&P 500 MAR 17                              2335.00    USD 

TOTAL                               18        18 EX- 17-MAR-17                            P&S                  USD       7 800.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 21-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

21-FEB-17  274102744 CME                       4 E-Mini S&P 500 MAR 17                              2353.00    USD 

21-FEB-17  274153599 CME             4           E-Mini S&P 500 MAR 17                              2353.75    USD 

21-FEB-17  274153599 CME             2           E-Mini S&P 500 MAR 17                              2353.75    USD 

21-FEB-17  274102742 CME                       2 E-Mini S&P 500 MAR 17                              2352.75    USD 

21-FEB-17  274159872 CME                       6 E-Mini S&P 500 MAR 17                              2357.00    USD 

21-FEB-17  274232041 CME             6           E-Mini S&P 500 MAR 17                              2364.50    USD 

TOTAL                               12        12 EX- 17-MAR-17                            P&S                  USD       2 500.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 23-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

06-JAN-17  270374694 CBOT            6           10 YR NOTE FUT MAR 17                               124-120   USD 

23-FEB-17  274382153 CBOT                      6 10 YR NOTE FUT MAR 17                               124-305   USD 

TOTAL                                6         6 EX- 22-MAR-17                            P&S                  USD       3 468.78 CR 

30-DEC-16  269672298 CME             3           E-Mini S&P 500 MAR 17                              2255.00    USD 

23-FEB-17  274382178 CME                       1 E-Mini S&P 500 MAR 17                              2363.50    USD 

23-FEB-17  274382179 CME                       2 E-Mini S&P 500 MAR 17                              2363.50    USD 

TOTAL                                3         3 EX- 17-MAR-17                            P&S                  USD      16 275.00 CR 

21-FEB-17  274156584 CME                       3 ES Week 4 Opt FEB 17 C        2365.00                 3.20    USD 

23-FEB-17  274382222 CME             3           ES Week 4 Opt FEB 17 C        2365.00                 4.55    USD 

TOTAL                                3         3 EX- 24-FEB-17                            P&S                  USD         202.50 DR 

21-FEB-17  274230095 CME                       3 ES Week 4 Opt FEB 17 C        2375.00                 2.80    USD 

23-FEB-17  274382260 CME             2           ES Week 4 Opt FEB 17 C        2375.00                 1.30    USD 

23-FEB-17  274382261 CME             1           ES Week 4 Opt FEB 17 C        2375.00                 1.30    USD 

TOTAL                                3         3 EX- 24-FEB-17                            P&S                  USD         225.00 CR 

21-FEB-17  274231235 CME             3           ES Week 4 Opt FEB 17 C        2405.00                 0.20    USD 
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23-FEB-17  274486101 CME                       3 ES Week 4 Opt FEB 17 C        2405.00                 0.05    USD TOTAL                                

3         3 EX- 24-FEB-17                            P&S                  USD          22.50 DR 

21-FEB-17  274230827 CME             3           ES Week 4 Opt FEB 17 P        2270.00                 0.25    USD 

23-FEB-17  274382291 CME                       3 ES Week 4 Opt FEB 17 P        2270.00                 0.05    USD 

TOTAL                                3         3 EX- 24-FEB-17                            P&S                  USD          30.00 DR 

21-FEB-17  274230462 CME                       3 ES Week 4 Opt FEB 17 P        2355.00                 3.50    USD 

23-FEB-17  274382208 CME             3           ES Week 4 Opt FEB 17 P        2355.00                 2.40    USD 

TOTAL                                3         3 EX- 24-FEB-17                            P&S                  USD         165.00 CR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 24-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

24-FEB-17  274156586 CME                       3 E-Mini S&P 500 MAR 17                              2365.00    USD 

24-FEB-17  274616211 CME             3           E-Mini S&P 500 MAR 17                              2364.75    USD 

TOTAL                                3         3 EX- 17-MAR-17                            P&S                  USD          37.50 CR                                                                                                                               

../.. 

                                                                                                                                    

                                                                                                                                    

                             P U R C H A S E   &   S A L E   F R O M   02/01/17   T O   02/28/17                                    

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 27-FEB-17 

  DATE   TRADE NUMBER MARKET     BUY      SELL   CONTRACT DESCRIPTION                           TRADE PRICE    CCY    DEBIT/CREDIT 

                                                                                                                                    

06-JAN-17  270374694 CBOT            1           10 YR NOTE FUT MAR 17                               124-120   USD 

27-FEB-17  274649308 CBOT                      1 10 YR NOTE FUT MAR 17                               125-145   USD 

06-JAN-17  270374696 CBOT            2           10 YR NOTE FUT MAR 17                               124-125   USD 

27-FEB-17  274649308 CBOT                      1 10 YR NOTE FUT MAR 17                               125-145   USD 

27-FEB-17  274649320 CBOT                      1 10 YR NOTE FUT MAR 17                               125-145   USD 

TOTAL                                3         3 EX- 22-MAR-17                            P&S                  USD       3 203.13 CR 

27-FEB-17  274683944 CME                       3 E-Mini S&P 500 MAR 17                              2368.25    USD 

27-FEB-17  274728706 CME             3           E-Mini S&P 500 MAR 17                              2368.25    USD 

TOTAL                                3         3 EX- 17-MAR-17                            P&S                  USD           0.00 CR 

                                                   O P E N   P O S I T I O N S                                                       

DATE    TRADE NUMBER MARKET    LONG        SHORT    CONTRACT DESCRIPTION                        PRICE         CCY     DEBIT/CREDIT 

                                                                                                                                     

27-FEB-17  274649990 CBOT          3                10 YR NOTE FUT JUN 17                           124-300   USD       1 078.11 DR 

TOTAL                              3                EX 21-JUN-17            SETTLEMENT PRICE        124-185   USD       1 078.11 DR 

                                                                            AVERAGE LONG            124.93750 

30-DEC-16  269672298 CME           3                E-Mini S&P 500 MAR 17                          2255.00    USD      16 170.00 CR 

TOTAL                              3                EX 17-MAR-17            SETTLEMENT PRICE       2362.80    USD      16 170.00 CR 

                                                                            AVERAGE LONG           2255.00000 

27-FEB-17  274729156 CME                      3     ES Week 1 Opt MAR 17 C        2380.00             4.90000 USD         502.50 DR 

27-FEB-17  274726059 CME                      3     ES Week 1 Opt MAR 17 C        2380.00             5.00000 USD         502.50 DR 

TOTAL                                         6     EX 03-MAR-17            SETTLEMENT PRICE          3.35000 USD       1 005.00 DR 

                                                                            AVERAGE SHORT             4.95000 

27-FEB-17  274727296 CME           3                ES Week 1 Opt MAR 17 C        2425.00             0.25000 USD          15.00 CR 

TOTAL                              3                EX 03-MAR-17            SETTLEMENT PRICE          0.10000 USD          15.00 CR 

                                                                            AVERAGE LONG              0.25000 

27-FEB-17  274727085 CME           3                ES Week 1 Opt MAR 17 P        2270.00             0.40000 USD          67.50 CR 

TOTAL                              3                EX 03-MAR-17            SETTLEMENT PRICE          0.45000 USD          67.50 CR 

                                                                            AVERAGE LONG              0.40000 

27-FEB-17  274726498 CME                      3     ES Week 1 Opt MAR 17 P        2365.00             8.50000 USD       1 620.00 DR 

TOTAL                                         3     EX 03-MAR-17            SETTLEMENT PRICE         10.80000 USD       1 620.00 DR 

                                                                            AVERAGE SHORT             8.50000 

                                           J O U R N A L   E N T R I E S   A S   O F   06-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

06-FEB-17  06-FEB-17  Payments                  Wire Sent                                          01  USD          10 000.00 DR 

06-FEB-17  06-FEB-17  Payments                  Wire Fee                                           01  USD              25.00 DR 

TOTAL                                                                                              01  USD          10 025.00 DR 

                                           J O U R N A L   E N T R I E S   A S   O F   13-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 
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13-FEB-17  13-FEB-17  Futures profit and loss                                                      01  USD               2.35 CR 

TOTAL                                                                                              01  USD               2.35 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   20-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

20-FEB-17  20-FEB-17  Futures profit and loss                                                      01  USD              12.12 CR 

TOTAL                                                                                              01  USD              12.12 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   21-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

21-FEB-17  21-FEB-17  Options profit and loss                                                      01  USD               0.13 CR 

TOTAL                                                                                              01  USD               0.13 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   23-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

23-FEB-17  23-FEB-17  Payments                  Transfer To                                        01  USD          40 000.00 DR 

                                                E48334 

TOTAL                                                                                              01  USD          40 000.00 DR                                                                                                                      

../.. 
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                                           J O U R N A L   E N T R I E S   A S   O F   27-FEB-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

27-FEB-17  27-FEB-17  Options profit and loss                                                      01  USD               0.71 CR 

27-FEB-17  27-FEB-17  Fees                      Platform Support Fee                               01  USD              25.00 DR 

TOTAL                                                                                              01  USD              24.29 DR 

                            Account Summary from 01-FEB-17 to 28-FEB-17  

 Processed exchanges     : CME,CBOT  Non-

processed exchanges :  

                                         Reg. USD              BASE CURRENCY USD 

 SPOT RATE                                   1.00000000                     1.00000000         

 ACCOUNT CASH BALANCE                             86 292.94 CR                   86 292.94 CR  

 PAYMENTS/RECEIPTS                                50 025.00 DR                   50 025.00 DR  

 REALIZED PROFIT/LOSS                             11 188.62 DR                   11 188.62 DR  

 PREMIUMS                                         11 258.34 CR                   11 258.34 CR  

 COMMISSIONS & FEES                                2 146.72 DR                    2 146.72 DR  

   CLEARING                                          421.92 DR                      421.92 DR  

   NFA                                                 4.26 DR                        4.26 DR  

   FEES                                               25.00 DR                       25.00 DR  

   COMMISSION                                      1 695.54 DR                    1 695.54 DR  

 NEW CASH BALANCE                                 34 190.94 CR                   34 190.94 CR  

 OPEN TRADE EQUITY                                15 091.89 CR                   15 091.89 CR  

 TOTAL EQUITY                                     49 282.83 CR                   49 282.83 CR  

 OPTION MARKET VALUE                               2 542.50 DR                    2 542.50 DR  

 LONG OPTION VALUE                                    82.50 CR                       82.50 CR  

 SHORT OPTION VALUE                                2 625.00 DR                    2 625.00 DR  

 NET LIQUIDATING VALUE                            46 740.33 CR                   46 740.33 CR  

 INITIAL MARGIN                                   36 090.50 DR                   36 090.50 DR  

 MAINTENANCE MARGIN                               33 040.50 DR                   33 040.50 DR  

 RISK MAINTENANCE                                 30 498.00 DR                   30 498.00 DR  

 RISK INITIAL                                     33 548.00 DR                   33 548.00 DR  

 COLLATERAL USED                                       0.00 CR                        0.00 CR  

 MARGIN DEFAULT/EXCESS NETLIQ                     13 192.33 CR                   13 192.33 CR  
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