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

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

                                                                                                                                     

07-JUL-17  286227654 CME                          4  E-Mini S&P 500 SEP 17                          2423.75    USD  

TOTAL                                             4  EX- 15-SEP-17  

                                                                                             Clearing          USD           4.72 DR 

                                                                                             NFA               USD           0.04 DR 

                                                                                             Commission        USD           8.36 DR 

                                                                          AVERAGE SHORT       2423.75000 

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

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

                                                                                                                                     

13-JUL-17  286675465 CME              4              E-Mini S&P 500 SEP 17                          2446.50    USD  

TOTAL                                 4              EX- 15-SEP-17  

                                                                                             Clearing          USD           4.72 DR 

                                                                                             NFA               USD           0.04 DR 

                                                                                             Commission        USD           8.36 DR 

                                                                          AVERAGE LONG        2446.50000 

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

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

                                                                                                                                     

14-JUL-17  286755055 CME                          2  E-Mini S&P 500 SEP 17                          2449.50    USD  

14-JUL-17  286755225 CME                          2  E-Mini S&P 500 SEP 17                          2449.50    USD  

14-JUL-17  286787106 CME              3              E-Mini S&P 500 SEP 17                          2457.00    USD  

14-JUL-17  286787108 CME              1              E-Mini S&P 500 SEP 17                          2457.25    USD  

TOTAL                                 4           4  EX- 15-SEP-17  

                                                                                             Clearing          USD           9.44 DR 

                                                                                             NFA               USD           0.08 DR 

                                                                                             Commission        USD          16.72 DR 

                                                                          AVERAGE LONG        2457.06250 

                                                                          AVERAGE SHORT       2449.50000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   19-JUL-17 

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

                                                                                                                                     

19-JUL-17  286999543 CME                          2  E-Mini S&P 500 SEP 17                          2458.75    USD  

19-JUL-17  286999358 CME                          2  E-Mini S&P 500 SEP 17                          2459.00    USD  

19-JUL-17  287089410 CME              4              E-Mini S&P 500 SEP 17                          2469.75    USD  

TOTAL                                 4           4  EX- 15-SEP-17  

                                                                                             Clearing          USD           9.44 DR 

                                                                                             NFA               USD           0.08 DR 

                                                                                             Commission        USD          16.72 DR 

                                                                          AVERAGE LONG        2469.75000                                                                           

AVERAGE SHORT       2458.87500 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   20-JUL-17 

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

20-JUL-17  287202523 CME              2              E-Mini S&P 500 SEP 17                          2471.75    USD  

20-JUL-17  287202525 CME              2              E-Mini S&P 500 SEP 17                          2472.00    USD 20-JUL-17  

287127796 CME                          4  E-Mini S&P 500 SEP 17                          2474.00    USD  

TOTAL                                 4           4  EX- 15-SEP-17  

                                                                                             Clearing          USD           9.44 DR 

                                                                                             NFA               USD           0.08 DR 

                                                                                             Commission        USD          16.72 DR 

                                                                          AVERAGE LONG        2471.87500                                                                           

AVERAGE SHORT       2474.00000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   25-JUL-17 

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

25-JUL-17  287487956 CME              4              E-Mini S&P 500 SEP 17                          2474.25    USD  

25-JUL-17  287429160 CME                          4  E-Mini S&P 500 SEP 17                          2478.00    USD  

TOTAL                                 4           4  EX- 15-SEP-17  

                                                                                             Clearing          USD           9.44 DR 

                                                                                             NFA               USD           0.08 DR 

                                                                                             Commission        USD          16.72 DR 
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                                                                          AVERAGE LONG        2474.25000 

                                                                          AVERAGE SHORT       2478.00000 

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

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

                                                                                                                                     

27-JUL-17  287736660 CME              4              E-Mini S&P 500 SEP 17                          2470.00    USD  

27-JUL-17  287640965 CME                          4  E-Mini S&P 500 SEP 17                          2480.00    USD  

TOTAL                                 4           4  EX- 15-SEP-17 
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THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   27-JUL-17 

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

                                                                                                                                     

                                                                                             Clearing          USD           9.44 DR 

                                                                                             NFA               USD           0.08 DR 

                                                                                             Commission        USD          16.72 DR 

                                                                          AVERAGE LONG        2470.00000 

                                                                          AVERAGE SHORT       2480.00000 

                             P U R C H A S E   &   S A L E   F R O M   07/01/17   T O   07/31/17                                    

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

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

                                                                                                                                    

09-JUN-17  283884835 CME             3           E-Mini S&P 500 SEP 17                              2427.75    USD 

07-JUL-17  286227654 CME                       3 E-Mini S&P 500 SEP 17                              2423.75    USD 

09-JUN-17  283884837 CME             1           E-Mini S&P 500 SEP 17                              2428.00    USD 

07-JUL-17  286227654 CME                       1 E-Mini S&P 500 SEP 17                              2423.75    USD 

TOTAL                                4         4 EX- 15-SEP-17                            P&S                  USD         812.50 DR 

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

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

                                                                                                                                    

14-JUL-17  286755055 CME                       2 E-Mini S&P 500 SEP 17                              2449.50    USD 

14-JUL-17  286787106 CME             2           E-Mini S&P 500 SEP 17                              2457.00    USD 

14-JUL-17  286755225 CME                       2 E-Mini S&P 500 SEP 17                              2449.50    USD 

14-JUL-17  286787106 CME             1           E-Mini S&P 500 SEP 17                              2457.00    USD 

14-JUL-17  286787108 CME             1           E-Mini S&P 500 SEP 17                              2457.25    USD 

TOTAL                                4         4 EX- 15-SEP-17                            P&S                  USD       1 512.50 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 19-JUL-17 

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

                                                                                                                                    

19-JUL-17  286999358 CME                       2 E-Mini S&P 500 SEP 17                              2459.00    USD 

19-JUL-17  287089410 CME             2           E-Mini S&P 500 SEP 17                              2469.75    USD 

19-JUL-17  287089410 CME             2           E-Mini S&P 500 SEP 17                              2469.75    USD 

19-JUL-17  286999543 CME                       2 E-Mini S&P 500 SEP 17                              2458.75    USD 

TOTAL                                4         4 EX- 15-SEP-17                            P&S                  USD       2 175.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 20-JUL-17 

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

                                                                                                                                    

20-JUL-17  287127796 CME                       4 E-Mini S&P 500 SEP 17                              2474.00    USD 

20-JUL-17  287202523 CME             2           E-Mini S&P 500 SEP 17                              2471.75    USD 

20-JUL-17  287202525 CME             2           E-Mini S&P 500 SEP 17                              2472.00    USD 

TOTAL                                4         4 EX- 15-SEP-17                            P&S                  USD         425.00 CR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 25-JUL-17 

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

25-JUL-17  287429160 CME                       4 E-Mini S&P 500 SEP 17                              2478.00    USD 

25-JUL-17  287487956 CME             4           E-Mini S&P 500 SEP 17                              2474.25    USD 

TOTAL                                4         4 EX- 15-SEP-17                            P&S                  USD         750.00 CR 

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

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

27-JUL-17  287640965 CME                       4 E-Mini S&P 500 SEP 17                              2480.00    USD 

27-JUL-17  287736660 CME             4           E-Mini S&P 500 SEP 17                              2470.00    USD 

TOTAL                                4         4 EX- 15-SEP-17                            P&S                  USD       2 000.00 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 

                                                                                                                                     

15-JUN-17  284335360 CBOT          4                10 YR NOTE FUT SEP 17                           126-195   USD       2 875.00 DR 

TOTAL                              4                EX 20-SEP-17            SETTLEMENT PRICE        125-285   USD       2 875.00 DR 

                                                                            AVERAGE LONG            126.60937 

13-JUL-17  286675465 CME           4                E-Mini S&P 500 SEP 17                          2446.50    USD       4 300.00 CR 

TOTAL                              4                EX 15-SEP-17            SETTLEMENT PRICE       2468.00    USD       4 300.00 CR 

                                                                            AVERAGE LONG           2446.50000 
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  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

14-JUL-17  14-JUL-17  Futures profit and loss                                                      01  USD              13.06 CR 

TOTAL                                                                                              01  USD              13.06 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   19-JUL-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

19-JUL-17  19-JUL-17  Futures profit and loss                                                      01  USD               7.12 CR 

TOTAL                                                                                              01  USD               7.12 CR 

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

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

20-JUL-17  20-JUL-17  Futures profit and loss                                                      01  USD               4.81 CR 

TOTAL                                                                                              01  USD               4.81 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   28-JUL-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

28-JUL-17  28-JUL-17  Fees                      Platform Support Fee                               01  USD              25.00 DR TOTAL                                                                                              

01  USD              25.00 DR 

                            Account Summary from 03-JUL-17 to 31-JUL-17  

 Processed exchanges     : CME,CBOT  Non-

processed exchanges :  

                            

                                           Reg. USD                BASE CURRENCY USD 

 SPOT RATE                                     1.00000000                   1.00000000     

 ACCOUNT CASH BALANCE                           68 118.16 CR                 68 118.16 CR  

 PAYMENTS/RECEIPTS                                   0.00 CR                      0.00 CR  

 REALIZED PROFIT/LOSS                            1 300.01 DR                  1 300.01 DR  

 PREMIUMS                                            0.00 CR                      0.00 CR  

 COMMISSIONS & FEES                                182.44 DR                    182.44 DR  

   CLEARING                                         56.64 DR                     56.64 DR  

   NFA                                               0.48 DR                      0.48 DR  

   FEES                                             25.00 DR                     25.00 DR  

   COMMISSION                                      100.32 DR                    100.32 DR  

 NEW CASH BALANCE                               66 635.71 CR                 66 635.71 CR  

 OPEN TRADE EQUITY                               1 425.00 CR                  1 425.00 CR  

 TOTAL EQUITY                                   68 060.71 CR                 68 060.71 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                          68 060.71 CR                 68 060.71 CR  

 INITIAL MARGIN                                 20 735.00 DR                 20 735.00 DR  

 MAINTENANCE MARGIN                             18 850.00 DR                 18 850.00 DR  

 RISK MAINTENANCE                               18 850.00 DR                 18 850.00 DR  

 RISK INITIAL                                   20 735.00 DR                 20 735.00 DR  

 COLLATERAL USED                                     0.00 CR                      0.00 CR  

 MARGIN DEFAULT/EXCESS NETLIQ                   47 325.71 CR                 47 325.71 CR  
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THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   06-JUL-17 

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

                                                                                                                                     

06-JUL-17  286115808 CME              3              E-Mini S&P 500 SEP 17                          2409.50    USD  

06-JUL-17  286028069 CME                          3  E-Mini S&P 500 SEP 17                          2416.00    USD  

TOTAL                                 3           3  EX- 15-SEP-17  

                                                                                             Clearing          USD           7.08 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          12.54 DR 

                                                                          AVERAGE LONG        2409.50000 

                                                                          AVERAGE SHORT       2416.00000 

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

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

                                                                                                                                     

07-JUL-17  286227656 CME                          3  E-Mini S&P 500 SEP 17                          2423.75    USD  

TOTAL                                             3  EX- 15-SEP-17  

                                                                                             Clearing          USD           3.54 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD           6.27 DR 

                                                                          AVERAGE SHORT       2423.75000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   12-JUL-17 

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

                                                                                                                                     

12-JUL-17  286490695 CME              3              E-Mini S&P 500 SEP 17                          2440.00    USD  

12-JUL-17  286566630 CME                          3  E-Mini S&P 500 SEP 17                          2441.00    USD  

TOTAL                                 3           3  EX- 15-SEP-17  

                                                                                             Clearing          USD           7.08 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          12.54 DR 

                                                                          AVERAGE LONG        2440.00000 

                                                                          AVERAGE SHORT       2441.00000 

12-JUL-17  286563585 CME              3              ES Week 2 Opt JUL 17 P       2390.00              0.25    USD          37.50 DR 

TOTAL                                 3              EX- 14-JUL-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 

12-JUL-17  286562891 CME                          3  ES Week 2 Opt JUL 17 P       2435.00              2.60    USD         390.00 CR 

TOTAL                                             3  EX- 14-JUL-17                           PREMIUM           USD         390.00 CR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR                                                                                              

Commission        USD          30.00 DR 

                                                                          AVERAGE SHORT          2.60000 

12-JUL-17  286562476 CME                          3  ES Week 2 Opt JUL 17 C       2445.00              3.10    USD         465.00 CR 

TOTAL                                             3  EX- 14-JUL-17                           PREMIUM           USD         465.00 CR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE SHORT          3.10000 

12-JUL-17  286563772 CME              3              ES Week 2 Opt JUL 17 C       2465.00              0.20    USD          30.00 DR 

TOTAL                                 3              EX- 14-JUL-17                           PREMIUM           USD          30.00 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR                                                                                              

Commission        USD          30.00 DR 

                                                                          AVERAGE LONG           0.20000 

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

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

                                                                                                                                     



 

 

                                                                                                                                    

13-JUL-17  286675467 CME              3              E-Mini S&P 500 SEP 17                          2446.50    USD  

TOTAL                                 3              EX- 15-SEP-17  

                                                                                             Clearing          USD           3.54 DR 

                                                                                             NFA               USD           0.03 DR                                                                                              

Commission        USD           6.27 DR 

                                                                          AVERAGE LONG        2446.50000 

13-JUL-17  286676781 CME                          3  ES Week 2 Opt JUL 17 C       2445.00              3.30    USD         495.00 CR 

TOTAL                                             3  EX- 14-JUL-17                           PREMIUM           USD         495.00 CR 

                                                                                             Clearing          USD           1.65 DR                                                                                                                                    
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THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   13-JUL-17 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE SHORT          3.30000 

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

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

                                                                                                                                     

14-JUL-17  286562476 CME                          3  E-Mini S&P 500 SEP 17      ASSIGN              2445.00    USD  

14-JUL-17  286676781 CME                          3  E-Mini S&P 500 SEP 17      ASSIGN              2445.00    USD  

14-JUL-17  286755059 CME                          2  E-Mini S&P 500 SEP 17                          2449.50    USD  

14-JUL-17  286755227 CME                          1  E-Mini S&P 500 SEP 17                          2449.50    USD  

14-JUL-17  286729189 CME              3              E-Mini S&P 500 SEP 17                          2450.00    USD  

14-JUL-17  286788997 CME              3              E-Mini S&P 500 SEP 17                          2455.50    USD  

14-JUL-17  286790518 CME                          3  E-Mini S&P 500 SEP 17                          2455.75    USD  

14-JUL-17  286789403 CME              3              E-Mini S&P 500 SEP 17                          2456.00    USD  

14-JUL-17  286787110 CME              2              E-Mini S&P 500 SEP 17                          2457.00    USD  

14-JUL-17  286787112 CME              1              E-Mini S&P 500 SEP 17                          2457.25    USD  

TOTAL                                12          12  EX- 15-SEP-17  

                                                                                             Clearing          USD          28.32 DR 

                                                                                             NFA               USD           0.24 DR 

                                                                                             Commission        USD          50.16 DR 

                                                                          AVERAGE LONG        2454.64583 

                                                                          AVERAGE SHORT       2448.81250 

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

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

                                                                                                                                     

17-JUL-17  286878646 CME              3              ES WEEK 3 OPT JUL 17 P       2355.00              0.30    USD          45.00 DR 

TOTAL                                 3              EX- 21-JUL-17                           PREMIUM           USD          45.00 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE LONG           0.30000 

17-JUL-17  286878263 CME                          3  ES WEEK 3 OPT JUL 17 P       2450.00              4.90    USD         735.00 CR 

TOTAL                                             3  EX- 21-JUL-17                           PREMIUM           USD         735.00 CR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE SHORT          4.90000 

17-JUL-17  286879587 CME                          3  ES WEEK 3 OPT JUL 17 C       2465.00              3.50    USD         525.00 CR 

17-JUL-17  286877872 CME                          3  ES WEEK 3 OPT JUL 17 C       2465.00              3.55    USD         532.50 CR 

TOTAL                                             6  EX- 21-JUL-17                           PREMIUM           USD       1 057.50 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          3.52500 

17-JUL-17  286879015 CME              3              ES WEEK 3 OPT JUL 17 C       2495.00              0.25    USD          37.50 DR 

TOTAL                                 3              EX- 21-JUL-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 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   19-JUL-17 

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

                                                                                                                                     

19-JUL-17  286999545 CME                          2  E-Mini S&P 500 SEP 17                          2458.75    USD  

19-JUL-17  286999362 CME                          1  E-Mini S&P 500 SEP 17                          2459.00    USD  

19-JUL-17  287031436 CME              3              E-Mini S&P 500 SEP 17                          2464.25    USD  

19-JUL-17  287089412 CME              3              E-Mini S&P 500 SEP 17                          2469.75    USD  

19-JUL-17  287091893 CME                          3  E-Mini S&P 500 SEP 17                          2470.50    USD  

TOTAL                                 6           6  EX- 15-SEP-17  

                                                                                             Clearing          USD          14.16 DR 

                                                                                             NFA               USD           0.12 DR 

                                                                                             Commission        USD          25.08 DR 

                                                                          AVERAGE LONG        2467.00000                                                                           

AVERAGE SHORT       2464.66666 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   20-JUL-17 

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

                                                                                                                                     

20-JUL-17  287202527 CME              1              E-Mini S&P 500 SEP 17                          2471.75    USD  

20-JUL-17  287202529 CME              2              E-Mini S&P 500 SEP 17                          2472.00    USD  

20-JUL-17  287127798 CME                          3  E-Mini S&P 500 SEP 17                          2474.00    USD  

TOTAL                                 3           3  EX- 15-SEP-17  

                                                                                             Clearing          USD           7.08 DR 
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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-JUL-17  T O   31-JUL-17                                 

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

                                                                                                                                     

 

 

                                                                                             NFA               USD           0.06 DR                                                                                              

Commission        USD          12.54 DR 

                                                                          AVERAGE LONG        2471.91666 

                                                                          AVERAGE SHORT       2474.00000 

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

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

                                                                                                                                     

21-JUL-17  286877872 CME                          3  E-Mini S&P 500 SEP 17      ASSIGN              2465.00    USD  

21-JUL-17  286879587 CME                          3  E-Mini S&P 500 SEP 17      ASSIGN              2465.00    USD  

                                                                                                                                                                                                                                                                       

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

21-JUL-17  287307229 CME              6              E-Mini S&P 500 SEP 17                          2469.25    USD  

TOTAL                                 6           6  EX- 15-SEP-17  

                                                                                             Clearing          USD          14.16 DR 

                                                                                             NFA               USD           0.12 DR 

                                                                                             Commission        USD          25.08 DR 

                                                                          AVERAGE LONG        2469.25000 

                                                                          AVERAGE SHORT       2465.00000 

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

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

                                                                                                                                     

24-JUL-17  287390927 CME              3              ES Week 4 Opt JUL 17 P       2380.00              0.25    USD          37.50 DR 

TOTAL                                 3              EX- 28-JUL-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 

24-JUL-17  287390553 CME                          3  ES Week 4 Opt JUL 17 P       2465.00              4.70    USD         705.00 CR 

TOTAL                                             3  EX- 28-JUL-17                           PREMIUM           USD         705.00 CR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE SHORT          4.70000 

24-JUL-17  287391983 CME                          3  ES Week 4 Opt JUL 17 C       2480.00              1.85    USD         277.50 CR 

24-JUL-17  287390186 CME                          3  ES Week 4 Opt JUL 17 C       2480.00              2.00    USD         300.00 CR 

TOTAL                                             6  EX- 28-JUL-17                           PREMIUM           USD         577.50 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          1.92500 

24-JUL-17  287391306 CME              3              ES Week 4 Opt JUL 17 C       2500.00              0.20    USD          30.00 DR 

TOTAL                                 3              EX- 28-JUL-17                           PREMIUM           USD          30.00 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE LONG           0.20000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   25-JUL-17 

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

                                                                                                                                     

25-JUL-17  287490489 CME                          3  E-Mini S&P 500 SEP 17                          2473.50    USD  

25-JUL-17  287487958 CME              3              E-Mini S&P 500 SEP 17                          2474.25    USD  

25-JUL-17  287489649 CME              3              E-Mini S&P 500 SEP 17                          2474.25    USD  

25-JUL-17  287438759 CME              3              E-Mini S&P 500 SEP 17                          2475.50    USD  

25-JUL-17  287431719 CME                          3  E-Mini S&P 500 SEP 17                          2476.00    USD  

25-JUL-17  287429162 CME                          3  E-Mini S&P 500 SEP 17                          2478.00    USD  

TOTAL                                 9           9  EX- 15-SEP-17  

                                                                                             Clearing          USD          21.24 DR 

                                                                                             NFA               USD           0.18 DR                                                                                              

Commission        USD          37.62 DR 

                                                                          AVERAGE LONG        2474.66666 

                                                                          AVERAGE SHORT       2475.83333 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   26-JUL-17 

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

                                                                                                                                     

26-JUL-17  287596594 CME              3              E-Mini S&P 500 SEP 17                          2474.75    USD 26-JUL-17  

287526304 CME                          3  E-Mini S&P 500 SEP 17                          2476.25    USD  

TOTAL                                 3           3  EX- 15-SEP-17  

                                                                                             Clearing          USD           7.08 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          12.54 DR 

                                                                          AVERAGE LONG        2474.75000                                                                           

AVERAGE SHORT       2476.25000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   27-JUL-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-JUL-17  T O   31-JUL-17                                 

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

                                                                                                                                     

 

 

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

27-JUL-17  287701658 CME              3              E-Mini S&P 500 SEP 17                          2464.00    USD  

27-JUL-17  287736662 CME              3              E-Mini S&P 500 SEP 17                          2470.00    USD  

27-JUL-17  287644597 CME                          3  E-Mini S&P 500 SEP 17                          2477.50    USD 27-JUL-17  

287640967 CME                          3  E-Mini S&P 500 SEP 17                          2480.00    USD  

TOTAL                                 6           6  EX- 15-SEP-17  

                                                                                             Clearing          USD          14.16 DR 

                                                                                             NFA               USD           0.12 DR                                                                                              

Commission        USD          25.08 DR 

                                                                          AVERAGE LONG        2467.00000                                                                           

AVERAGE SHORT       2478.75000 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   31-JUL-17 

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

                                                                                                                                     

31-JUL-17  287935396 CME              3              ES Week 1 Opt AUG 17 P       2370.00              0.40000 USD          60.00 DR 

TOTAL                                 3              EX- 04-AUG-17                           PREMIUM           USD          60.00 DR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

THE FOLLOWING TRADES HAVE BEEN EXECUTED AS OF   31-JUL-17 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE LONG           0.40000 

31-JUL-17  287934608 CME                          2  ES Week 1 Opt AUG 17 P       2465.00              4.80000 USD         480.00 CR 

31-JUL-17  287934610 CME                          1  ES Week 1 Opt AUG 17 P       2465.00              4.85000 USD         242.50 CR 

TOTAL                                             3  EX- 04-AUG-17                           PREMIUM           USD         722.50 CR 

                                                                                             Clearing          USD           1.65 DR 

                                                                                             NFA               USD           0.03 DR 

                                                                                             Commission        USD          30.00 DR 

                                                                          AVERAGE SHORT          4.81666 

31-JUL-17  287936412 CME                          2  ES Week 1 Opt AUG 17 C       2480.00              2.30000 USD         230.00 CR 

31-JUL-17  287936414 CME                          1  ES Week 1 Opt AUG 17 C       2480.00              2.35000 USD         117.50 CR 

31-JUL-17  287934222 CME                          3  ES Week 1 Opt AUG 17 C       2480.00              2.65000 USD         397.50 CR 

TOTAL                                             6  EX- 04-AUG-17                           PREMIUM           USD         745.00 CR 

                                                                                             Clearing          USD           3.30 DR 

                                                                                             NFA               USD           0.06 DR 

                                                                                             Commission        USD          60.00 DR 

                                                                          AVERAGE SHORT          2.48333 

31-JUL-17  287935000 CME              3              ES Week 1 Opt AUG 17 C       2505.00              0.25000 USD          37.50 DR 

TOTAL                                 3              EX- 04-AUG-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   03-JUL-17                                              

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

                                                                                                                                    

03-JUL-17  285219345 CME                         3  EW Option JUN 17 C            2445.00             3.30    USD         495.00 CR 

TOTAL                                            3  EX- 30-JUN-17                 P&L FOR INFORMATION ONLY    USD         495.00 CR 

03-JUL-17  285216469 CME                         3  EW Option JUN 17 C            2450.00             1.85    USD         277.50 CR 

TOTAL                                            3  EX- 30-JUN-17                 P&L FOR INFORMATION ONLY    USD         277.50 CR 

03-JUL-17  285216907 CME             3              EW Option JUN 17 C            2470.00             0.25    USD          37.50 DR 

TOTAL                                3              EX- 30-JUN-17                 P&L FOR INFORMATION ONLY    USD          37.50 DR 

03-JUL-17  285217322 CME             3              EW Option JUN 17 P            2340.00             0.30    USD          45.00 DR 

TOTAL                                3              EX- 30-JUN-17                 P&L FOR INFORMATION ONLY    USD          45.00 DR 

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

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

                                                                                                                                    

17-JUL-17  286563772 CME             3              ES Week 2 Opt JUL 17 C        2465.00             0.20    USD          30.00 DR 

TOTAL                                3              EX- 14-JUL-17                 P&L FOR INFORMATION ONLY    USD          30.00 DR 

17-JUL-17  286563585 CME             3              ES Week 2 Opt JUL 17 P        2390.00             0.25    USD          37.50 DR 

TOTAL                                3              EX- 14-JUL-17                 P&L FOR INFORMATION ONLY    USD          37.50 DR 

17-JUL-17  286562891 CME                         3  ES Week 2 Opt JUL 17 P        2435.00             2.60    USD         390.00 CR 

TOTAL                                            3  EX- 14-JUL-17                 P&L FOR INFORMATION ONLY    USD         390.00 CR 

                                         E X P I R A T I O N S   A S   O F   24-JUL-17                                              

  DATE   TRADE 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 

                                                                                                                                     

 

 

24-JUL-17  286879015 CME             3              ES WEEK 3 OPT JUL 17 C        2495.00             0.25    USD          37.50 DR 

TOTAL                                3              EX- 21-JUL-17                 P&L FOR INFORMATION ONLY    USD          37.50 DR 

24-JUL-17  286878646 CME             3              ES WEEK 3 OPT JUL 17 P        2355.00             0.30    USD          45.00 DR 

TOTAL                                3              EX- 21-JUL-17                 P&L FOR INFORMATION ONLY    USD          45.00 DR 

24-JUL-17  286878263 CME                         3  ES WEEK 3 OPT JUL 17 P        2450.00             4.90    USD         735.00 CR 

TOTAL                                            3  EX- 21-JUL-17                 P&L FOR INFORMATION ONLY    USD         735.00 CR 

                                         E X P I R A T I O N S   A S   O F   31-JUL-17                                              

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

                                                                                                                                    

31-JUL-17  287390186 CME                         3  ES Week 4 Opt JUL 17 C        2480.00             2.00    USD         300.00 CR 

31-JUL-17  287391983 CME                         3  ES Week 4 Opt JUL 17 C        2480.00             1.85    USD         277.50 CR 

TOTAL                                            6  EX- 28-JUL-17                 P&L FOR INFORMATION ONLY    USD         577.50 CR 

31-JUL-17  287391306 CME             3              ES Week 4 Opt JUL 17 C        2500.00             0.20    USD          30.00 DR 

TOTAL                                3              EX- 28-JUL-17                 P&L FOR INFORMATION ONLY    USD          30.00 DR 

31-JUL-17  287390927 CME             3              ES Week 4 Opt JUL 17 P        2380.00             0.25    USD          37.50 DR 

TOTAL                                3              EX- 28-JUL-17                 P&L FOR INFORMATION ONLY    USD          37.50 DR                                                                                                                               

../.. 
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                                         E X P I R A T I O N S   A S   O F   31-JUL-17                                              

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

                                                                                                                                    

31-JUL-17  287390553 CME                         3  ES Week 4 Opt JUL 17 P        2465.00             4.70    USD         705.00 CR 

TOTAL                                            3  EX- 28-JUL-17                 P&L FOR INFORMATION ONLY    USD         705.00 CR 

                                           A S S I G N M E N T S   A S   O F   14-JUL-17                                            

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

                                                                                                                                    

12-JUL-17  286562476 CME                        3  ES Week 2 Opt JUL 17 C        2445.00             3.10    USD         465.00 CR 

13-JUL-17  286676781 CME                        3  ES Week 2 Opt JUL 17 C        2445.00             3.30    USD         495.00 CR 

TOTAL                                           6  EX- 14-JUL-17                   P&L FOR INFORMATION ONLY  USD         960.00 CR 

                                           A S S I G N M E N T S   A S   O F   21-JUL-17                                            

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

                                                                                                                                    

17-JUL-17  286877872 CME                        3  ES WEEK 3 OPT JUL 17 C        2465.00             3.55    USD         532.50 CR 

17-JUL-17  286879587 CME                        3  ES WEEK 3 OPT JUL 17 C        2465.00             3.50    USD         525.00 CR 

TOTAL                                           6  EX- 21-JUL-17                   P&L FOR INFORMATION ONLY  USD       1 057.50 CR 

                             P U R C H A S E   &   S A L E   F R O M   07/01/17   T O   07/31/17                                    

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

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

                                                                                                                                    

06-JUL-17  286028069 CME                       3 E-Mini S&P 500 SEP 17                              2416.00    USD 

06-JUL-17  286115808 CME             3           E-Mini S&P 500 SEP 17                              2409.50    USD 

TOTAL                                3         3 EX- 15-SEP-17                            P&S                  USD         975.00 CR 

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

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

                                                                                                                                    

30-JUN-17  285216246 CME             3           E-Mini S&P 500 SEP 17                              2435.00    USD 

07-JUL-17  286227656 CME                       3 E-Mini S&P 500 SEP 17                              2423.75    USD 

TOTAL                                3         3 EX- 15-SEP-17                            P&S                  USD       1 687.50 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 12-JUL-17 

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

                                                                                                                                    

12-JUL-17  286566630 CME                       3 E-Mini S&P 500 SEP 17                              2441.00    USD 

12-JUL-17  286490695 CME             3           E-Mini S&P 500 SEP 17                              2440.00    USD 

TOTAL                                3         3 EX- 15-SEP-17                            P&S                  USD         150.00 CR 

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

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

                                                                                                                                    

14-JUL-17  286676781 CME                       3 E-Mini S&P 500 SEP 17                              2445.00    USD 

14-JUL-17  286787110 CME             2           E-Mini S&P 500 SEP 17                              2457.00    USD 

14-JUL-17  286787112 CME             1           E-Mini S&P 500 SEP 17                              2457.25    USD 

14-JUL-17  286562476 CME                       3 E-Mini S&P 500 SEP 17                              2445.00    USD 

14-JUL-17  286789403 CME             3           E-Mini S&P 500 SEP 17                              2456.00    USD 

14-JUL-17  286755059 CME                       2 E-Mini S&P 500 SEP 17                              2449.50    USD 

14-JUL-17  286729189 CME             2           E-Mini S&P 500 SEP 17                              2450.00    USD 

14-JUL-17  286755227 CME                       1 E-Mini S&P 500 SEP 17                              2449.50    USD 

14-JUL-17  286729189 CME             1           E-Mini S&P 500 SEP 17                              2450.00    USD 

14-JUL-17  286790518 CME                       3 E-Mini S&P 500 SEP 17                              2455.75    USD 

14-JUL-17  286788997 CME             3           E-Mini S&P 500 SEP 17                              2455.50    USD 

TOTAL                               12        12 EX- 15-SEP-17                            P&S                  USD       3 500.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 19-JUL-17 

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

19-JUL-17  286999545 CME                       2 E-Mini S&P 500 SEP 17                              2458.75    USD 

19-JUL-17  287031436 CME             2           E-Mini S&P 500 SEP 17                              2464.25    USD 

19-JUL-17  286999362 CME                       1 E-Mini S&P 500 SEP 17                              2459.00    USD 

19-JUL-17  287031436 CME             1           E-Mini S&P 500 SEP 17                              2464.25    USD 

19-JUL-17  287091893 CME                       3 E-Mini S&P 500 SEP 17                              2470.50    USD 

19-JUL-17  287089412 CME             3           E-Mini S&P 500 SEP 17                              2469.75    USD 

TOTAL                                6         6 EX- 15-SEP-17                            P&S                  USD         700.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 20-JUL-17 

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

                                                                                                                                    

20-JUL-17  287127798 CME                       3 E-Mini S&P 500 SEP 17                              2474.00    USD 

20-JUL-17  287202527 CME             1           E-Mini S&P 500 SEP 17                              2471.75    USD 

20-JUL-17  287202529 CME             2           E-Mini S&P 500 SEP 17                              2472.00    USD 
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TOTAL                                3         3 EX- 15-SEP-17                            P&S                  USD         312.50 CR                                                                                                                               

../.. 

                                                                                                                                    

                                                                                                                                    

                             P U R C H A S E   &   S A L E   F R O M   07/01/17   T O   07/31/17                                    

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

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

                                                                                                                                    

21-JUL-17  286879587 CME                       3 E-Mini S&P 500 SEP 17                              2465.00    USD 

21-JUL-17  287307229 CME             3           E-Mini S&P 500 SEP 17                              2469.25    USD 

21-JUL-17  287307229 CME             3           E-Mini S&P 500 SEP 17                              2469.25    USD 

21-JUL-17  286877872 CME                       3 E-Mini S&P 500 SEP 17                              2465.00    USD 

TOTAL                                6         6 EX- 15-SEP-17                            P&S                  USD       1 275.00 DR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 25-JUL-17 

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

                                                                                                                                    

25-JUL-17  287490489 CME                       3 E-Mini S&P 500 SEP 17                              2473.50    USD 

25-JUL-17  287487958 CME             3           E-Mini S&P 500 SEP 17                              2474.25    USD 

25-JUL-17  287431719 CME                       3 E-Mini S&P 500 SEP 17                              2476.00    USD 

25-JUL-17  287489649 CME             3           E-Mini S&P 500 SEP 17                              2474.25    USD 

25-JUL-17  287429162 CME                       3 E-Mini S&P 500 SEP 17                              2478.00    USD 

25-JUL-17  287438759 CME             3           E-Mini S&P 500 SEP 17                              2475.50    USD 

TOTAL                                9         9 EX- 15-SEP-17                            P&S                  USD         525.00 CR 

THE FOLLOWING PURCHASE & SALE HAVE BEEN MADE AS OF 26-JUL-17 

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

                                                                                                                                    

26-JUL-17  287526304 CME                       3 E-Mini S&P 500 SEP 17                              2476.25    USD 

26-JUL-17  287596594 CME             3           E-Mini S&P 500 SEP 17                              2474.75    USD 

TOTAL                                3         3 EX- 15-SEP-17                            P&S                  USD         225.00 CR 

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

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

                                                                                                                                    

27-JUL-17  287644597 CME                       3 E-Mini S&P 500 SEP 17                              2477.50    USD 

27-JUL-17  287701658 CME             3           E-Mini S&P 500 SEP 17                              2464.00    USD 

27-JUL-17  287640967 CME                       3 E-Mini S&P 500 SEP 17                              2480.00    USD 

27-JUL-17  287736662 CME             3           E-Mini S&P 500 SEP 17                              2470.00    USD 

TOTAL                                6         6 EX- 15-SEP-17                            P&S                  USD       3 525.00 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 

                                                                                                                                     

15-JUN-17  284335362 CBOT          3                10 YR NOTE FUT SEP 17                           126-195   USD       2 156.25 DR 

TOTAL                              3                EX 20-SEP-17            SETTLEMENT PRICE        125-285   USD       2 156.25 DR 

                                                                            AVERAGE LONG            126.60937 

13-JUL-17  286675467 CME           3                E-Mini S&P 500 SEP 17                          2446.50    USD       3 225.00 CR 

TOTAL                              3                EX 15-SEP-17            SETTLEMENT PRICE       2468.00    USD       3 225.00 CR 

                                                                            AVERAGE LONG           2446.50000 

31-JUL-17  287936412 CME                      2     ES Week 1 Opt AUG 17 C        2480.00             2.30000 USD         205.00 DR 

31-JUL-17  287936414 CME                      1     ES Week 1 Opt AUG 17 C        2480.00             2.35000 USD         102.50 DR 

31-JUL-17  287934222 CME                      3     ES Week 1 Opt AUG 17 C        2480.00             2.65000 USD         307.50 DR 

TOTAL                                         6     EX 04-AUG-17            SETTLEMENT PRICE          2.05000 USD         615.00 DR 

                                                                            AVERAGE SHORT             2.48333 

31-JUL-17  287935000 CME           3                ES Week 1 Opt AUG 17 C        2505.00             0.25000 USD          30.00 CR 

TOTAL                              3                EX 04-AUG-17            SETTLEMENT PRICE          0.20000 USD          30.00 CR 

                                                                            AVERAGE LONG              0.25000 

31-JUL-17  287935396 CME           3                ES Week 1 Opt AUG 17 P        2370.00             0.40000 USD          60.00 CR 

TOTAL                              3                EX 04-AUG-17            SETTLEMENT PRICE          0.40000 USD          60.00 CR 

                                                                            AVERAGE LONG              0.40000 

31-JUL-17  287934608 CME                      2     ES Week 1 Opt AUG 17 P        2465.00             4.80000 USD         590.00 DR 

31-JUL-17  287934610 CME                      1     ES Week 1 Opt AUG 17 P        2465.00             4.85000 USD         295.00 DR 

TOTAL                                         3     EX 04-AUG-17            SETTLEMENT PRICE          5.90000 USD         885.00 DR 

                                                                            AVERAGE SHORT             4.81666 
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                                           J O U R N A L   E N T R I E S   A S   O F   12-JUL-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

12-JUL-17  12-JUL-17  Options profit and loss                                                      01  USD               0.75 CR 

TOTAL                                                                                              01  USD               0.75 CR                                                                                                                      

../.. 
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                                           J O U R N A L   E N T R I E S   A S   O F   14-JUL-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

14-JUL-17  14-JUL-17  Futures profit and loss                                                      01  USD              12.92 CR 

TOTAL                                                                                              01  USD              12.92 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   19-JUL-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

19-JUL-17  19-JUL-17  Futures profit and loss                                                      01  USD              11.59 CR 

TOTAL                                                                                              01  USD              11.59 CR 

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

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

20-JUL-17  20-JUL-17  Futures profit and loss                                                      01  USD               9.86 CR 

TOTAL                                                                                              01  USD               9.86 CR 

                                           J O U R N A L   E N T R I E S   A S   O F   28-JUL-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

28-JUL-17  28-JUL-17  Fees                      Platform Support Fee                               01  USD              25.00 DR 

TOTAL                                                                                              01  USD              25.00 DR 

                                           J O U R N A L   E N T R I E S   A S   O F   31-JUL-17                                   

  DATE   VALUE DATE   PAYMENTS TYPE             DESCRIPTION                                        REG CCY          DEBIT/CREDIT 

                                                                                                                                   

31-JUL-17  31-JUL-17  Options profit and loss                                                      01  USD               3.85 CR TOTAL                                                                                              

01  USD               3.85 CR 

                            Account Summary from 03-JUL-17 to 31-JUL-17  

 Processed exchanges     : CME,CBOT  Non-

processed exchanges :  

                            

                                           Reg. USD                BASE CURRENCY USD 

 SPOT RATE                                     1.00000000                   1.00000000     

 ACCOUNT CASH BALANCE                           61 276.78 CR                 61 276.78 CR  

 PAYMENTS/RECEIPTS                                   0.00 CR                      0.00 CR  

 REALIZED PROFIT/LOSS                            1 415.63 DR                  1 415.63 DR  

 PREMIUMS                                        5 582.10 CR                  5 582.10 CR  

 COMMISSIONS & FEES                              1 012.84 DR                  1 012.84 DR  

   CLEARING                                        160.44 DR                    160.44 DR  

   NFA                                               1.68 DR                      1.68 DR  

   FEES                                             25.00 DR                     25.00 DR  

   COMMISSION                                      825.72 DR                    825.72 DR  

 NEW CASH BALANCE                               64 430.41 CR                 64 430.41 CR  

 OPEN TRADE EQUITY                               1 068.75 CR                  1 068.75 CR  

 TOTAL EQUITY                                   65 499.16 CR                 65 499.16 CR  

 OPTION MARKET VALUE                             1 410.00 DR                  1 410.00 DR  

 LONG OPTION VALUE                                  90.00 CR                     90.00 CR  

 SHORT OPTION VALUE                              1 500.00 DR                  1 500.00 DR  

 NET LIQUIDATING VALUE                          64 089.16 CR                 64 089.16 CR  

 INITIAL MARGIN                                 28 006.00 DR                 28 006.00 DR  

 MAINTENANCE MARGIN                             25 588.00 DR                 25 588.00 DR  

 RISK MAINTENANCE                               24 178.00 DR                 24 178.00 DR  

 RISK INITIAL                                   26 596.00 DR                 26 596.00 DR  

 COLLATERAL USED                                     0.00 CR                      0.00 CR  

 MARGIN DEFAULT/EXCESS NETLIQ                   37 493.16 CR                 37 493.16 CR  
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