SPX Vertical Options - Q3 2025 Statement

T |
Risk @ 25% Risk @ 10%

Date Strikes | Entry | Exit | | # Contracts | Fees Balance | Max Drawdown | | # Contracts | Fees | Balance | Max Drawdown

JUL $10,000 $100,000
7/7/25(6255/6260 P 2.50 5.00 10 -$24 $7,500 -25% 40 -$98 $90,000 -10%
7/9/25(6265/6270 P 2.50 5.00 7| -$17 $5,750 -45% 36 -$88 $81,000 -19%
7/21/25(6330/6335 P 2.50 5.00 6| -$15 $4,250 -58% 32 -$78 $73,000 -27%
P/IL% PIL%
-58% -27%

AUG

8/4/25|6320/6325 P 2.50 0.00 4| -$10 $5,250 29 -$71 $80,250
8/7/25(6385/6390 P 2.50 5.00 5| -$12 $4,000 -60% 32 -$78 $72,250 -28%

8/12/25|6435/6440 P 2.55 0.00 4| -$10 $5,020 29 -$71 $79,645
P/IL% PIL%
18% 9%

RSI Trendline Breakout Added to Strategy
SEP

9/3/25|6450/6455 P 2.50 5.00 5 -$12 $3,770 -62% 32 -$78 $71,645 -28%

9/4/25|6475/6480 P 2.50 0.00 4| -$10 $4,770 29 -$71 $78,895

9/15/25|6610/6615 P 2.50 0.00 5| -$12 $6,020 32 -$78 $86,895

9/18/25(6640/6645 P 2.50 5.00 6] -$15 $4,520 35 -$85 $78,145
P/IL% PIL%
-10% -2%

WIL RATIO Fees P/L$ P/L% Fees PIL$ PIL%
Q3 2025 4/6| 40% $137| -$5,617 -$796 -$22,651
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