ALL TRADES

GrossP/L  $6,640.00
#of Trades 275
# of Contracts 550
Avg. Trade Time 3min 10sec
Longest Trade Time 35min

PROFIT TRADES

Total Profit $20,480.00
# of Winning Trades 129
# of Winning Contracts 129
Largest Winning Trade $905.00
Avg. Winning Trade $158.76

LOSING TRADES

Total Loss $(13,840.00)
# of Losing Trades 143
# of Losing Contracts 143
Largest Losing Trade $(435.00)
Avg. Losing Trade $(96.78)

% Profitable Trades 46.91%
Expectancy $24.15
Trade Fees & Comm. $(1,017.50)
Total P/IL $5,622.50

Std. Dev. Winning Trade $136.81
Avg. Winning Trade Time 3min 18sec
Longest Winning Trade Time 35min
Max Run-up $5,626.20
Max Run-up, from 11/17/2020 18:14:44
Max Run-up, to 12/10/2020 19:57:12

Std. Dev. Losing Trade $85.03
Avg. Losing Trade Time 3min 4sec
Longest Losing Trade Time 28min 50sec
Max Drawdown $(1,560.60)
Max Drawdown, from 12/04/2020 16:27:24
Max Drawdown, to 12/07/2020 17:55:59

WINNING VSLOSING TRADES P&L HISTORY

$905.00

Winning Trades: 46.91%
Breakeven Trades: 1.09%
Losing Trades: 52.00%

i
|

LY R
H\ | l}l |

$(435.00)



P&L HISTORY (CUMULATIVE WITH FEES)

$5.40K -

$4.80K+ -

$4.20K -

$3.60K+-

$3.00K+-

$2.40K 1~

$1.80K+-

$1.20K+-

$0.60K -

$0.00

$(3.70)

P&L PER TIME OF DAY

I ORS S

$0.80K 44—

$0.00

$0.20K 1+
($0.20K) -4

50!
|
|
|

P&L HISTORY (CUMULATIVE WITHOUT FEES)

5.00

P&L DISTRIBUTION

5.00)



GROSSLOSSBREAKDOWN (LOSS TRADES, TRADE FEES & COMM.)

Trade: 93.15%
Commission: 6.85%




Symbol

NQZ0
NQZ0
NQZ0
NQZ0
NQZ0

NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0

Qty Buy Price

1
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12003.75
12023.00
12022.25
12005.00
11974.50

11975.00
11986.75
11983.25
11963.00
11964.50
11961.50
11956.75
11973.75
11983.25
11967.00
11972.75
11938.50
11954.50
11972.00
11967.50
11969.50
12013.00

Buy Time

11/17/2020 18:14:06
11/17/2020 19:37:21
11/17/2020 19:40:26
11/17/2020 21:02:25
11/17/2020 21:55:17

11/17/2020 21:59:33
11/18/2020 14:59:24
11/18/2020 15:02:20
11/18/2020 15:09:48
11/18/2020 15:10:14
11/18/2020 15:31:31
11/18/2020 15:32:26
11/18/2020 15:35:26
11/18/2020 15:39:17
11/18/2020 15:45:56
11/18/2020 15:48:29
11/18/2020 15:52:42
11/18/2020 16:40:38
11/18/2020 17:34:54
11/18/2020 17:42:14
11/18/2020 17:49:30
11/18/2020 18:27:00

Duration
37sec

1min 40sec
20sec
7min 15sec

28min
50sec

Imin 1sec
8min 5sec
2min 7sec
9min 7sec
2min 39sec
4min 46sec
47sec
2min 18sec
3min 21sec
2min 18sec
3min 11sec
3min 29sec
Imin 4sec
Imin 12sec
2min 36sec
Imin 25sec

47sec

TRADES

Sell Time

11/17/2020 18:14:44
11/17/2020 19:35:40
11/17/2020 19:40:05
11/17/2020 20:55:10
11/17/2020 21:26:26

11/17/2020 21:58:31
11/18/2020 14:51:19
11/18/2020 15:00:13
11/18/2020 15:00:40
11/18/2020 15:07:34
11/18/2020 15:26:45
11/18/2020 15:31:38
11/18/2020 15:33:08
11/18/2020 15:35:55
11/18/2020 15:43:38
11/18/2020 15:45:17
11/18/2020 15:49:12
11/18/2020 16:39:33
11/18/2020 17:33:42
11/18/2020 17:39:37
11/18/2020 17:48:04
11/18/2020 18:26:13

Sell Price
12011.75
12021.75
12024.00
12015.75
11962.25

11977.75
11987.75
11982.00
11983.25
11978.00
11959.00
11962.00
11958.75
11972.75
11977.50
11968.00
11971.25
11942.75
11964.75
11963.25
11964.25
12018.50

P& L
$160.00
$(25.00)

$35.00
$215.00
$(245.00)

$55.00
$20.00
$(25.00)
$405.00
$270.00
$(50.00)
$105.00
$(300.00)
$(210.00)
$210.00
$(95.00)
$655.00
$(235.00)
$(145.00)
$(85.00)
$(105.00)
$110.00



Symbol
NQZz0
NQZz0
NQZz0

NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0

Qty Buy Price

1
1

P = = = T = S e e e S S S S N = = = T = T =S =

12017.75
12005.50
11967.50

11963.25
11852.50
11912.50
11976.75
11982.50
11969.50
11975.25
11983.00
11982.25
11986.00
11990.50
11985.25
11968.00
11964.00
11963.75
11949.25
11995.00
11994.25
11999.75
12011.75
11996.50

Buy Time

11/18/2020 18:51:36
11/18/2020 19:01:45
11/18/2020 19:46:52

11/18/2020 19:58:04
11/19/2020 15:33:32
11/19/2020 18:46:21
11/19/2020 21:08:50
11/19/2020 21:20:04
11/19/2020 21:25:34
11/19/2020 21:33:46
11/19/2020 21:50:41
11/19/2020 21:55:02
11/20/2020 15:09:24
11/20/2020 15:19:21
11/20/2020 15:24:47
11/20/2020 15:36:16
11/20/2020 15:37:01
11/20/2020 15:46:48
11/20/2020 15:56:01
11/20/2020 16:50:05
11/20/2020 17:00:49
11/20/2020 17:05:54
11/20/2020 17:09:06
11/20/2020 17:23:40

Duration
1min 22sec
3min 54sec

14min
58sec

4min 36sec
5min 20sec
18sec

2min 42sec
2min 35sec
1min 18sec
25sec
2min 10sec
3min 39sec
7min 31sec
6min 54sec
4min 5sec
1min 43sec
11sec

2min 31sec
41sec
2min 35sec
38sec
2min 47sec
2min 43sec

8min 30sec

Sell Time

11/18/2020 18:50:13
11/18/2020 18:57:50
11/18/2020 19:31:53

11/18/2020 19:53:28
11/19/2020 15:28:11
11/19/2020 18:46:02
11/19/2020 21:06:08
11/19/2020 21:17:28
11/19/2020 21:24:15
11/19/2020 21:33:21
11/19/2020 21:48:30
11/19/2020 21:51:22
11/20/2020 15:01:52
11/20/2020 15:12:27
11/20/2020 15:20:42
11/20/2020 15:34:33
11/20/2020 15:36:49
11/20/2020 15:44:16
11/20/2020 15:55:19
11/20/2020 16:47:29
11/20/2020 17:00:11
11/20/2020 17:03:07
11/20/2020 17:06:23
11/20/2020 17:15:09

Sell Price
12015.50
12004.75
11987.75

11960.00
11867.50
11924.00
11973.25
11979.75
11976.25
11974.25
11983.50
11981.25
11983.00
11988.50
11989.75
11974.00
11968.50
11968.00
11960.25
11995.00
11995.00
11997.25
11997.25
12002.00

P& L
$(45.00)
$(15.00)
$405.00

$(65.00)
$300.00
$230.00
$(70.00)
$(55.00)
$135.00
$(20.00)
$10.00
$(20.00)
$(60.00)
$(40.00)
$90.00
$120.00
$90.00
$85.00
$220.00
$0.00
$15.00
$(50.00)
$(290.00)
$110.00



Symbol
NQz0

NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0

Qty Buy Price

1
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11987.75

11973.00
11973.50
11977.75
11979.75
11984.50
11953.25
11973.00
11969.75
11996.50
11940.50
11928.50
11910.00
11918.75
11911.50
11899.00
11894.50
11895.75
11913.50
11902.25
11897.75
11892.25
11892.75
11827.25

Buy Time
11/20/2020 17:42:57

11/20/2020 17:54:12
11/20/2020 19:04:15
11/20/2020 19:10:03
11/20/2020 19:13:20
11/20/2020 19:18:56
11/23/2020 15:30:06
11/23/2020 15:37:57
11/23/2020 15:44:08
11/23/2020 15:48:16
11/23/2020 16:06:11
11/23/2020 16:09:51
11/23/2020 16:11:18
11/23/2020 16:17:35
11/23/2020 16:22:21
11/23/2020 16:24:49
11/23/2020 16:36:35
11/23/2020 16:49:50
11/23/2020 16:58:14
11/23/2020 17:00:41
11/23/2020 17:05:40
11/23/2020 17:06:48
11/23/2020 17:08:08
11/23/2020 17:12:59

Duration

12min
59sec

3min 13sec
40sec
50sec

Imin 10sec
1min 35sec
Imin 37sec
3min 52sec
3min 23sec
31sec
42sec
48sec
49sec
17sec

4min 9sec
1min 53sec
38sec
3min 18sec
Imin 10sec
40sec
Imin 28sec
Osec

38sec

21sec

Sell Time
11/20/2020 17:29:57

11/20/2020 17:50:59
11/20/2020 19:03:35
11/20/2020 19:09:13
11/20/2020 19:12:09
11/20/2020 19:17:20
11/23/2020 15:28:29
11/23/2020 15:34:05
11/23/2020 15:40:45
11/23/2020 15:47:44
11/23/2020 16:05:28
11/23/2020 16:09:02
11/23/2020 16:10:28
11/23/2020 16:17:17
11/23/2020 16:18:11
11/23/2020 16:22:55
11/23/2020 16:35:56
11/23/2020 16:46:31
11/23/2020 16:57:03
11/23/2020 17:00:00
11/23/2020 17:04:11
11/23/2020 17:06:39
11/23/2020 17:07:29
11/23/2020 17:12:38

Sell Price
12000.00

11975.00
11980.75
11976.00
11975.25
11978.00
11949.00
11962.50
11968.25
11987.50
11963.00
11937.75
11917.25
11915.25
11912.25
11909.25
11895.25
11893.00
11912.00
11909.75
11894.75
11898.25
11895.00
11829.75

P& L
$245.00

$40.00
$145.00
$(35.00)
$(90.00)
$(130.00)
$(85.00)
$(210.00)
$(30.00)
$(180.00)
$450.00
$185.00
$145.00
$(70.00)
$15.00
$205.00
$15.00
$(55.00)
$(30.00)
$150.00
$(60.00)
$120.00
$45.00
$50.00



Symbol Qty Buy Price Buy Time Duration Sell Time Sell Price P& L

NQz0O 1 11820.50 11/23/2020 17:14:03 12sec  11/23/202017:13:50 11825.75  $105.00
NQz0O 1 11814.75 11/23/2020 17:15:29 36sec  11/23/202017:14:52  11815.50 $15.00
NQz0O 1 11913.00 11/23/2020 21:22:03  6min29sec 11/23/2020 21:15:34 11929.25  $325.00
NQz0O 1 11921.50 11/23/202021:28:10  2min 22sec 11/23/2020 21:25:47 1191550 $(120.00)
NQz0O 1 11916.25 11/23/202021:32:46  2min53sec 11/23/2020 21:29:53 1192150  $105.00
NQz0 1 11914.50 11/23/2020 21:33:51 49sec  11/23/202021:33:02 1191325  $(25.00)
NQz0O 1 11907.50 11/23/2020 21:35:17  1min 14sec 11/23/2020 21:34:02  11912.25 $95.00
NQz0 1 11900.50 11/23/202021:38:13  1min5lsec 11/23/2020 21:36:21  11902.50 $40.00
NQz0 1 11910.75 11/23/2020 21:45:06 2min9sec  11/23/2020 21:42:57 11906.50  $(85.00)
NQz0 1 11921.50 11/23/2020 21:50:36  2min49sec 11/23/2020 21:47:47  11907.75 $(275.00)
NQz0 1 11907.50 11/23/202021:52:51  1mind46sec 11/23/2020 21:51:04 11915.00 $150.00
NQz0 1 12075.00 11/24/2020 20:42:49  2min 38sec 11/24/2020 20:40:11  12066.50 $(170.00)
NQz0 1 12061.75 11/24/2020 20:47:42 2min 6sec  11/24/2020 20:45:35  12069.00 $145.00
NQz0 1 12069.00 11/24/2020 20:56:31  7min 31sec 11/24/2020 20:49:00 12064.25  $(95.00)
NQz0 1 12070.25 11/24/2020 20:59:33  1min35sec 11/24/2020 20:57:57 12066.50  $(75.00)
NQz0 1 12068.50 11/24/2020 21:06:04  5min 14sec 11/24/2020 21:00:50 12066.75  $(35.00)
NQz0 1 12076.25 11/24/2020 21:10:59  3min 33sec 11/24/2020 21:07:26  12064.50 $(235.00)
NQz0 1 12074.00 11/24/2020 21:20:35  1min56sec 11/24/2020 21:18:38  12074.00 $0.00
NQz0 1 12080.50 11/24/2020 21:30:07  2min 35sec 11/24/2020 21:27:32  12072.75 $(155.00)
NQz0 1 12075.75 11/24/2020 21:41:10 2min 11/24/2020 21:39:10  12074.00  $(35.00)
NQz0 1 12073.25 11/24/2020 21:42:29 55sec  11/24/2020 21:41:34  12071.50  $(35.00)
NQz0 1 12238.75 11/30/2020 15:47:10 10min 11/30/2020 15:36:42  12260.25 $430.00
28sec
NQz0O 1 12250.75 11/30/2020 15:48:02 25sec  11/30/2020 15:47:36  12234.00 $(335.00)

NQz0O 1 12232.00 11/30/2020 15:48:55 42sec  11/30/2020 15:48:13 1224500  $260.00



Symbol
NQZz0
NQZz0
NQZz0
NQZz0
NQZz0
NQZz0
NQZz0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZz0
NQZz0
NQZz0
NQZz0
NQZzO0

Qty Buy Price
12229.00
12237.25
12267.00
12249.50
12258.25
12239.00
12243.50
12240.00
12234.75
12232.25
12208.75
12199.75
12181.50
12155.75
12364.75
12357.25
12341.00
12347.25
12364.25
12364.25
12372.75
12377.00
12388.75
12377.50
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12437.50

Buy Time

11/30/2020 15:49:56
11/30/2020 15:51:31
11/30/2020 15:59:03
11/30/2020 16:00:56
11/30/2020 16:06:30
11/30/2020 16:12:25
11/30/2020 16:14:52
11/30/2020 16:20:40
11/30/2020 16:22:37
11/30/2020 16:24:22
11/30/2020 16:32:22
11/30/2020 16:34:33
11/30/2020 16:36:39
11/30/2020 16:38:30
12/01/2020 15:31:07
12/01/2020 15:33:38
12/01/2020 15:35:10
12/01/2020 15:36:58
12/01/2020 15:40:55
12/01/2020 15:41:44
12/01/2020 15:42:16
12/01/2020 15:45:52
12/01/2020 15:50:06
12/01/2020 15:51:54
12/02/2020 00:34:13

Duration
38sec

1min 14sec
Imin 3sec
1min 37sec
6min 35sec
4min 39sec
Imin 57sec
5min 37sec
1min 24sec
1min 35sec
8min 43sec
Imin 54sec
2min 27sec
1min 24sec
8min 31sec
2min 12sec
Imin 16sec
Imin 3sec
52sec

1min 35sec
1min 5sec
1min 6sec
2min 57sec
19sec

19min

Sell Time

11/30/2020 15:49:18
11/30/2020 15:50:17
11/30/2020 15:57:59
11/30/2020 15:59:19
11/30/2020 15:59:54
11/30/2020 16:07:45
11/30/2020 16:12:54
11/30/2020 16:15:02
11/30/2020 16:21:12
11/30/2020 16:22:47
11/30/2020 16:23:38
11/30/2020 16:32:39
11/30/2020 16:34:12
11/30/2020 16:37:06
12/01/2020 15:22:36
12/01/2020 15:31:25
12/01/2020 15:33:53
12/01/2020 15:35:54
12/01/2020 15:40:03
12/01/2020 15:40:09
12/01/2020 15:41:10
12/01/2020 15:44:46
12/01/2020 15:47:08
12/01/2020 15:51:35
12/02/2020 00:14:17

Sell Price
12228.75
12226.75
12258.00
12262.25
12251.25
12254.00
12241.75
12235.75
12233.00
12232.00
12224.75
12203.25
12204.75
12170.25
12372.50
12362.00
12354.75
12344.50
12357.75
12350.25
12357.75
12373.50
12378.00
12375.25
12453.00

P& L
$(5.00)
$(210.00)
$(180.00)
$255.00
$(140.00)
$300.00
$(35.00)
$(85.00)
$(35.00)
$(5.00)
$320.00

$70.00
$465.00
$290.00
$155.00

$95.00
$275.00
$(55.00)
$(130.00)
$(280.00)
$(300.00)
$(70.00)
$(215.00)
$(45.00)
$310.00



Symbol Qty Buy Price Buy Time Duration Sell Time Sell Price P& L

56sec
NQz0 1 1242250 12/02/2020 17:36:51 44sec  12/02/202017:36:06  12424.75 $45.00
NQz0 1 12449.25 12/02/2020 18:40:22  2min45sec  12/02/2020 18:37:36  12447.75  $(30.00)
NQz0 1 12438.00 12/02/2020 18:44:18 2min 2sec  12/02/2020 18:42:16  12447.50  $190.00
NQz0 1 12432.75 12/02/202019:00:26  2min 24sec  12/02/2020 18:58:02 12438.00  $105.00
NQz0 1 12434.00 12/02/202019:05:08 2min4lsec 12/02/2020 19:02:26 12432.25  $(35.00)
NQz0 1 12444.75 12/02/2020 19:27:01 55sec 12/02/2020 19:26:05 12444.00  $(15.00)
NQz0 1 12442.75 12/02/2020 19:29:57 2min 8sec  12/02/2020 19:27:48  12443.00 $5.00
NQz0 1 12433.00 12/02/202019:35:27 2min42sec 12/02/2020 19:32:45  12433.50 $10.00
NQz0 1 12420.25 12/02/2020 19:41:23  1min19sec 12/02/2020 19:40:04 12435.25 $300.00
NQz0 1 12419.75 12/02/2020 20:01:44 25sec  12/02/2020 20:01:18  12426.50 $135.00
NQz0 1 12417.75 12/02/2020 20:09:57  4min 16sec  12/02/2020 20:05:41  12422.50 $95.00
NQz0 1 1244550 12/02/2020 20:49:13 12min  12/02/2020 20:36:47 12444.25  $(25.00)
25sec
NQz0 1 12445.75 12/02/2020 20:50:04 36sec 12/02/2020 20:49:27 1244325  $(50.00)
NQz0 1 12452.25 12/02/2020 20:54:07  2min 18sec 12/02/2020 20:51:49  12444.25 $(160.00)
NQz0 1 12453.00 12/02/2020 20:56:37  1min54sec 12/02/2020 20:54:43  12447.00 $(120.00)
NQz0 1 12456.00 12/02/2020 21:00:08 2min 5sec  12/02/2020 20:58:03  12449.25 $(135.00)
NQz0 1 12488.25 12/03/2020 18:59:26  6min53sec  12/03/2020 18:52:33  12479.50 $(175.00)
NQz0 1 12486.25 12/03/2020 19:03:00 7min5sec  12/03/2020 18:55:54 1248350  $(55.00)
NQz0 1 12478.25 12/03/202019:07:36  7min27sec 12/03/2020 19:00:09 12484.75  $130.00
NQz0 1 12490.00 12/03/2020 19:19:56 15min  12/03/2020 19:04:33  12482.75 $(145.00)
22sec
NQz0 1 12495.00 12/03/2020 19:27:10 l;rfin 12/03/2020 19:15:48  12486.50 $(170.00)
sec

NQz0 1 12495.00 12/03/2020 19:27:10  6min4lsec 12/03/2020 19:20:28 12486.75 $(165.00)



Symbol
NQz0
NQz0

NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0

Qty Buy Price

1
1
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12482.75
12480.25

12468.50
12485.50
12478.25
12489.50
12498.00
12479.50
12466.00
12483.25
12472.25
12462.50
12451.75
12496.50
12483.50
12474.25
12468.75
12463.75
12466.50
12457.50
12454.00
12467.50
12497.50
12498.50

Buy Time
12/03/2020 19:43:32
12/03/2020 19:51:43

12/03/2020 19:57:19
12/03/2020 20:12:34
12/03/2020 20:21:09
12/03/2020 20:51:04
12/03/2020 21:11:30
12/03/2020 21:40:38
12/03/2020 21:41:56
12/03/2020 21:47:17
12/03/2020 21:50:56
12/03/2020 21:52:41
12/03/2020 21:54:31
12/04/2020 14:37:44
12/04/2020 14:47:03
12/04/2020 14:55:11
12/04/2020 15:31:00
12/04/2020 15:32:28
12/04/2020 15:33:30
12/04/2020 15:34:22
12/04/2020 15:35:03
12/04/2020 15:42:13
12/04/2020 16:17:49
12/04/2020 16:21:59

Duration
7min 8sec

14min
38sec

9min 30sec
19min 1sec
6min 21sec
4min 26sec
4min 11sec
5min 3sec
43sec
2min 7sec
27sec
53sec
48sec
2min 38sec
5min 9sec
3min
52sec

1min 22sec
16sec
37sec

4sec

Imin 1sec
Imin 31sec

25sec

Sell Time
12/03/2020 19:36:24
12/03/2020 19:37:05

12/03/2020 19:47:48
12/03/2020 19:53:32
12/03/2020 20:14:48
12/03/2020 20:46:37
12/03/2020 21:07:19
12/03/2020 21:35:35
12/03/2020 21:41:12
12/03/2020 21:45:09
12/03/2020 21:50:28
12/03/2020 21:51:47
12/03/2020 21:53:43
12/04/2020 14:35:05
12/04/2020 14:41:53
12/04/2020 14:52:11
12/04/2020 15:30:08
12/04/2020 15:31:05
12/04/2020 15:33:13
12/04/2020 15:33:45
12/04/2020 15:34:59
12/04/2020 15:41:11
12/04/2020 16:16:17
12/04/2020 16:21:33

Sell Price
12489.75
12483.50

12475.75
12478.25
12484.25
12489.75
12494.50
12501.50
12478.00
12470.25
12477.50
12469.00
12456.25
12495.00
12494.50
12484.25
12474.25
12465.00
12464.75
12466.75
12459.00
12462.25
12505.00
12503.75

P&L
$140.00
$65.00

$145.00
$(145.00)
$120.00
$5.00
$(70.00)
$440.00
$240.00
$(260.00)
$105.00
$130.00
$90.00
$(30.00)
$220.00
$200.00
$110.00
$25.00
$(35.00)
$185.00
$100.00
$(105.00)
$150.00
$105.00



Symbol Qty Buy Price Buy Time Duration Sell Time Sell Price P& L
NQz0O 1 12496.50 12/04/2020 16:24:44  1min 33sec 12/04/2020 16:23:11  12495.00  $(30.00)

NQz0O 1 12489.25 12/04/2020 16:27:24  1min59sec 12/04/2020 16:25:24  12493.75 $90.00
NQz0O 1 12496.25 12/04/2020 16:58:47  1min 1lsec 12/04/2020 16:57:35 12495.00  $(25.00)
NQz0O 1 12494.75 12/04/2020 17:07:20  5min 15sec 12/04/2020 17:02:05 1249250  $(45.00)
NQz0O 1 12493.25 12/04/2020 17:09:15  1min37sec 12/04/2020 17:07:38  12490.75  $(50.00)
NQz0O 1 12492.25 12/04/2020 17:15:53  3min 32sec 12/04/2020 17:12:20 12489.25  $(60.00)
NQz0O 1 12493.50 12/04/2020 17:21:07  4min57sec 12/04/2020 17:16:10  12489.50  $(80.00)
NQz0 1 12507.00 12/04/202017:27:43  2min19sec 12/04/202017:25:24 12501.00 $(120.00)
NQz0 1 12521.00 12/04/2020 17:48:40 1min 32sec 12/04/2020 17:47:08 12519.75  $(25.00)
NQz0 1 12509.75 12/04/2020 18:01:44  8min 23sec  12/04/2020 17:53:20 12516.00 $125.00
NQz0O 1 12507.50 12/04/2020 18:05:19 55sec  12/04/2020 18:04:23  12507.00  $(10.00)
NQz0O 1 12506.50 12/04/2020 18:07:36 Imin1sec 12/04/2020 18:06:34 1250550  $(20.00)
NQz0 1 12510.75 12/04/2020 18:12:09 2min53sec 12/04/2020 18:09:16  12509.25  $(30.00)
NQz0 1 12514.75 12/04/2020 18:18:13  1min 34sec 12/04/2020 18:16:38  12515.00 $5.00
NQzZ0O 1 12515.00 12/04/2020 18:31:03 Imin3sec 12/04/2020 18:30:00 12512.00  $(60.00)
NQz0 1 12518.75 12/04/2020 18:31:27  1min 25sec 12/04/2020 18:30:01 12513.25 $(110.00)
NQz0 1 12527.75 12/04/2020 18:56:16  6min 12sec 12/04/2020 18:50:03  12520.75 $(140.00)
NQz0O 1 12528.50 12/04/2020 18:59:15 8min 3sec 12/04/2020 18:51:12  12520.00 $(170.00)
NQz0 1 12524.00 12/04/2020 19:37:20 35min 12/04/2020 19:02:20  12524.25 $5.00
NQz0 1 12511.00 12/04/2020 20:20:52 14min 12/04/2020 20:06:25 12506.25  $(95.00)
26sec
NQz0O 1 12501.25 12/04/2020 20:26:39  4min 20sec  12/04/2020 20:22:18  12506.00 $95.00
NQz0O 1 12507.75 12/04/2020 20:43:21 20min  12/04/2020 20:22:37  12504.50  $(65.00)

43sec
NQz0O 1 12507.50 12/04/202021:15:40 12min3sec 12/04/2020 21:03:37 12516.25 $175.00
NQz0O 1 12510.50 12/04/2020 21:25:44 10min 12/04/2020 21:14:55 12510.00  $(10.00)



Symbol

NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0

Qty Buy Price

12508.00
12510.75
12503.75
12503.50
12502.75
12514.75
12513.75
12533.50
12569.50
12590.00
12585.75
12596.75
12592.75
12592.25
12597.75
12584.00
12579.75
12579.75
12552.50
12566.75
12549.75
12543.00
12541.50
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12539.25

Buy Time

12/04/2020 21:27:37
12/04/2020 21:30:30
12/04/2020 21:38:20
12/04/2020 21:39:44
12/04/2020 21:40:48
12/04/2020 21:50:31
12/04/2020 21:53:47
12/07/2020 15:33:22
12/07/2020 15:53:21
12/07/2020 16:30:22
12/07/2020 16:46:45
12/07/2020 17:27:17
12/07/2020 17:35:41
12/07/2020 17:41:21
12/07/2020 17:51:17
12/07/2020 17:55:59
12/07/2020 18:01:02
12/07/2020 18:35:38
12/08/2020 15:32:52
12/08/2020 15:34:20
12/08/2020 15:39:12
12/08/2020 15:46:50
12/08/2020 15:48:19
12/08/2020 15:51:52

Duration
48sec
1min 38sec
3min 12sec
4min 2sec
24sec
44sec
3min 7sec
2min 52sec
2min 59sec
38sec
47sec

1min 4sec
Imin 37sec
Imin 29sec
1min 17sec
49sec
3min 21sec
46sec
Imin 19sec
S1sec

1min 53sec
2min 53sec
9min 43sec
2min 40sec

2min 53sec

Sell Time

12/04/2020 21:25:59
12/04/2020 21:27:17
12/04/2020 21:34:17
12/04/2020 21:39:19
12/04/2020 21:40:04
12/04/2020 21:47:23
12/04/2020 21:50:54
12/07/2020 15:30:23
12/07/2020 15:52:43
12/07/2020 16:29:34
12/07/2020 16:45:40
12/07/2020 17:25:40
12/07/2020 17:34:11
12/07/2020 17:40:04
12/07/2020 17:50:27
12/07/2020 17:52:38
12/07/2020 18:00:15
12/07/2020 18:34:19
12/08/2020 15:32:01
12/08/2020 15:32:27
12/08/2020 15:36:19
12/08/2020 15:37:06
12/08/2020 15:45:39
12/08/2020 15:48:59

Sell Price

12506.75
12509.25
12509.50
12503.00
12501.25
12504.00
12511.00
12526.25
12566.50
12590.25
12581.75
12594.25
12592.00
12588.50
12595.75
12594.75
12584.50
12578.75
12569.00
12566.25
12567.25
12561.50
12551.00
12534.00

P& L

$(25.00)
$(30.00)
$115.00
$(10.00)
$(30.00)
$(215.00)
$(55.00)
$(145.00)
$(60.00)
$5.00
$(80.00)
$(50.00)
$(15.00)
$(75.00)
$(40.00)
$215.00
$95.00
$(20.00)
$330.00
$(10.00)
$350.00
$370.00
$190.00
$(105.00)



Symbol Qty Buy Price Buy Time Duration Sell Time Sell Price P& L
NQz0 1 12535.25 12/08/2020 15:56:02  3min53sec 12/08/2020 15:52:08  12535.50 $5.00
NQZz0 12554.00 12/08/202016:01:42  7min 10sec 12/08/2020 15:54:32  12532.25 $(435.00)
NQZz0 12547.50 12/08/2020 16:04:36 2min 3sec  12/08/2020 16:02:32  12547.50 $0.00
NQZz0 12561.25 12/08/2020 16:06:57  3min 11sec 12/08/2020 16:03:45 12541.00 $(405.00)
NQZz0 12567.50 12/08/2020 16:07:44  1min43sec 12/08/2020 16:06:01  12555.50 $(240.00)
NQZz0 12561.75 12/08/2020 16:14:30  5min 44sec 12/08/2020 16:08:45  12563.50 $35.00
NQZz0 12529.50 12/08/2020 16:18:54  6min 10sec 12/08/2020 16:12:44  12556.75  $545.00
NQz0 12509.25 12/08/2020 16:21:55  6min 15sec 12/08/2020 16:15:39  12554.50  $905.00
NQZz0 12597.25 12/09/202017:13:08  2min 34sec 12/09/2020 17:10:33 1259550  $(35.00)
NQZ0 12590.00 12/09/202017:15:04  1min37sec 12/09/2020 17:13:27 12595.25  $105.00
NQZ0 12593.00 12/09/202017:18:16  2min43sec 12/09/2020 17:15:33  12589.00  $(80.00)
NQZz0 12582.50 12/09/202017:20:35  1min32sec 12/09/2020 17:19:03  12591.25 $175.00
NQZ0 12589.50 12/09/202017:32:22  4min 17sec 12/09/2020 17:28:04  12590.75 $25.00
NQZ0 12583.75 12/09/202017:34:36  3min 15sec 12/09/2020 17:31:20 12594.00  $205.00
NQZ0 12376.75 12/10/2020 15:58:40 3Msec 12/10/2020 15:59:14  12384.75  $160.00
NQZz0 12373.00 12/10/2020 16:15:27 45sec  12/10/2020 16:14:41  12380.25 $145.00
NQZ0 12411.00 12/10/2020 16:25:54 26sec  12/10/2020 16:26:21  12403.00 $(160.00)
NQZ0 12405.75 12/10/2020 16:28:12 12sec  12/10/2020 16:28:25  12397.75 $(160.00)
NQZ0 12405.50 12/10/2020 16:36:56 11sec 12/10/2020 16:37:07  12407.50 $40.00
NQZ0 12412.75 12/10/2020 16:50:09 29sec  12/10/2020 16:50:39  12421.50 $175.00
NQZ0 12421.50 12/10/2020 17:03:19 53sec  12/10/2020 17:04:12  12427.00 $110.00
NQZ0 12410.75 12/10/2020 17:12:37  2min 30sec 12/10/2020 17:10:06  12417.75 $140.00

NQZ0

1

1

1

1

1

1

1

1

1

1

1

NQzZ0 1 12596.75 12/09/2020 17:30:55  2min52sec 12/09/2020 17:28:02 12589.25 $(150.00)

1

1

1

1

1

1

1

1

1

1

1 12439.00 12/10/2020 17:30:04 40sec  12/10/2020 17:30:44  12434.00 $(100.00)
1

NQZO0 12438.00 12/10/2020 17:31:39 27sec  12/10/202017:32:06  12433.75  $(85.00)



Symbol
NQZz0
NQZz0
NQZz0
NQZz0
NQZz0
NQZz0
NQZz0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZ0
NQZz0
NQZz0
NQZz0
NQZz0
NQZzO0

Qty Buy Price
12432.25
12421.25
12415.75
12417.25
12418.00
12425.50
12404.75
12398.25
12379.00
12383.25
12377.25
12382.75
12396.25
12405.00
12407.75
12410.50
12410.00
12404.25
12405.75
12390.75
12389.25
12386.50
12386.50
12391.25
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12407.00

Buy Time

12/10/2020 17:35:09
12/10/2020 17:37:44
12/10/2020 17:42:16
12/10/2020 17:43:31
12/10/2020 17:44:39
12/10/2020 17:46:34
12/10/2020 17:50:48
12/10/2020 17:54:29
12/10/2020 17:55:59
12/10/2020 17:57:32
12/10/2020 17:58:06
12/10/2020 18:00:31
12/10/2020 18:03:35
12/10/2020 18:05:58
12/10/2020 18:08:07
12/10/2020 18:09:06
12/10/2020 18:09:09
12/10/2020 18:16:20
12/10/2020 18:17:31
12/10/2020 18:19:43
12/10/2020 18:23:42
12/10/2020 18:27:34
12/10/2020 18:29:38
12/10/2020 18:30:19
12/10/2020 18:32:01

Duration
2min 3sec
1min 58sec
3min 51sec
56sec
32sec

1min 45sec
3min 23sec
2min 14sec
28sec
57sec
19sec
20sec

Imin 21sec
1min 38sec
8sec

49sec
2min 59sec
3min 9sec
18sec
30sec
4min 13sec
57sec

1min 38sec
29sec

48sec

Sell Time

12/10/2020 17:33:05
12/10/2020 17:35:46
12/10/2020 17:38:24
12/10/2020 17:42:34
12/10/2020 17:44:06
12/10/2020 17:44:48
12/10/2020 17:47:25
12/10/2020 17:52:14
12/10/2020 17:55:30
12/10/2020 17:56:35
12/10/2020 17:57:47
12/10/2020 18:00:10
12/10/2020 18:02:14
12/10/2020 18:07:37
12/10/2020 18:08:15
12/10/2020 18:09:55
12/10/2020 18:12:09
12/10/2020 18:13:11
12/10/2020 18:17:13
12/10/2020 18:19:12
12/10/2020 18:19:28
12/10/2020 18:26:37
12/10/2020 18:28:00
12/10/2020 18:29:50
12/10/2020 18:32:50

Sell Price
12430.25
12425.75
12421.50
12414.25
12413.25
12416.00
12416.25
12407.25
12383.75
12383.00
12383.75
12377.25
12384.75
12404.75
12407.50
12410.25
12407.75
12399.25
12402.00
12400.25
12393.25
12392.00
12384.50
12386.50
12403.00

P& L
$(40.00)

$90.00
$115.00
$(60.00)
$(95.00)
$(190.00)
$230.00
$180.00

$95.00
$(5.00)
$130.00
$(110.00)
$(230.00)
$(5.00)
$(5.00)
$(5.00)
$(45.00)
$(100.00)
$(75.00)
$190.00

$80.00
$110.00
$(40.00)
$(95.00)
$(80.00)



Symbol Qty Buy Price Buy Time Duration Sell Time Sell Price P& L
NQz0O 1 12393.00 12/10/2020 18:35:30 2min2sec  12/10/2020 18:33:28 1239825  $105.00

NQz0O 1 12387.00 12/10/2020 18:37:01 Imin3sec 12/10/2020 18:35:57 12391.75 $95.00
NQz0O 1 12388.25 12/10/2020 18:39:28 50sec  12/10/2020 18:38:38  12392.50 $85.00
NQz0O 1 12387.75 12/10/2020 18:40:34 21sec 12/10/2020 18:40:13 1238550  $(45.00)
NQz0O 1 12388.75 12/10/2020 18:42:34  1min 27sec 12/10/2020 18:41:07 12387.75  $(20.00)
NQz0O 1 12386.50 12/10/2020 18:44:57  1min 37sec 12/10/2020 18:43:19  12390.75 $85.00
NQz0O 1 12381.00 12/10/2020 18:47:20 8sec 12/10/2020 18:47:12  12381.75 $15.00
NQz0O 1 12379.50 12/10/2020 18:48:52  1min 38sec 12/10/2020 18:47:14  12383.50 $80.00
NQz0O 1 12367.25 12/10/2020 18:49:25 11sec 12/10/2020 18:49:13  12371.50 $85.00
NQz0O 1 12355.25 12/10/2020 18:56:44 32sec  12/10/2020 18:56:11  12355.50 $5.00
NQz0O 1 12397.25 12/10/2020 19:56:45 Imin5sec 12/10/2020 19:55:40  12396.25  $(20.00)
NQz0O 1 12387.00 12/10/2020 19:57:12 6sec 12/10/2020 19:57:06 12392.75  $115.00



