Condor Options Newsletter Performance

http://www.condoroptions.com/

For areview of how we kept subscribers in cash through the market crash of 2008, go here.

Initial Final Risk-adj
Entry date Exit date Days Position Strikes credit Realrisk credit % Return trade size Trade ROI VAMI
2007
5/11/2007 6/15/2007 35 SPY June 146/148/153/155 $1.00 $1.00 $0.80 80.00% 2.50 20.00% $1,200.00
5/21/2007 7/16/2007 57 IWM July 78/80/86/88 $0.93 $1.07 $0.68 63.55% 2.80 15.89%
6/6/2007 7/16/2007 41 SPY July 146/148/156/158 $0.90 $1.10 $0.45 40.91% 2.73 10.23%
7/3/2007 7/16/2007 14 QQQQ July 45/47/49/51 $0.45 $1.55 -$0.57 -36.77% 194 -9.19% $1,403.06
7/23/2007 8/8/2007 17 IWM Aug 72/74/84/86 $0.48 $1.52 $0.36 23.68% 231 5.92%
7/13/2007 8/10/2007 29 SPY Aug 142/144/156/158 $0.80 $1.20 $0.05 4.17% 2.92 1.04%
7/30/2007 8/10/2007 12 SPY Aug#2  139/141/152/154 $0.66 $1.34  $0.26 19.40% 2.62 4.85% $1,568.81
8/14/2007 9/17/2007 21 QQQQ Sept  43/45/50/52 $0.57 $1.43 $0.35 24.48% 2.74 6.12%
8/28/2007 9/17/2007 21 IWM Sept 71/73/83/85 $0.54 $1.46 $0.32 21.92% 2.69 5.48%
8/6/2007 9/17/2007 43 SPY Sept 133/135/151/153 $0.90 $1.10 $0.49 44.55% 3.57 11.14% $1,925.47
9/25/2007 10/15/2007 21 IWM Oct 74/76/83/85 $0.69 $1.31 -$0.13 -9.92% 3.67 -2.48%
10/2/2007 10/15/2007 14 IWM Oct #2 77/79/86/88 $0.44 $1.56 $0.28 17.95% 3.09 4.49%
10/1/2007 10/15/2007 15 SPY Oct 147/149/157/159 $0.69 $1.31 $0.23 17.56% 3.67 4.39% $2,048.62
10/18/2007 11/6/2007 20 SPY Nov 146/148/159/161 $0.74 $1.26 $0.34 26.98% 4.06 6.75%
10/25/2007 11/8/2007 15 DIA Nov 131/133/141/143 $0.74 $1.26 -$0.08 -6.35% 4.06 -1.59%
10/22/2007 11/9/2007 19 SPY Nov#2  142/144/156/158 $0.75 $1.25 $0.16 12.80% 4.10 3.20% $2,219.86
11/12/2007 12/10/2007 29 QQQQ Dec 45/47/53/55 $0.78 $1.22 $0.18 14.75% 4.20 3.40%
11/27/2007 12/13/2007 17 SPY Dec 134/136/150/152 $0.83 $1.17 $0.19 16.24% 4.74 4.06%
11/19/2007 12/14/2007 26 DIA Dec 121/123/137/139 $0.69 $1.31 $0.35 26.72% 4.24 6.68% $2,533.82
12/27/2007 1/17/2008 22 SPY Jan#2 141/143/155/157 $0.48 $1.52 -$1.50 -98.68% 4.17 -24.67%
12/20/2007 1/18/2008 30 SPY Jan 138/140/152/154 $0.75 $1.25 -$1.20 -96.00% 5.07 -24.00% $1,300.58
2008
1/10/2008 1/22/2008 12 SPY Feb 129/131/149/151 $0.67 $1.33 -$0.16 -12.03% 2.44 -3.01%
1/16/2008 2/5/2008 21 DIAFeb 117/119/133/135 $0.57 $1.43 $0.19 13.29% 2.27 3.32% $1,304.67
2/5/2008 3/5/2008 30 IWM Mar 61/63/78/80 $0.57 $1.43 $0.34 23.78% 2.28 5.94%
2/19/2008 3/11/2008 22 SPY Mar 126/128/145/147 $0.60 $1.40 $0.03 2.14% 2.33 0.54%
2/28/2008 3/11/2008 13 QQQQ Mar 39/41/46/48 $0.41 $1.59 $0.01 0.63% 2.05 0.16%
2/29/2008 3/11/2008 12 DIA Mar 113/115/129/131 $0.44 $1.56 $0.13 8.33% 2.09 2.08% $1,418.44
3/10/2008 3/31/2008 21 SPY Apr 116/118/138/140 $0.65 $1.35 $0.15 11.11% 2.63 2.78%

3/14/2008 4/7/2008 24 DIA Apr 108/110/129/131 $0.56 $1.44 $0.14 9.72% 2.46 2.43%
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Initial Final Risk-adj

Entry date Exit date Days Position Strikes credit Realrisk credit % Return trade size Trade ROI VAMI
3/13/2008 4/18/2008 32 SPY Apr #2 111/113/143/145 $0.26 $1.74  $0.26 14.94% 2.04 3.74% $1,545.30
4/14/2008 4/29/2008 16 DIA May #2 113/115/130/132 $0.58 $1.42 -$0.15 -10.56% 2.72 -2.64%

4/9/2008 5/16/2008 37 DIA May 116/118/134/136 $0.49 $1.51 $0.46 30.46% 2.56 7.62%
4/22/2008 5/16/2008 24 SPY May 128/130/146/148 $0.33 $1.67 $0.30 17.96% 231 4.49% $1,691.58
5/5/2008 6/2/2008 29 SPY June 132/134/150/152 $0.53 $1.47 $0.17 11.56% 2.88 2.89%
5/15/2008 6/13/2008 30 IWM June 66/68/78/80 $0.46 $1.54  $0.40 25.97% 2.75 6.49%
5/27/2008 6/13/2008 18 QQQQ Jun 43/45/52/54 $0.22 $1.78 $0.16 8.99% 2.38 2.25% $1,888.34
6/10/2008 7/8/2008 28 WM July 65/67/78/80 $0.52 $1.48 -$0.05 -3.38% 3.19 -0.84%
6/20/2008 7/8/2008 18 DIA July 111/113/126/128 $0.45 $155 -$0.21 -13.55% 3.05 -3.39% $1,808.44
7/9/2008 8/15/2008 37 SPY Aug 117/119/135/138 $0.72 $1.28 $0.61 47.66% 3.53 11.91%
7/11/2008 7/29/2008 18 IWM Aug 58/60/72/74 $0.54 $1.46 -$0.12 -8.22% 3.10 -2.05%
7/16/2008 8/7/2008 22 SPY Aug#2  111/113/130/132 $0.58 $1.42 $0.10 7.04% 3.18 1.76% $2,018.57
8/7/2008 9/8/2008 33 IWM Sept 64/66/76/78 $0.67 $1.33 $0.29 21.80% 3.79 5.45%
8/11/2008 9/8/2008 28 IWM Sept#2 67/69/80/82 $0.47 $1.53 $0.26 16.99% 3.30 4.25%
8/18/2008 8/25/2008 8 SPY Sept 122/124/138/140 O $0.55 $1.45 $0.05 3.45% 3.48 0.86% $2,231.77
9/9/2008 10/17/2008 39 SPY Oct 116/118/134/136 $0.61 $1.39 -$1.39 -100.00% 2.01 -12.50%
9/15/2008 10/17/2008 33 SPY Oct#2 111/113/131/133 $0.61 $1.39 -$1.39 -100.00% 2.01 -12.50% $1,673.82
10/6/2008 11/12/2008 33 SPY Nov 84/86/118/120 $0.68 $1.32 $0.11 8.33% 1.59 1.04%
10/15/2008 11/14/2008 31 SPY Nov#2  80/82/109/111 $0.67 $1.33 $0.30 22.56% 157 2.82%
10/22/2008 11/17/2008 27 SPY Nov#3  73/75/106/108 $0.50 $1.50 $0.32 21.33% 1.39 2.67% $1,783.09
11/13/2008 12/5/2008 22 IWM Dec 37/39/57/59 $0.47 $1.53 -$0.03 -1.96% 1.46 -0.25%
11/18/2008 12/5/2008 17 SPY Dec 66/68/98/100 $0.60 $1.40 $0.32 22.86% 1.59 2.86% $1,829.66
12/9/2008 12/30/2008 20 SPY Jan 80/82/99/100 $0.76 $1.24  $0.40 32.26% 1.84 4.03% $1,903.44
2009
1/8/2009 2/10/2009 33 SPY Feb 76/78/100/102 $0.62 $1.38 $0.44 31.88% 1.72 3.99%
1/14/2009 2/20/2009 37 IWM Feb 36/38/52/54 $0.54 $1.46 $0.54 36.99% 1.63 4.62%
1/22/2009 2/6/2009 15 SPY Feb#2  70/72/89/91 $0.71 $1.29 $0.07 5.43% 1.84 0.68% $2,080.22
2/10/2009 3/3/2009 21 SPY Mar 70/72/91/93 $0.68 $1.32 -$0.31 -23.48% 1.97 -2.94%
2/17/2009 3/3/2009 14 IWM Mar 35/37/49/51 $0.48 $1.52 -$0.29 -19.08% 171 -2.38% $1,969.54
3/11/2009 4/14/2009 34 IWM Apr 30/32/41/43 $0.62 $1.38 -$1.23 -89.13% 1.78 -11.14%
3/17/2009 4/17/2009 31 SPY Apr 67/69/88/90 $0.40 $1.60 $0.40 25.00% 1.54 3.13%
3/24/2009 4/17/2009 24 SPY Apr #2 76/78/89/91 $0.82 $1.18 $0.82 69.49% 2.09 8.69% $1,982.74
4/7/2009 5/11/2009 30 SPY May 73/75/90/92 $0.79 $1.21 -$0.36 -29.75% 2.05 -3.72%
4/16/2009 5/15/2009 29 IWM May 40/42/53/55 $0.53 $1.47 $0.53 36.05% 1.69 4.51%
4/27/2009 5/11/2009 14 SPY May#2  80/82/95/97 $0.50 $1.50 $0.29 19.33% 1.65 2.42% $2,046.27
5/5/2009 6/19/2009 46 IWM June 41/43/56/58 $0.59 $1.41 $0.59 41.84% 181 5.23%

5/13/2009 6/11/2009 29 SPY June 78/80/95/97 $0.71 $1.29 -$0.17 -13.18% 1.98 -1.65%



Entry date

6/2/2009
6/15/2009
6/22/2009
6/30/2009
7/14/2009
7/20/2009
7/23/2009
8/11/2009
8/18/2009
8/25/2009
9/9/2009
9/16/2009
9/22/2009
10/7/2009
10/15/2009
10/26/2009
10/30/2009
11/11/2009
11/17/2009
12/1/2009
12/8/2009
12/15/2009
12/22/2009

Exit date
6/12/2009
7117/2009
7/17/2009
7/13/2009
8/18/2009
8/21/2009
8/21/2009
9/17/2009
9/17/2009
9/18/2009

10/13/2009
10/16/2009
10/6/2009
11/16/2009
11/20/2009
11/20/2009
11/10/2009
12/18/2009
12/8/2009
12/18/2009
1/7/12010
1/15/2010
1/15/2010

Days
10
32
25
13
35
32
29
37
30
24
34
30
14
40
36
25
11
37
21
17
30
31
24

Position
SPY June #2
SPY July
SPY July #2
SPY July #3
SPY Aug
SPY Aug #2
SPY Aug #3
SPY Sept
SPY Sept #2
SPY Sept #3
SPY Oct
SPY Oct #2
SPY Oct #3
SPY Nov
SPY Nov #2
SPY Nov #3
SPY Nov #4
SPY Dec
SPY Dec #2
SPY Dec #3
SPY Jan
SPY Jan #2
SPY Jan #3

Strikes
91/93/100/102
83/85/99/101
80/82/95/97
86/88/98/100
82/84/95/97
90/92/103/105
93/95/104/106
91/93/106/108
91/93/106/108
98/100/110/112
94/96/109/111
98/100/112/114
102/104/113/115
96/98/112/114
101/103/115/117
104/106/118/120
94/96/107/109
101/103/116/118
104/106/119/121
104/106/115/117
100/102/115/117
106/108/118/120
105/107/118/120

NOTE: Trades are posted excluding any market normality filters, allocation models, etc.

For areview of how we kept subscribers in cash through the market crash of 2008, go here.

Initial
credit
$0.77
$0.52
$0.52
$0.36
$0.74
$0.57
$0.70
$0.63
$0.46
$0.57
$0.56
$0.47
$0.59
$0.60
$0.55
$0.44
$0.77
$0.54
$0.45
$0.43
$0.58
$0.53
$0.26

Real risk
$1.23
$1.48
$1.48
$1.64
$1.26
$1.43
$1.30
$1.37
$1.54
$1.43
$1.44
$1.53
$1.41
$1.40
$1.45
$1.56
$1.23
$1.46
$1.55
$1.57
$1.42
$1.47
$1.74

Final
credit
$0.21
$0.52
$0.52
-$0.28
-$1.00
$0.41
$0.70
-$0.47
-$1.21
$0.57
$0.23
$0.47
$0.06
$0.05
$0.55
$0.44
-$0.69
$0.54
$0.20
$0.43
$0.08
$0.53
$0.26

% Return
17.07%
35.14%
35.14%

-17.07%
-79.37%
28.67%
53.85%
-34.31%
-78.57%
39.86%
15.97%
30.72%
4.26%
3.57%
37.93%
28.21%
-56.10%
36.99%
12.90%
27.39%
5.63%
36.05%
14.94%

Risk-adj

trade size Trade ROI

2.08
1.83
1.83
1.65
2.29
2.02
2.22
2.11
1.88
2.02
1.83
1.72
1.87
2.00
1.93
1.79
2.28
1.95
1.84
181
2.20
2.12
1.79

2.13%
4.39%
4.39%
-2.13%
-9.92%
3.58%
6.73%
-4.29%
-9.82%
4.98%
2.00%
3.84%
0.53%
0.45%
4.74%
3.53%
-7.01%
4.62%
1.61%
3.42%
0.70%
4.51%
1.87%

VAMI
$2,163.27

$2,307.11

$2,316.21

$2,104.80

$2,238.84

$2,276.93

$2,496.87

$2,673.62
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