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DISCLAIMER: Past performance is not necessarily indicative of future results, trading 

futures and options involves substantial risk of loss and is not suitable for all investors. 

Important information and disclosures are provided in the advisor`s disclosure document. 

There is no guarantees of profits. Prospective clients should not base their decision on 

investing solely on the past performance presented herein. 

 

 

 

 

▪ Seven year’s track record  

▪ Minimum investment 50K with notional funding 

available 

▪ Unique Strategy: Spread trading based on fundamental 

and technical analysis of seasonal tendencies coupled with 

statistical data.  

▪ SSOS has strict risk management principles at both 

the strategy and portfolio levels. Includes max drawdown 

target. 

▪ Can provide diversification for an investment portfolio.   

▪ Strategy margin to equity usage is 13%.   

▪ Low correlation  to both CTA and Equity Indices  

▪ Round Turns Per Million:  6000  

Report Start Date: Sep-2009 - Report End Date: April-2017 

       

 

GPAM Gregory P. Asset Management registered as a Commodity Trading Advisor in June 2012. The SSOS trading 

strategy has been used by firm principal, Gregory Placsintar, to trade customer accounts since September 2009.  

SSOS (Seasonal Spread and Option Strategy) 

 

 

 

 

 

 

 

 

 

 The Seasonal Spread and Option Strategy is 

discretionary and uses fundamental analysis 

of seasonal data to trade in the Grains, 

Livestock, Energy, Metals and Interest Rate 

sectors. The strategy targets markets 

exhibiting certain correlations and/or 

regression characteristics, allowing for the 

opportunity to utilize butterflies, condors, and 

other spread positions.  

The strategy establishes futures spread 

positions in approximately 95% of the trades. 

Program Stistics 

ROR     15.64 %    Peak-to-valley Drawdown  -25.35% 

Standard Deviation   16.45 %   Averange Monthly Return   1.33% 

Sharpe Ratio    0.91    Monthly Std Deviation    4.75% 

Sterling Ratio    0.51    Gain to loss Ratio   1.29 

Calmar Ratio    0.98    Profit Loss Ratio    2.31 

Data:autumngold.com 
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