il

OPTIONSNM

Q1 2009 QQQQ Performance
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% of Winning Trades: 100% g
Ave. Holding Period: 9 days 2 $11,000
Ave. Gain per Trade: 10.5% »S
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0 $10,000
Annualized Return 152.8% Nasdaqg 100
Gain in Q1 2009 26.1%
Initial Capital as of 1/1/09 $10,000 $9,000 T T T
Portfolio Value as of 03/31/09 $12,614 1-Jan 1-Feb 1-Mar 1-Apr
Q1 2009 QQQQ Spread Portfolio Performance
Buy Side Sell Side Ent capital Gai Holdi " 5 No of
. . . ntry . . apita ain per olding verage 1-Day 00 " L "
Exit Date| Option Option Debit Exit Credit| Entry Date Invested Trade period i Contracts Gross Profit| Commissions | Net Profit
Specs Specs
26-Mar | Apr28C Apr 30 C $1.45 $1.60 23-Mar $1,885.00 | 10.3% 3 3.45% 13 $195 $0 $195
23-Mar | Apr27cC Apr 29 C $1.43 $1.57 18-Mar $1,859.00 9.8% 5 1.96% 13 $182 $0 $182
23-Mar |Q1 Mar 26 C| Q1 Mar 28 C| $1.69 $1.86 17-Mar $1,859.00 | 10.1% 6 1.68% 11 $187 $0 $187
18-Mar | May 26 C May 28 C $1.38 $1.52 13-Mar $1,932.00 [ 10.1% 5 2.03% 14 $196 $0 $196
17-Mar | Apr26cC Apr 28 C $1.40 $1.54 13-Mar $1,960.00 | 10.0% 4 2.50% 14 $196 $0 $196
12-Mar [ Mar25C Mar 27 C $1.66 $1.83 11-Mar $1,992.00 [ 10.2% 1 10.24% 12 $204 $0 $204
12-Mar | Mar 26 C Mar 28 C $1.43 $1.60 25-Feb $1,859.00 | 11.9% 15 0.79% 13 $221 $0 $221
12-Feb | Mar 27 C Mar 30 C $2.00 $2.20 12-Feb $2,000.00 [ 10.0% 1 10.00% 10 $200 $0 $200
6-Feb |Q1 Mar 26 C| Q1 Mar 29 C| $2.20 $2.41 5-Feb $1,980.00 | 9.5% 1 9.55% 9 $189 $0 $189
6-Feb Mar 27 C Mar 30 C $2.12 $2.36 28-Jan $1,908.00 | 11.3% 9 1.26% 9 $216 $0 $216
6-Feb Feb 28 C Feb 31 C $2.07 $2.28 5-Jan $1,863.00 | 10.1% 32 0.32% 9 $189 $0 $189
28-Jan Mar 27 C Mar 30 C $1.85 $2.10 20-Jan $1,850.00 [ 13.5% 8 1.69% 10 $250 $0 $250
2-Jan Jan 27 C Jan 30 C $2.10 $2.31 9-Dec $1,890.00 | 10.0% 24 0.42% 9 $189 $0 $189
Average 10.5% 9 Total: $2,614




