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3D OPTION TRADING STRATEGIES

% of Winning Trades: 100%
Ave. Holding Period: 12 days
Ave. Gain per Trade: 11.5%
Annualized Return 254.3%
Gain in H1 2009 127.1%
Initial Capital as of 1/1/09 $100,000
Portfolio Value as of 06/30/09 $227,128

H1 2009 QQQQ Enhanced Performance

$220,000
£$200,000 -
$$180,000 |
o
= $160,000 4
S
2
£$140,000
S
0 $120,000

$100,000 -

$80,000 T
1- 1-
Jan Feb

1- 1-
Mar

Apr

T
1-
May

1-
Jun

H1 2009 "QQQQ Enhanced Portfolio" Performance

Buy Side Sell Side ) ) )
S?/trzi)l:)l Exit Date Option Option Entry Debit| CE:l;it Entry Date| InS:sptltta?jl** G{a}:r; dp:r Holding Period g\;)e/rggfu; Cor\r"n(t)rzztts Gross Profitf Commissions* Net Profit
Specs Specs
QQQQ 29-Jun Jul 34 C Jul 36 C $1.42 $1.59 12-Jun $19,880.00 12.0% 17 0.70% 140 $2,380 $68 $2,312
QQQQ 29-Jun Jul 34 C Jul 36 C $1.42 $1.57 10-Jun $19,880.00 10.6% 19 0.56%0 140 $2,100 $68 $2,032
QQQQ 9-Jun Jul34C Jul 36 C $1.35 $1.53 3-Jun $19,980.00 13.3% 6 2.22% 148 $2,664 $71 $2,593
QQQQ 9-Jun Jul 34 C Jul 36 C $1.37 $1.53 2-Jun $19,865.00 11.7% 7 1.67% 145 $2,320 $70 $2,250
QQQQ 1-Jun Jul 32 C Jul 34 C $1.46 $1.62 28-May | $19,856.00 11.0% 4 2.74% 136 $2,176 $66 $2,110
HPQ 1-Jun Jul 32 C Jul 34 C $1.30 $1.44 20-May | $19,890.00 10.8% 12 0.90% 153 $2,142 $73 $2,069
INTC 1-Jun Jun 14 C Jun 16 C $1.51 $1.67 4-May $19,932.00 10.6% 28 0.38% 132 $2,112 $65 $2,047
FXI1 28-May Jun 32 C Jun 35 C $2.05 $2.33 18-May | $19,885.00 13.7% 10 1.37% 97 $2,716 $51 $2,665
QQQQ 27-May Jun 32 C Jun 34 C $1.44 $1.59 4-May $19,872.00 10.4% 23 0.45% 138 $2,070 $67 $2,003
QQQQ 20-May Jun 31 C Jun 33 C $1.54 $1.71 6-May $19,866.00 11.0% 14 0.79% 129 $2,193 $64 $2,129
QQQQ 18-May Jun 31 C Jun 33 C $1.39 $1.57 13-May | $19,877.00 12.9% 5 2.59% 143 $2,574 $69 $2,505
QQQQ 6-May Jun 31 C Jun 33 C $1.45 $1.62 1-May $19,865.00 11.7% 5 2.34% 137 $2,329 $67 $2,262
QQQQ 6-May Jun 31 C Jun 33 C $1.45 $1.62 1-May $19,865.00 11.7% 5 2.34% 137 $2,329 $67 $2,262
QQQQ 5-May Jun 31 C Jun 33 C $1.45 $1.60 1-May $19,865.00 10.3% 4 2.59% 137 $2,055 $67 $1,988
QQQQ 5-May Jun 31 C Jun 33 C $1.45 $1.60 1-May $19,865.00 10.3% 4 2.59% 137 $2,055 $67 $1,988
INTC 30-Apr Jun 12 C Jun 15 C $2.34 $2.61 24-Apr $19,890.00 11.5% 6 1.92% 85 $2,295 $46 $2,249
1YR 30-Apr Jun 29 C Jun 32 C $1.80 $2.00 27-Apr | $19,980.00 11.1% 3 3.70% 111 $2,220 $56 $2,164
QQQQ 30-Apr Jun 30 C Jun 32 C $1.50 $1.65 27-Apr $19,950.00 10.0% 3 3.33% 133 $1,995 $65 $1,930
QQQQ 29-Apr Jun 30 C Jun 32 C $1.40 $1.54 23-Apr $19,880.00 10.0%6 6 1.67% 142 $1,988 $69 $1,919
QQQQ 28-Apr Jun 30 C Jun 32 C $1.40 $1.54 23-Apr $19,880.00 10.0% 5 2.00% 142 $1,988 $69 $1,919
QQQQ 24-Apr May 31 C May 33 C $1.39 $1.54 17-Apr $19,877.00 10.8% 7 1.54% 143 $2,145 $69 $2,076
QQQQ 23-Apr Jun 30 C Jun 32 C $1.25 $1.44 20-Apr $20,000.00 15.2% 3 5.07% 160 $3,040 $76 $2,964
SPY 17-Apr Apr 75 C Apr 81 C $5.64 $6.00 28-Jan $19,740.00 6.4% 79 0.08% 35 $1,260 $26 $1,234
INTC 16-Apr May 12 C May 15 C $2.35 $2.60 15-Apr $19,975.00 10.6% 1 10.64% 85 $2,125 $46 $2,079
QQQQ 16-Apr May 30 C May 32 C $1.41 $1.57 13-Apr $19,881.00 11.3% 3 3.78% 141 $2,256 $68 $2,188




QQQQ 13-Apr Apr 28 C Apr 31 C $2.46 $2.85 9-Feb $19,926.00 | 15.9% 63 0.25% 81 $3,159 $44 $3,115
QQQQ 13-Apr Apr 29 C Apr 31 C $1.60 $1.80 2-Apr $20,000.00 | 12.5% 11 1.14% 125 $2,500 $62 $2,438
QQQQ 9-Apr Apr 29 C Apr 31 C $1.40 $1.56 26-Mar $19,880.00 11.4% 14 0.82% 142 $2,272 $69 $2,203
QQQQ 9-Apr May 30 C May 32 C $1.23 $1.38 7-Apr $19,926.00 | 12.2% 2 6.10% 162 $2,430 $77 $2,353
QQQQ 8-Apr Apr 30 C Apr 32 C $1.33 $1.49 6-Apr $19,882.56 11.7% 2 5.83% 149 $2,318 $72 $2,247
QQQQ 6-Apr Apr 30 C Apr 32 C $1.33 $1.49 6-Apr $19,882.56 | 11.7% 1 11.66% 149 $2,318 $72 $2,247
QQQQ 2-Apr Apr 28 C Apr 30 C $1.58 $1.76 26-Mar $19,908.00 11.4% 7 1.63% 126 $2,268 $62 $2,206
QQQQ 2-Apr Apr 29 C Apr 31 C $1.40 $1.56 26-Mar | $19,880.00 | 11.4%6 7 1.63% 142 $2,272 $69 $2,203
QQQQ 2-Apr Apr 27 C Apr 29 C $1.64 $1.82 17-Feb $19,844.00 11.0% 44 0.25% 121 $2,178 $60 $2,118
1YR 2-Apr Apr 21 C Apr 24 C $2.00 $2.20 1-Apr $20,000.00 | 10.0% 1 10.00% 100 $2,000 $52 $1,948
SPY 2-Apr Apr 78 C Apr 80 C $1.30 $1.50 23-Mar | $19,800.00 | 15.4% 10 1.54% 153 $3,060 $73 $2,987
QQQQ 26-Mar Apr 28 C Apr 30 C $1.45 $1.60 23-Mar | $19,865.00 | 10.3%6 3 3.45% 137 $2,055 $67 $1,988
QQQQ 23-Mar Apr 27 C Apr 29 C $1.43 $1.57 18-Mar | $19,877.00 9.8% 5 1.96% 139 $1,946 $68 $1,878
QQQQ 23-Mar |Q1 Mar 26 C| Q1 Mar28C| $1.69 $1.86 17-Mar | $19,942.00 | 10.1% 6 1.68% 118 $2,006 $59 $1,947
SPY 23-Mar Apr 75 C Apr 77 C $1.40 $1.54 19-Mar | $19,880.00 | 10.0% 4 2.50% 142 $1,988 $69 $1,919
SMH 20-Mar Mar 15 C Mar 18 C $2.25 $3.00 13-Feb | $19,800.00 | 33.3%0 35 0.95% 88 $6,600 $47 $6,553
QQQQ 18-Mar May 26 C May 28 C $1.38 $1.52 13-Mar | $19,872.00 10.1% 5 2.03% 144 $2,016 $70 $1,946
SPY 18-Mar Mar 70 C Mar 73 C $2.20 $2.42 13-Mar | $19,800.00 | 10.0% 5 2.00% 90 $1,980 $48 $1,932
QQQQ 17-Mar Apr 26 C Apr 28 C $1.40 $1.54 13-Mar | $19,880.00 | 10.0% 4 2.50% 142 $1,988 $69 $1,919
FXI1 16-Mar Mar 24 C Mar 27 C $2.15 $2.40 10-Feb | $19,995.00 | 11.6% 34 0.34% 93 $2,325 $49 $2,276
SPY 16-Mar Mar 72 C Mar 74 C $1.60 $1.76 26-Feb | $20,000.00 | 10.0% 18 0.56% 125 $2,000 $62 $1,938
SPY 12-Mar Mar 67 C Mar 70 C $2.50 $2.75 11-Mar | $20,000.00 | 10.0% 1 10.00% 80 $2,000 $44 $1,956
QQQQ 12-Mar Mar 25 C Mar 27 C $1.66 $1.83 11-Mar | $19,920.00 | 10.2% 1 10.24% 120 $2,040 $60 $1,980
QQQQ 12-Mar Mar 26 C Mar 28 C $1.43 $1.60 25-Feb | $19,877.00 | 11.9% 15 0.79% 139 $2,363 $68 $2,295
SPY 26-Feb Mar 72 C Mar 74 C $2.00 $2.20 25-Feb | $20,000.00 | 10.0% 1 10.00% 100 $2,000 $52 $1,948
QQQQ 12-Feb Mar 27 C Mar 30 C $1.40 $1.55 12-Feb | $19,880.00 | 10.7% 0 10.71% 142 $2,130 $69 $2,061
QQQQ 6-Feb Q1 Mar 26 C| QL Mar29 C| $2.20 $2.41 5-Feb $19,800.00 9.5% 1 9.55% 90 $1,890 $48 $1,842
QQQQ 6-Feb Mar 27 C Mar 30 C $2.12 $2.36 28-Jan $19,928.00 | 11.3% 9 1.26% 94 $2,256 $50 $2,206
QQQQ 6-Feb Feb 28 C Feb 31 C $2.07 $2.28 5-Jan $19,872.00 | 10.1% 32 0.32% 96 $2,016 $50 $1,966
QQQQ 28-Jan Mar 27 C Mar 30 C $1.85 $2.10 20-Jan $19,980.00 | 13.5% 8 1.69% 108 $2,700 $55 $2,645
QQQQ 26-Jan Mar 25 C Mar 28 C $2.05 $2.26 21-Jan | $19,885.00 | 10.2% 5 2.05% 97 $2,037 $51 $1,986
QQQQ 2-Jan Jan 27 C Jan 30 C $2.10 $2.31 9-Dec $19,950.00 | 10.0% 24 0.42% 95 $1,995 $50 $1,945
Average  11.5% 12 Total: $127,128

*) eOption.com's commissions: $3.00 ticket (one leg) charge + $0.10 per contract

**) Allocation rule: $20,000 per trade




