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H1 2009 QQQQ Spread Portfolio Performance
Buy Side Sell Side

Option Option

Specs Specs

29-Jun Jul 33  C Jul 35 C $1.55 $1.75 06/16/2009 $1,860.00 12.9% 13 0.99% 12 $240 $17 $223
26-Jun Jul 33  C Jul 35 C $1.55 $1.75 06/16/2009 $1,860.00 12.9% 10 1.29% 12 $240 $17 $223
16-Jun Jun 29 C Jun 36 C $6.44 $6.60 10/13/2008 $1,930.50 2.6% 246 0.01% 3 $50 $13 $36
12-Jun Jul 33  C Jul 35 C $1.53 $1.68 06/03/2009 $1,989.00 9.8% 9 1.09% 13 $195 $17 $178
11-Jun Jul 33  C Jul 35 C $1.53 $1.68 06/03/2009 $1,989.00 9.8% 8 1.23% 13 $195 $17 $178
10-Jun Jul 33  C Jul 35 C $1.53 $1.68 06/03/2009 $1,989.00 9.8% 7 1.40% 13 $195 $17 $178
9-Jun Jul 34 C Jul 36 C $1.36 $1.53 06/02/2009 $1,904.00 12.5% 7 1.79% 14 $238 $18 $220
1-Jun Jul 32 C Jul 34 C $1.46 $1.62 05/28/2009 $1,898.00 11.0% 4 2.74% 13 $208 $17 $191
1-Jun Q2Jun 32 C Q2Jun 34 C $1.41 $1.65 05/04/2009 $1,974.00 17.0% 28 0.61% 14 $336 $18 $318

29-May Q2Jun 32 C Q2Jun 34 C $1.41 $1.65 05/04/2009 $1,974.00 17.0% 25 0.68% 14 $336 $18 $318
27-May Jun 32 C Jun 34 C $1.44 $1.60 05/04/2009 $1,872.00 11.1% 23 0.48% 13 $208 $17 $191
20-May Jun 31 C Jun 33 C $1.54 $1.71 05/06/2009 $1,848.00 11.0% 14 0.79% 12 $204 $17 $187
6-May Jun 31 C Jun 33 C $1.45 $1.62 05/01/2009 $1,885.00 11.7% 5 2.34% 13 $221 $17 $204
5-May Jun 31 C Jun 33 C $1.45 $1.60 05/01/2009 $1,885.00 10.3% 4 2.59% 13 $195 $17 $178
4-May Jun 30 C Jun 32 C $1.52 $1.68 04/28/2009 $1,976.00 10.5% 6 1.75% 13 $208 $17 $191
29-Apr Jun 30 C Jun 32 C $1.40 $1.54 04/23/2009 $1,960.00 10.0% 6 1.67% 14 $196 $18 $178
28-Apr Jun 30 C Jun 32 C $1.40 $1.54 04/23/2009 $1,960.00 10.0% 5 2.00% 14 $196 $18 $178
27-Apr May 30 C May 31 C $0.76 $0.89 04/13/2009 $1,976.00 17.1% 14 1.22% 26 $338 $22 $316
24-Apr May 31 C May 33 C $1.39 $1.54 04/17/2009 $1,946.00 10.8% 7 1.54% 14 $210 $18 $192
23-Apr Jun 30 C Jun 32 C $1.25 $1.44 04/20/2009 $2,000.00 15.2% 3 5.07% 16 $304 $18 $286
16-Apr May 30 C May 32 C $1.41 $1.57 04/13/2009 $1,974.00 11.3% 3 3.78% 14 $224 $18 $206
13-Apr Apr 28 C Apr 31 C $2.46 $2.85 02/09/2009 $1,968.00 15.9% 63 0.25% 8 $312 $15 $297
13-Apr Apr 29 C Apr 31 C $1.60 $1.80 04/02/2009 $1,920.00 12.5% 11 1.14% 12 $240 $17 $223
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9-Apr Apr 29 C Apr 31 C $1.40 $1.56 03/26/2009 $1,960.00 11.4% 14 0.82% 14 $224 $18 $206
9-Apr May 30 C May 32 C $1.23 $1.38 04/07/2009 $1,968.00 12.2% 2 6.10% 16 $240 $18 $222
8-Apr Apr 30 C Apr 32 C $1.33 $1.49 04/06/2009 $1,868.16 11.7% 2 5.83% 14 $218 $18 $200
6-Apr Apr 30 C Apr 32 C $1.33 $1.49 04/06/2009 $1,868.16 11.7% 1 11.66% 14 $218 $18 $200
2-Apr Apr 28 C Apr 30 C $1.58 $1.76 03/26/2009 $1,896.00 11.4% 7 1.63% 12 $216 $17 $199
2-Apr Apr 29 C Apr 31 C $1.40 $1.56 03/26/2009 $1,960.00 11.4% 7 1.63% 14 $224 $18 $206
2-Apr Apr 27 C Apr 29 C $1.64 $1.82 02/17/2009 $1,968.00 11.0% 44 0.25% 12 $216 $17 $199

26-Mar Apr 28 C Apr 30 C $1.45 $1.60 23-Mar $1,885.00 10.3% 3 3.45% 13 $195 $17 $178
23-Mar Apr 27 C Apr 29 C $1.43 $1.57 18-Mar $1,859.00 9.8% 5 1.96% 13 $182 $17 $165
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 $16 $171
18-Mar May 26 C May 28 C $1.38 $1.52 13-Mar $1,932.00 10.1% 5 2.03% 14 $196 $18 $178
17-Mar Apr 26 C Apr 28 C $1.40 $1.54 13-Mar $1,960.00 10.0% 4 2.50% 14 $196 $18 $178
12-Mar Mar 25 C Mar 27 C $1.66 $1.83 11-Mar $1,992.00 10.2% 1 10.24% 12 $204 $17 $187
12-Mar Mar 26 C Mar 28 C $1.43 $1.60 25-Feb $1,859.00 11.9% 15 0.79% 13 $221 $17 $204
12-Feb Mar 27 C Mar 30 C $2.00 $2.20 12-Feb $2,000.00 10.0% 1 10.00% 10 $200 $16 $184
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 $16 $173
6-Feb Mar 27 C Mar 30 C $2.12 $2.36 28-Jan $1,908.00 11.3% 9 1.26% 9 $216 $16 $200
6-Feb Feb 28 C Feb 31 C $2.07 $2.28 5-Jan $1,863.00 10.1% 32 0.32% 9 $189 $16 $173
28-Jan Mar 27 C Mar 30 C $1.85 $2.10 20-Jan $1,850.00 13.5% 8 1.69% 10 $250 $16 $234
2-Jan Jan 27 C Jan 30 C $2.10 $2.31 9-Dec $1,890.00 10.0% 24 0.42% 9 $189 $16 $173
1-Jan Average 11.4% 17 2.56% Total: $8,724

*) eOption.com's commissions: $3.00 ticket (one leg) charge + $0.10 per contract
**) Allocation rule: $2,000 per trade


