
23 days

QQQQ 2008 Actual Gain for Spread Trades
Buy Side Sell Side

Option Option

Specs Specs

23-Jan Mar 41 C Mar 44 C $2.01 $2.20 13-Feb $4,824.00 9.5% 21 0.45% 24 $456 $120 $336
13-Feb Mar 41 C Mar 45 C $2.72 $2.91 13-Feb $4,896.00 7.0% 1 7.00% 18 $342 $90 $252
13-Feb Jun 46C Jun 49C $1.20 $2.31 19-Jun $4,920.00 92.5% 126 0.73% 41 $4,551 $205 $4,346
14 F b A  41C A  44C $2 15 $2 40 1 A $4 945 00 11 6% 47 0 25% 23 $575 $115 $460

Ave. Gain per Trade: 16.5%

Gross 
Profit

Commissions Net Profit
No of 

Contracts

Ave. Holding Period:

% of Winning Trades: 100%

Entry Date
Entry 
Debit

Exit 
Credit

Exit Date
Capital 

Invested
Gain per 

Trade
Holding 
Period

Average 1-
Day Return

14-Feb Apr 41C Apr 44C $2.15 $2.40 1-Apr $4,945.00 11.6% 47 0.25% 23 $575 $115 $460
2-Apr May 42C May 45C $2.19 $2.45 18-Apr $4,818.00 11.9% 16 0.74% 22 $572 $110 $462

25-Mar May 41C May 44C $2.25 $2.88 30-Apr $4,950.00 28.0% 36 0.78% 22 $1,386 $110 $1,276
30-Apr Q2 Jun 44C Q2 Jun 47C $2.23 $2.47 12-May $4,906.00 10.8% 12 0.90% 22 $528 $110 $418
23-Apr Q2 Jun 43C Q2 Jun 46C $2.18 $2.50 1-May $4,796.00 14.7% 8 1.83% 22 $704 $110 $594
2-May Q2 Jun 45C Q2 Jun 48C $2.18 $2.43 14-May $4,796.00 11.5% 12 0.96% 22 $550 $110 $440
13-May Q2Jun 46 C Q2Jun 49 C $2.12 $2.35 16-May $4,876.00 10.8% 3 3.62% 23 $529 $115 $414
16-May Q2Jun 46C Q2Jun 49C $2.28 $2.50 5-Jun $4,788.00 9.6% 20 0.48% 21 $462 $105 $357
17-Jul Sep 42 C Sep 45 C $2.14 $2.34 6-Aug $4,922.00 9.3% 20 0.47% 23 $460 $115 $345
13-Oct Oct 28 C Oct 31 C $2.52 $2.72 13-Oct $4,788.00 7.9% 1 7.94% 19 $380 $95 $285
21-Oct Dec 28 C Dec 31 C $2.20 $2.41 4-Nov $4,840.00 9.5% 14 0.68% 22 $462 $110 $352
4-Dec Dec 23 C Dec 26 C $2.63 $2.89 9-Dec $4,997.00 9.9% 5 1.98% 19 $494 $95 $399
9-Dec  Jan 27 C Jan 30 C $2.10 $2.31 2-Jan $4,830.00 10.0% 24 0.42% 23 $483 $115 $368

Average 16.5% 23 1.86% Total: $11,104


