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Track Record for Feb 2003

"Buy Call" Closed Positions

1-Day Avg. Return: 1.05%

"Buy Put" Closed Positions

1-Day Avg. Return: 0.84%

Enter Buy Call Strategy Buy Put Strategy 1-D Call | 1-D Put
Entry Date S.tOCk Stock Exit Date . Exp. . Entry Exit . . Entry . . Option Option
Ticker Price Strike Month Ticker Price Price Strike | Exp. Month Ticker Price Exit Price Return Return
21-Feb-03 | CTAS | 32.4 25 Feb 03 35 May NQQQG.X| 3.8 4 1.32%
19-Feb-03 | AMGN | 53.62 [ 20 Feb 03 50 Apr | AMQDI.X| 5.6 6.00 7.14%
19-Feb-03 [ HPQ | 18.44 | 21 Feb 03 17.5 May [ HHYEW.X| 2.5 2.20 -6.00%
18-Feb-03 | HPQ | 17.79 | 21 Feb 03 17.5 May | HHYEW.X | 2.15 2.20 0.78%
14-Feb-03 | STI | 42.88 | 15Feb 03 40 Apr | STIDH.X | 4.5 4.60 2.22%
14-Feb-03 | APA | 60.75| 15Feb 03 60 Apr | APADL.X 3.7 4.50 21.62%
14-Feb-03 | ERTS | 48.25| 19 Feb 03 50 Jun EZQRJ.X 5.8 4 -6.21%
14-Feb-03 | CTAS | 38.76 | 18 Feb 03 40 Aug NQQTH.X | 4.7 6 6.91%
07-Feb-03 | HD 21.63 | 28 Feb 03 20 Aug | HDHD.X 3.6 4.10 0.66%
07-Feb-03 | LMT [ 50.15] 10 Mar 03 50 Mar LMTCJ.X 2.9 2.30 -0.67%
07-Feb-03 | VMC [ 31.89 | 11 Feb 03 35 Mar VMCOG.X | 3.5 3.8 2.14%
07-Feb-03 | MAY [ 19.26 | 10 Feb 03 22.5 Jun MAYRX.X 4.1 4.1 0.00%
07-Feb-03| STT [ 37.39 [ 25 Feb 03 40 May STTQH.X 4 4.9 1.25%
07-Feb-03| APC [ 44.55| 15 Feb 03 47.5 Mar APCOW.X [ 3.8 5 3.95%
04-Feb-03 | AOL [ 11.55] 15 Feb 03 15 Apr AOLPC.X | 3.60 4.5 2.27%
04-Feb-03 | AHC [ 46.82 [ 20 Feb 03 50 May AHCQJ.X | 5.20 7.2 2.40%
31-Jan-03 | ROH | 30.42 5 Feb 03 35 Jul ROHSG.X | 5.30 5.3 0.00%
31-Jan-03 [ AVP | 49.16 | 4 Feb 03 50 Jul AVPS1.X | 3.70 3.4 -2.03%
31-Jan-03 AT 46.20 5 Feb 03 50 Jul ATSI.X 6.30 6.6 0.95%
31-Jan-03 | CEPH | 47.58 | 4 Feb 03 50 Aug CQET1.X | 8.60 9.4 2.33%
31-Jan-03 [ JBL 1540 [ 4 Feb 03 20 Jun JBLRD.X | 5.20 5.8 2.88%
31-Jan-03 GE 22.55| 14 Feb 03 25 Jun GERE.X 3.50 3.7 0.41%
31-Jan-03 [ EMC 7.52 19 Feb 03 7.5 Jul EMCGU.X [ 1.05 1.70 3.26%




31-Jan-03 | NYT | 47.65[ 4 Feb 03 45 Apr NYTDL.X | 4.10 | 4.50 2.44%
31-Jan-03 | ZMH | 41.00 | 25 Feb 03 40 Jun | ZMHFH.X [ 3.70 | 5.50 1.95%
28-Jan-03 [ BHI | 28.53 | 3 Feb 03 32.5 Jul BHISZ.X | 4.20 3.6 -2.38%
28-Jan-03 [ AVP | 49.81 3 Feb 03 50 Apr AVPPJ.X 2.35 2.2 -1.06%
28-Jan-03 | APC | 43.74| 15Feb 03 45 May APCQI.X | 4.20 4.3 0.13%
28-Jan-03 K 3290 | 27 Feb 03 35 Jun KRG.X 3.30 6 2.73%
28-Jan-03 [ MRK | 51.76 | 25 Feb 03 55 Apr MRKPK.X | 5.00 4.8 -0.14%
28-Jan-03 [ MER | 35.58 | 25 Feb 03 40 Apr MERPH.X | 5.70 7 0.81%
22-Jan-03 | IDPH | 34.15 [ 76 Feb 03 30 July | IDKGF.X [ 8.10 | 4.50 -1.27%
21-Jan-03 [ ACE | 29.01 [ 25 Feb 03 25 May ACEQF.X | 3.20 5 1.61%
21-Jan-03 [ APOL | 42.87 | 2 Feb 03 40 Aug OAQTIL.X | 5.90 5 -1.27%
21-Jan-03 [ SNPS | 40.00 | 15 Feb 03 40 Jun YPQRI.X | 7.60 9.6 1.05%
21-Jan-03 [ AFL | 32.09 3 Feb 03 30 May AFLEF.X | 3.40 3.30 -0.23%
16-Jan-03 | ONE 38.4 3Feb 03] 35 May | ONEEG.X | 4.80 2.10 -3.13%
16-Jan-03 | GCI | 73.65 3Feb 03| 75 Apr | GCIDO.X [ 3.60 2.10 -2.31%
16-Jan-03 | PBG [ 27.53 28 Feb 03| 25 June | PBGAE.X | 2.40 2.40 0.00%
14-Jan-03 | AMzZN | 22.74 5Feb 03| 20 Apr | ZQNDD.X | 3.90 3.50 -0.47%
14-Jan-03 | GCI 74.7 22 Feb 03| 70 Apr | GCIDN.X | 6.70 3.50 -1.22%
14-Jan-03 HCR 19.98 12 Feb 03 15 May HCRAC.X 5.00 3.70 -0.90%
14-Jan-03 | sSTI | 58.83 | 3 Feb 03 55 Apr | STIDK.X | 4.70 | 4.70 0.00%
14-Jan-03 | WEN | 29.93 3Feb 03| 25 Mar | WENCE.X | 4.50 2.00 -2.78%
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