
Average 1-Day "Buy Call" Return: 3.4%
30.1%

Strike
Exp. 

Month
Ticker

Entry 
Price

Exit Price

12-Jun-03 ZMH 46.4 16-Jun 45 Sep ZMHII.X 3.7 3.9 5.4% 4
12-Jun-03 AGN 78.99 17-Jun 75 Oct AGNJO.X 8 8.6 7.5% 5
12-Jun-03 ATH 76.85 18-Jun 75 Dec ATHLO.X 6.7 10.2 52.2% 6
12-Jun-03 BLL 48.67 17-Jun 45 Nov BLLKI.X 6.1 6 -1.6% 5
12-Jun-03 JNJ 53.25 30-Jun 50 Jan-04 JNJAJ.X 5.6 5 -10.7% 18
12-Jun-03 CSCO 17.72 19-Jun 17.5 Oct CYQJW.X 1.5 1.9 26.7% 7
12-Jun-03 DHR 69.65 20-Jun 65 Sep DHRLM.X 8.8 9 2.3% 8
09-Jun-03 ZMH 43.7 19-Jun 40 Sep ZMHIH.X 5.8 6.9 19.0% 10
09-Jun-03 MSFT 23.72 23-Jun 22.5 Oct MQFJX.X 2.8 4.2 50.0% 14
09-Jun-03 WMT 53.95 12-Jun 50 Sep WMTIJ.X 5.3 6 13.2% 3
09-Jun-03 EBAY 97.1 30-Jun 95 Oct QXBJS.X 10.2 15.4 51.0% 21
06-Jun-03 ADSK 15.71 19-Jun 15 Oct ADQJC.X 1.65 2.6 57.6% 13
06-Jun-03 SYK 70 12-Jun 65 Sep SYKIM.X 6.8 7.9 16.2% 6
06-Jun-03 ATH 74.3 20-Jun 70 Sep ATHIN.X 6.7 9.7 44.8% 14
06-Jun-03 SOTR 29.65 13-Jun 27.5 Sep SHQIY.X 2.75 2.7 -1.8% 7
06-Jun-03 HPQ 22.2 18-Jun 20 Nov HHYKD.X 3 2.7 -10.0% 12
06-Jun-03 INTC 22.46 12-Jun 20 Oct NQJD.X 3.2 3 -6.3% 6
02-Jun-03 DISH 32.9 30-Jun 30 Sep UABIF.X 4.6 6.1 32.6% 28
02-Jun-03 CTX 78.02 05-Jun 75 Oct CTXJO.X 8.1 10.70 32.1% 3
02-Jun-03 INTC 21 06-Jun 20 Oct NQJD.X 2.4 2.95 22.9% 4
02-Jun-03 IVGN 39.61 06-Jun 37.5 Nov IUVKU.X 4.3 6.10 41.9% 4
02-Jun-03 KO 45.94 17-Jun 45 Nov KOKI.X 3 4.20 40.0% 15
30-May-03 ADBE 35.25 06-Jun 35 Oct AEQJG.X 4 6.1 52.5% 7
30-May-03 MERQ 38.74 19-Jun 37.5 Oct RQBJT.X 5.3 9.7 83.0% 20
30-May-03 PCAR 63.8 18-Jun 60 Nov PAQKL.X 6.4 11.3 76.6% 19
30-May-03 SMH 29.6 06-Jun 27.5 Aug SMHHY.X 3.2 4.9 53.1% 7
30-May-03 INTC 20.87 12-Jun 20 Oct NQJD.X 2.4 3 25.0% 13
27-May-03 AVP 59.2 06-Jun 55 Oct AVPJK.X 5.2 7.60 46.2% 10
27-May-03 FCX 20.87 26-Jun 17.5 Aug FCXHW.X 3.4 5.2 52.9% 30
27-May-03 SBUX 23.18 11-Jun 22.5 Oct SQXJX.X 2.35 3.00 27.7% 15
27-May-03 STJ 55.3 02-Jun 55 Oct STJJK.X 4.2 5.50 31.0% 6
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