Optionsmart.com )
"Buy Call Picks" Track Record for March 2002

Expiration Date: March 15, 2002

Actual Average 1-Day Stock Return 0.70% Actual Average 1-Day Option Return 9.08% 1-Month Option Return 272.55%
ENTRY EXIT
Stock Ticker Strike - - - - - - -
Date Stock Price Option Price Date Stock Price Option Price | 1-Day Option Return | 1-Day Stock Return
ADVS 50 02/06/02 51.09 4.2 03/15/02 59.69 9.7 3.54% 0.45%
KKD 35 02/06/02 36.76 3.7 03/13/02 41.65 6.3 2.01% 0.38%
NVDA 60 02/06/02 62.02 6.7 02/12/02 62.20 6.0 -1.74% 0.05%
ASBC 35 02/07/02 34.19 0.8 03/15/02 38.50 34 9.03% 0.35%
BMY 45 02/07/02 43.10 3 03/15/02 50.91 9.2 5.74% 0.50%
C 45 02/07/02 44.14 1.8 03/15/02 49.69 4.5 4.17% 0.35%
CAL 25 02/07/02 27.35 3.7 03/04/02 34.80 9.6 6.38% 1.09%
CPC 20 02/07/02 19.26 0.4 03/11/02 23.20 3.1 21.09% 0.64%
EMN 40 02/07/02 38.17 0.7 03/04/02 46.54 6.3 32.00% 0.88%
FFIV 20 02/07/02 20.93 3 03/11/02 25.45 53 2.40% 0.67%
FMER 25 02/07/02 26.50 1.8 03/14/02 28.80 3.6 2.86% 0.25%
ITW 70 02/07/02 68.95 2.4 03/04/02 77.38 7.1 7.83% 0.49%
JAKK 17.5 02/07/02 17.53 1.6 03/15/02 20.64 3.0 2.43% 0.49%
JPM 30 02/07/02 30.07 2.05 03/11/02 36.30 6.2 6.33% 0.65%
AA 35 02/08/02 34.42 1.2 03/06/02 39.44 4.3 9.94% 0.56%
AHAA 20 02/08/02 20.40 2.3 02/12/02 20.77 25 1.63% 0.45%
AHG 25 02/08/02 23.85 0.95 02/11/02 23.82 0.8 -7.02% -0.04%
ASO 20 02/08/02 20.37 1 03/15/02 22.65 2.6 4.43% 0.32%
ATRX 20 02/08/02 21.22 2.6 02/12/02 22.09 2.7 0.96% 1.02%
ATVI 25 02/08/02 25.57 2.15 03/08/02 32.30 7.1 8.22% 0.94%
BBBY 325 02/08/02 33.72 2.45 02/13/02 35.22 3.1 5.31% 0.89%
BGEN 55 02/08/02 53.68 2.15 02/11/02 55.72 3.0 13.18% 1.27%
CDN 225 02/08/02 23.09 1.6 02/11/02 23.41 1.6 0.00% 0.46%
CbhbwC 55 02/08/02 53.87 3.1 03/06/02 59.39 4.6 1.86% 0.39%
CSGS 35 02/08/02 36.22 34 02/11/02 35.88 2.7 -7.35% -0.31%
CTIC 225 02/08/02 21.96 1.85 03/14/02 26.05 34 2.46% 0.55%
CVTX 42.5 02/08/02 41.32 34 02/12/02 45.17 4.9 11.03% 2.33%
DOV 35 02/08/02 37.37 3.3 03/13/02 42.83 7.6 3.95% 0.44%
DST 45 02/08/02 42.53 0.95 03/11/02 47.51 25 5.09% 0.38%
EP 35 02/08/02 35.93 2.95 03/12/02 45.00 9.7 7.15% 0.79%
EXBD 30 02/08/02 31.42 3.2 03/14/02 36.80 6.6 3.13% 0.50%
FILE 225 02/08/02 21.45 1.2 02/11/02 22.11 1.2 -1.39% 1.03%
FMKT 20 02/08/02 21.05 2.8 03/11/02 26.51 6.4 4.15% 0.84%
GIS 45 02/08/02 46.00 2.15 02/26/02 47.76 2.8 1.68% 0.21%
GP 225 02/08/02 23.50 2.4 03/14/02 29.05 6.4 4.90% 0.69%
GPC 35 02/08/02 34.45 0.6 03/04/02 37.39 2.3 11.46% 0.36%
GS 85 02/08/02 83.80 3.8 03/06/02 90.87 6.2 2.43% 0.32%
GT 225 02/08/02 23.46 1.75 03/12/02 28.31 5.6 6.88% 0.65%
HCR 20 02/08/02 19.89 1.25 03/14/02 22.94 2.8 3.65% 0.45%
HDI 55 02/08/02 53.10 1.95 02/11/02 54.03 2.0 0.85% 0.58%
HIG 65 02/08/02 64.59 2.45 03/04/02 68.54 3.8 2.30% 0.25%
HP 30 02/08/02 29.12 1.2 03/13/02 38.65 8.4 18.18% 0.99%
ICN 30 02/08/02 29.65 2.15 02/15/02 31.30 25 2.33% 0.79%
IDPH 55 02/08/02 57.39 5.4 03/13/02 69.31 13.9 4.77% 0.63%
INTU 35 02/08/02 37.12 4.3 03/04/02 41.17 6.1 1.74% 0.45%
IP 42.5 02/08/02 41.99 1.1 03/04/02 46.05 35 9.09% 0.40%
IR 42.5 02/08/02 43.02 2.05 03/12/02 53.60 10.7 13.19% 0.77%
LLY 75 02/08/02 73.67 1.5 03/15/02 79.85 4.8 6.29% 0.24%
MERQ 40 02/08/02 37.65 2.4 02/14/02 38.07 2.0 -2.78% 0.19%
MET 30 02/08/02 29.55 1 03/04/02 33.30 3.2 9.17% 0.53%
NOK 225 02/08/02 22.04 1.3 02/11/02 22.88 1.6 7.69% 1.27%
NSC 20 02/08/02 21.22 1.85 03/07/02 26.60 6.4 9.11% 0.94%
PHA 40 02/08/02 38.41 1.05 03/15/02 45.25 5.0 10.75% 0.51%
RGIS 25 02/08/02 25.88 1.65 03/15/02 27.82 2.7 1.82% 0.21%
SEIC 40 02/08/02 38.73 1.5 03/06/02 42.80 2.8 3.21% 0.40%
SNA 30 02/08/02 31.18 1.7 03/04/02 34.95 4.7 7.35% 0.50%
SY 17.5 02/08/02 17.36 1 03/11/02 19.00 1.5 1.61% 0.30%
TLRK 225 02/08/02 21.44 0.9 02/12/02 22.15 1.0 2.78% 0.83%
TTI 20 02/08/02 19.80 1.3 03/06/02 26.59 6.3 14.79% 1.32%
VSEA 35 02/08/02 35.88 34 03/08/02 45.17 9.9 6.83% 0.92%
WPI 30 02/08/02 27.84 1.3 03/14/02 32.77 2.6 2.83% 0.52%
APH 45 02/11/02 43.55 1.35 03/08/02 48.50 34 6.07% 0.45%
BDK 40 02/11/02 40.63 2 03/04/02 49.58 9.4 17.62% 1.05%
BJS 30 02/11/02 29.91 2.15 03/04/02 34.40 4.4 4.98% 0.71%
CAT 50 02/11/02 49.78 1.9 03/08/02 59.33 9.2 15.37% 0.77%
COST 45 02/11/02 44.98 1.55 02/14/02 46.32 2.1 11.83% 0.99%
DNA 50 02/11/02 48.52 2.15 02/12/02 49.96 25 16.28% 2.97%
ELNT 40 02/11/02 37.61 25 03/15/02 46.52 6.0 4.38% 0.74%
EMR 55 02/11/02 57.14 35 03/11/02 65.51 10.2 6.84% 0.52%
ESV 225 02/11/02 23.52 2.15 03/12/02 28.18 54 5.21% 0.68%
FCEL 15 02/11/02 16.10 2.3 02/13/02 17.66 2.8 10.87% 4.84%

FCS 25 02/11/02 25.13 2.05 03/08/02 30.35 5.1 5.95% 0.83%




ENTRY EXIT
Stock Ticker Strike - - - - - - -
Date Stock Price Option Price Date Stock Price | Option Price | 1-Day Option Return | 1-Day Stock Return
HGSI 25 02/11/02 26.19 31 02/12/02 27.74 3.7 19.35% 5.92%
ICI 20 02/11/02 20.59 1.2 02/13/02 21.39 1.3 2.08% 1.94%
INTC 325 02/11/02 33.57 2.4 02/13/02 33.38 2.0 -8.33% -0.28%
IRF 40 02/11/02 40.20 2.8 03/08/02 46.50 6.3 5.00% 0.63%
Jcp 225 02/11/02 2351 2.6 02/12/02 23.59 2.4 -7.69% 0.34%
LOW 45 02/11/02 45.63 2.4 02/25/02 47.49 3.1 2.08% 0.29%
NBR 325 02/11/02 31.47 1.7 03/15/02 39.87 7.1 9.93% 0.83%
NE 325 02/11/02 31.78 1.65 03/15/02 39.27 6.5 9.19% 0.74%
NOI 17.5 02/11/02 18.36 1.85 03/11/02 23.34 5.6 7.24% 0.97%
NVLS 40 02/11/02 40.74 3.6 03/11/02 52.84 12.6 8.93% 1.06%
PIXR 30 02/11/02 31.68 2.65 03/04/02 35.50 5.3 4.76% 0.57%
PNW 40 02/11/02 41.80 2.55 03/08/02 42.94 2.8 0.39% 0.11%
RDC 17.5 02/11/02 17.65 1.25 03/15/02 21.86 4.2 7.38% 0.75%
RHI 25 02/11/02 25.72 1.7 03/11/02 30.81 55 7.98% 0.71%
RIG 30 02/11/02 28.85 1.2 03/12/02 33.40 33 6.03% 0.54%
SUPX 20 02/11/02 20.00 1.45 03/08/02 23.31 3.0 4.28% 0.66%
TOL 45 02/11/02 44.30 1.85 03/12/02 53.03 7.8 11.09% 0.68%
Wi 25 02/11/02 25.12 0.85 03/15/02 26.90 1.8 3.31% 0.22%
BMC 17.5 02/13/02 17.98 1.4 03/11/02 19.02 1.6 0.41% 0.22%
CACI 375 02/13/02 36.56 2.15 02/14/02 36.90 1.8 -16.28% 0.93%
FRNT 225 02/13/02 21.61 1.05 03/04/02 23.75 15 2.01% 0.52%
GAS 40 02/13/02 41.00 1.7 03/05/02 43.63 35 5.29% 0.32%
MRCY 35 02/13/02 33.70 2.15 03/12/02 38.10 2.8 1.03% 0.48%
MSO 15 02/13/02 16.13 1.9 03/15/02 19.97 4.8 5.09% 0.79%
MTG 65 02/13/02 65.85 2.85 03/15/02 70.88 5.6 3.22% 0.25%
MYG 30 02/13/02 32.22 2.8 03/12/02 45.30 14.8 15.87% 1.50%
NWN 25 02/13/02 25.80 1.35 03/11/02 27.35 2.2 2.28% 0.23%
PKE 25 02/13/02 26.10 2 03/08/02 29.50 4.3 5.00% 0.57%
SNV 275 02/13/02 27.95 1.15 03/15/02 31.74 4.1 8.55% 0.45%
UPS 55 02/13/02 56.68 2.2 03/08/02 61.00 5.8 7.11% 0.33%
vz 45 02/13/02 45.30 1.7 03/01/02 48.59 35 6.62% 0.45%
WAG 375 02/13/02 38.05 1.45 02/28/02 40.24 2.8 5.98% 0.38%
WFC 45 02/13/02 46.68 23 03/15/02 50.50 5.3 4.35% 0.27%
ADBE 35 02/14/02 37.01 3.4 03/04/02 40.96 6.0 4.25% 0.59%
AFG 25 02/14/02 26.20 1.8 03/15/02 27.54 2.4 1.05% 0.18%
APA 50 02/14/02 50.82 2.65 03/15/02 56.14 5.9 4.23% 0.36%
CEPH 60 02/14/02 61.23 5.3 03/15/02 67.37 7.4 1.37% 0.35%
CHL 15 02/14/02 15.28 0.95 03/11/02 16.35 1.3 1.26% 0.28%
CPRT 225 02/14/02 22.82 1.4 02/15/02 22.48 0.9 -35.71% -1.49%
DE 45 02/14/02 46.20 2.45 03/04/02 49.78 4.7 5.10% 0.43%
DF 65 02/14/02 65.03 2.15 03/01/02 72.89 7.7 17.21% 0.81%
DGIN 25 02/14/02 25.98 2.6 03/05/02 28.30 2.9 0.61% 0.47%
HD 50 02/14/02 51.55 2.7 02/25/02 52.07 2.9 0.51% 0.09%
HSY 70 02/14/02 70.17 15 02/25/02 72.07 2.4 5.45% 0.25%
MBI 55 02/14/02 55.89 2.65 03/04/02 59.65 4.6 4.09% 0.37%
MO 50 02/14/02 51.00 1.75 02/26/02 53.81 3.9 10.24% 0.46%
NEM 25 02/14/02 24.66 1.45 02/15/02 24.33 1.1 -24.14% -1.34%
NKE 60 02/14/02 60.48 2.2 03/15/02 62.75 2.6 0.63% 0.13%
NWL 27.5 02/14/02 28.40 1.3 03/11/02 32.98 5.4 12.62% 0.65%
OCR 225 02/14/02 22.80 1.4 03/14/02 24.30 1.7 0.77% 0.23%
OHP 40 02/14/02 40.31 1.85 02/15/02 40.06 15 -21.62% -0.62%
PLB 40 02/14/02 4155 2.95 02/22/02 45.20 5.0 8.69% 1.10%
SDS 30 02/14/02 31.23 2.1 03/05/02 34.65 4.4 5.76% 0.58%
SNE 45 02/14/02 45.55 2.65 03/07/02 56.05 11.0 15.00% 1.10%
SWK 45 02/14/02 45.88 2.1 03/04/02 51.98 6.9 12.70% 0.74%
TOY 17.5 02/14/02 17.75 1.2 03/12/02 20.23 2.7 4.81% 0.54%
UVN 40 02/14/02 42.06 3.7 03/15/02 45.06 5.0 1.21% 0.25%
WMT 60 02/14/02 60.49 2 03/15/02 63.75 35 2.59% 0.19%
WWW 15 02/14/02 15.35 1.05 03/15/02 17.67 25 4.60% 0.52%
BBT 35 02/15/02 36.25 1.75 03/15/02 39.01 4.0 4.59% 0.27%
CBRL 30 02/15/02 32.25 2.9 02/19/02 3251 2.7 -1.72% 0.20%
DRE 225 02/15/02 23.53 1.4 03/14/02 25.75 3.1 4.50% 0.35%
GADZ 15 02/15/02 15.25 1 02/28/02 18.25 2.9 14.62% 1.51%
GM 50 02/15/02 50.32 1.75 03/07/02 61.41 11.3 27.29% 1.10%
ICBC 25 02/15/02 26.79 2.4 03/06/02 28.17 31 1.54% 0.27%
INY 35 02/15/02 35.87 2.1 03/04/02 37.10 2.2 0.28% 0.20%
KMB 60 02/15/02 60.99 2.05 03/15/02 64.85 4.7 4.62% 0.23%
MAY 35 02/15/02 35.24 1.45 03/04/02 37.60 25 4.26% 0.39%
MMM 115 02/15/02 115.52 35 03/04/02 123.01 8.4 8.24% 0.38%
OCA 25 02/15/02 26.00 1.8 03/14/02 27.25 2.0 0.31% 0.18%
sc 40 02/15/02 41.24 1.9 03/12/02 44.76 4.6 5.68% 0.34%
SEE 45 02/15/02 45.55 2.55 03/07/02 47.45 25 -0.20% 0.21%
SPF 25 02/15/02 26.04 1.95 03/06/02 32.10 6.8 13.09% 1.22%
TMBR 25 02/15/02 25.71 1.95 02/27/02 27.25 2.7 3.21% 0.50%
TSG 45 02/15/02 45.28 2.1 03/11/02 49.16 4.0 3.77% 0.36%
ucL 35 02/15/02 35.37 15 03/12/02 38.44 3.2 4.53% 0.35%
WMI 25 02/15/02 24.55 0.9 03/06/02 28.06 3.0 11.99% 0.75%
YUM 55 02/15/02 55.53 2.1 03/06/02 59.91 4.8 6.77% 0.42%
AHC 65 02/19/02 65.00 2.15 03/12/02 75.76 10.6 18.72% 0.79%
AMFI 225 02/19/02 23.06 0.95 03/15/02 23.98 1.3 1.54% 0.17%
AMRI 25 02/19/02 26.20 2.4 03/07/02 28.94 3.8 3.65% 0.65%




ENTRY EXIT
Stock Ticker Strike - - - - - - -
Date Stock Price Option Price Date Stock Price | Option Price | 1-Day Option Return | 1-Day Stock Return
AOC 35 02/19/02 34.70 0.75 03/04/02 35.60 0.8 0.00% 0.20%
ASMI 20 02/19/02 20.74 1.85 03/04/02 24.44 4.3 10.19% 1.37%
BA 425 02/19/02 43.71 2.25 03/11/02 50.88 8.2 13.22% 0.82%
BSX 25 02/19/02 24.69 0.95 02/20/02 24.57 0.7 -31.58% -0.49%
CL 55 02/19/02 55.60 1.85 02/25/02 56.95 2.3 4.05% 0.40%
DDS 17.5 02/19/02 17.69 1.25 03/15/02 24.38 6.7 18.17% 1.58%
DFG 35 02/19/02 36.00 1.75 03/08/02 37.85 2.7 3.03% 0.30%
DVN 40 02/19/02 39.83 1.75 03/07/02 46.91 6.7 17.68% 1.11%
EK 30 02/19/02 29.57 0.9 03/04/02 33.49 35 22.22% 1.02%
FCH 17.5 02/19/02 18.35 1.1 03/05/02 21.29 3.6 16.23% 1.14%
IGT 65 02/19/02 64.79 2.85 03/04/02 70.09 5.2 6.34% 0.63%
KO 45 02/19/02 46.29 1.85 03/15/02 48.64 3.6 3.94% 0.21%
LNCR 25 02/19/02 25.00 1.1 03/15/02 26.63 1.6 1.70% 0.27%
LUV 20 02/19/02 20.28 0.9 02/27/02 21.99 2.0 14.58% 1.05%
MBG 27.5 02/19/02 27.80 15 03/04/02 32.35 4.7 16.41% 1.26%
PG 85 02/19/02 84.00 1.35 03/01/02 87.55 2.9 11.48% 0.42%
PII 55 02/19/02 55.28 2.4 03/12/02 65.24 10.1 15.28% 0.86%
PPD 25 02/19/02 26.70 3.2 03/13/02 29.92 4.8 2.27% 0.55%
PTEN 225 02/19/02 22.37 1.4 03/12/02 27.26 45 10.54% 1.04%
R 25 02/19/02 26.90 2.2 03/04/02 29.79 4.7 8.74% 0.83%
RKY 55 02/19/02 55.98 2.4 03/06/02 62.81 7.8 15.00% 0.81%
SPLS 17.5 02/19/02 18.45 1.4 03/14/02 20.58 31 5.28% 0.50%
SRA 20 02/19/02 19.12 0.75 03/11/02 22.38 23 10.33% 0.85%
SRCL 60 02/19/02 59.00 2.6 03/04/02 66.98 6.9 12.72% 1.04%
TDW 35 02/19/02 35.90 2.4 03/12/02 42.16 6.9 8.93% 0.83%
ADVP 30 02/20/02 30.65 1.65 03/07/02 32.92 2.9 4.85% 0.49%
AFCI 17.5 02/20/02 16.96 0.9 03/11/02 19.10 15 3.51% 0.66%
APOL 45 02/20/02 46.41 2.6 03/04/02 51.52 6.3 11.86% 0.92%
BLL 85 02/20/02 43.10 4.2 02/21/02 43.72 4.6 9.52% 1.43%
CVH 225 02/20/02 23.53 1.55 03/14/02 25.99 33 5.13% 0.48%
DP 35 02/20/02 36.05 2.1 03/14/02 40.08 5.0 6.28% 0.51%
DPH 15 02/20/02 15.37 0.8 03/08/02 17.24 2.1 10.16% 0.76%
ESA 17.5 02/20/02 16.30 0.3 03/01/02 17.09 0.2 -3.70% 0.54%
LLL 110 02/20/02 111.65 5.4 03/04/02 116.25 7.0 2.47% 0.34%
LUX 17.5 02/20/02 17.31 0.7 03/15/02 19.82 2.2 9.32% 0.63%
PBG 25 02/20/02 24.36 0.45 03/04/02 25.57 0.8 5.56% 0.41%
PENN 35 02/20/02 33.11 1.05 03/01/02 37.13 25 15.34% 1.35%
PRXL 15 02/20/02 16.08 1.45 03/06/02 16.95 1.9 1.97% 0.39%
RA 225 02/20/02 23.25 1.15 03/14/02 24.30 1.7 1.98% 0.21%
RJR 65 02/20/02 63.75 0.95 02/26/02 66.65 2.0 18.42% 0.76%
SFD 25 02/20/02 2551 1.25 02/21/02 25.40 0.9 -28.00% -0.43%
SGP 35 02/20/02 35.19 1.4 03/07/02 35.96 1.1 -1.43% 0.15%
SPW 125 02/20/02 123.26 5.1 03/11/02 144.75 18.9 14.24% 0.92%
SWY 425 02/20/02 42.67 1.1 03/15/02 45.05 2.4 5.14% 0.24%
TBH 35 02/20/02 33.93 1.1 03/04/02 38.85 3.8 20.45% 1.21%
WFT 40 02/20/02 42.19 35 03/04/02 48.00 7.9 10.48% 1.15%
WWY 55 02/20/02 55.40 1.1 03/01/02 56.51 1.6 4.55% 0.22%
AG 17.5 02/21/02 18.70 15 02/28/02 22.46 4.8 31.43% 2.87%
CELG 25 02/21/02 27.08 2.9 03/06/02 27.77 2.9 -0.13% 0.20%
COHU 225 02/21/02 22.52 0.95 03/07/02 29.30 6.6 42.48% 2.15%
CUM 40 02/21/02 39.66 1.05 03/11/02 46.83 6.6 29.37% 1.00%
DIGE 30 02/21/02 30.05 1.3 03/15/02 36.45 6.3 17.48% 0.97%
DY 15 02/21/02 15.90 1.3 02/22/02 15.97 1.1 -15.38% 0.44%
EMMS 25 02/21/02 24.86 1.4 03/05/02 29.73 4.4 17.86% 1.63%
GE 375 02/21/02 37.52 1.25 03/06/02 4155 4.0 16.92% 0.83%
MCD 27.5 02/21/02 26.52 0.25 03/15/02 28.72 1.1 15.45% 0.38%
MEDI 40 02/21/02 40.22 2.25 03/15/02 43.32 3.2 1.92% 0.35%
MOGN 15 02/21/02 15.10 1.1 02/28/02 15.60 1.0 -1.95% 0.47%
MTN 17.5 02/21/02 16.69 0.5 03/07/02 19.45 1.9 19.29% 1.18%
NCOG 25 02/21/02 24.11 0.95 03/08/02 29.05 3.8 20.00% 1.37%
PDX 40 02/21/02 38.91 1.3 02/22/02 39.50 1.2 -7.69% 1.52%
PHTN 40 02/21/02 40.00 25 03/11/02 53.87 13.5 24.44% 1.93%
RYAAY 325 02/21/02 33.40 2 03/05/02 34.20 2.2 0.63% 0.20%
THX 30 02/21/02 28.96 1 02/28/02 31.35 1.7 10.00% 1.18%
TVLY 25 02/21/02 25.25 0.9 03/15/02 26.90 1.6 3.28% 0.30%
WFMI 40 02/21/02 41.82 2.9 03/04/02 46.04 5.8 9.09% 0.92%
wY 60 02/21/02 60.25 2 03/15/02 65.45 5.3 7.50% 0.39%
ABGX 225 02/22/02 22.85 2.1 02/26/02 23.98 23 1.79% 1.24%
ABS 275 02/22/02 27.63 0.95 03/15/02 32.02 45 17.79% 0.76%
AC 45 02/22/02 43.12 0.6 03/08/02 48.10 3.0 28.57% 0.82%
ADP 55 02/22/02 52.67 0.5 03/08/02 58.18 3.0 35.00% 0.75%
AH 225 02/22/02 23.13 1.6 02/25/02 23.82 1.8 3.13% 0.99%
ANF 25 02/22/02 25.29 1.35 03/15/02 29.77 4.7 11.82% 0.84%
ANN 40 02/22/02 40.91 2.7 03/07/02 43.05 31 1.14% 0.40%
AOL 225 02/22/02 23.75 1.95 03/11/02 27.28 4.6 7.99% 0.87%
APD 45 02/22/02 47.10 2.8 03/15/02 51.95 6.7 6.63% 0.49%
AT 55 02/22/02 55.08 15 03/08/02 58.30 31 7.62% 0.42%
AZN 50 02/22/02 50.71 1.75 03/01/02 52.00 23 4.08% 0.36%
AZO 70 02/22/02 70.01 3.9 02/25/02 69.90 31 -6.84% -0.05%
BBY 70 02/22/02 67.61 2.25 03/15/02 78.91 8.8 13.86% 0.80%




ENTRY EXIT
Stock Ticker Strike - - - - - - -
Date Stock Price Option Price Date Stock Price Option Price | 1-Day Option Return | 1-Day Stock Return
BTH 225 02/22/02 21.40 0.4 03/15/02 25.20 2.8 27.98% 0.85%
BTY 35 02/22/02 36.32 2.35 03/06/02 39.56 4.3 6.91% 0.74%
CMS 225 02/22/02 22.20 0.6 03/06/02 23.18 0.7 1.39% 0.37%
DOW 30 02/22/02 30.39 1.35 03/04/02 33.40 3.3 14.44% 0.99%
ERTS 55 02/22/02 52.69 1.7 03/11/02 61.69 6.5 16.61% 1.00%
ESF 17.5 02/22/02 16.87 0.25 03/05/02 17.32 0.1 -7.27% 0.24%
ETM 50 02/22/02 51.16 2.95 03/15/02 56.49 6.2 5.25% 0.50%
FAST 70 02/22/02 70.92 2.55 03/07/02 76.40 6.3 11.31% 0.59%
FLR 35 02/22/02 37.37 3.1 03/15/02 43.05 8.0 7.53% 0.72%
GMST 17.5 02/22/02 18.01 1.9 03/08/02 22.59 4.9 11.28% 1.82%
HCA 425 02/22/02 43.65 1.75 02/25/02 43.60 1.5 -5.71% -0.04%
HI 50 02/22/02 48.65 2.6 03/08/02 59.90 9.8 19.78% 1.65%
HIT 60 02/22/02 60.57 3.2 03/11/02 75.50 15.1 21.88% 1.45%
HON 35 02/22/02 35.09 1.25 03/14/02 40.37 5.2 15.80% 0.75%
HRB 50 02/22/02 48.73 1.15 02/25/02 50.78 1.9 21.74% 1.40%
ICOS 45 02/22/02 44.60 2.3 03/15/02 49.75 4.6 4.76% 0.55%
IGEN 45 02/22/02 44.21 2.2 02/26/02 44.23 1.7 -6.25% 0.01%
LTXX 20 02/22/02 20.16 1.7 03/08/02 27.28 7.0 22.27% 2.52%
MCY 40 02/22/02 41.66 2.2 03/14/02 43.60 3.4 2.73% 0.23%
MEDX 15 02/22/02 15.12 1 03/06/02 17.25 2.2 9.58% 1.17%
MOLX 30 02/22/02 29.07 0.85 03/11/02 36.56 6.3 37.72% 1.52%
NDN 35 02/22/02 34.99 1.9 02/26/02 35.00 1.6 -4.61% 0.01%
PDS 25 02/22/02 26.90 2.45 03/04/02 30.22 5.0 10.41% 1.23%
PLXS 225 02/22/02 23.30 2 03/08/02 26.59 4.0 7.14% 1.01%
RHD 30 02/22/02 28.88 0.45 03/04/02 30.46 0.7 4.44% 0.55%
SBSE 15 02/22/02 15.10 0.9 02/26/02 15.00 0.5 -11.11% -0.17%
STE 20 02/22/02 19.50 0.6 03/15/02 21.04 1.0 2.78% 0.38%
STI 60 02/22/02 61.32 2 03/11/02 67.89 7.6 16.47% 0.63%
STJ 80 02/22/02 81.13 2.75 02/27/02 78.39 0.8 -14.18% -0.68%
SYK 60 02/22/02 60.15 1.75 02/27/02 62.12 2.6 9.71% 0.66%
THQI 45 02/22/02 43.49 2.1 03/05/02 52.19 7.1 21.65% 1.82%
TRMS 35 02/22/02 36.78 3.8 03/11/02 44.90 9.6 8.98% 1.30%
UBB 225 02/22/02 23.10 1.55 03/01/02 25.02 2.6 9.68% 1.19%
WL 65 02/22/02 65.96 2.15 03/11/02 69.05 3.9 4.79% 0.28%
YCC 20 02/22/02 20.45 1.25 02/25/02 21.21 1.5 5.33% 1.24%
ZRAN 30 02/22/02 31.63 3.3 03/06/02 40.53 10.0 16.92% 2.34%
ABC 65 02/25/02 64.66 1.15 03/15/02 70.05 5.0 18.60% 0.46%
ADI 40 02/25/02 40.03 2.3 03/08/02 47.55 7.3 19.76% 1.71%
AEIS 25 02/25/02 27.09 3.1 03/08/02 34.24 8.9 17.01% 2.40%
AET 35 02/25/02 34.53 1.15 03/15/02 38.04 2.9 8.21% 0.56%
AGY 35 02/25/02 35.67 1.85 02/26/02 36.27 2.0 5.41% 1.68%
AKZOY 45 02/25/02 43.97 0.75 03/12/02 47.24 2.1 12.00% 0.50%
AMAT 45 02/25/02 44.93 2.45 03/08/02 53.53 8.5 22.45% 1.74%
AYE 35 02/25/02 34.53 0.55 03/06/02 38.11 2.9 47.47% 1.15%
BCR 50 02/25/02 52.29 3.1 03/15/02 57.12 7.0 6.99% 0.51%
BR 37.5 02/25/02 38.27 1.5 03/13/02 41.16 3.5 8.33% 0.47%
BVF 50 02/25/02 48.06 0.85 02/27/02 49.50 1.4 29.41% 1.50%
CBH 425 02/25/02 41.35 0.45 03/06/02 44.08 1.6 28.40% 0.73%
Ccsco 15 02/25/02 15.60 1.2 03/08/02 17.80 2.7 11.36% 1.28%
CVD 17.5 02/25/02 17.74 1.05 03/15/02 19.30 1.7 3.17% 0.49%
CYT 25 02/25/02 26.45 1.85 03/15/02 29.78 4.6 8.26% 0.70%
CYTC 225 02/25/02 22.96 1.3 03/15/02 27.27 45 13.68% 1.04%
EFII 20 02/25/02 19.85 0.9 03/04/02 22.36 2.2 20.63% 1.81%
FDX 55 02/25/02 56.40 2.45 03/04/02 61.22 6.1 21.28% 1.22%
GMT 30 02/25/02 29.68 0.85 03/08/02 32.13 2.1 12.83% 0.75%
HET 40 02/25/02 40.46 1.6 03/04/02 43.98 3.8 19.64% 1.24%
HRS 35 02/25/02 34.50 1.1 03/04/02 36.89 2.0 11.69% 0.99%
IHP 30 02/25/02 29.80 0.75 03/04/02 32.00 2.0 22.86% 1.05%
JBL 20 02/25/02 20.71 1.9 03/08/02 26.34 6.1 20.10% 2.47%
INJ 60 02/25/02 59.70 0.9 03/14/02 64.38 4.4 22.88% 0.46%
KMT 40 02/25/02 37.90 0.45 03/14/02 42.01 1.9 18.95% 0.64%
KRB 32.5 02/25/02 33.75 2.05 03/11/02 38.88 6.2 14.46% 1.09%
KRC 25 02/25/02 25.59 1.05 03/15/02 27.96 2.9 9.79% 0.51%
MGG 35 02/25/02 33.65 0.6 03/05/02 36.67 1.9 26.04% 1.12%
MHP 65 02/25/02 67.16 3 03/15/02 67.99 3.0 0.00% 0.07%
MHX 15 02/25/02 15.78 1 03/06/02 17.65 2.5 16.67% 1.32%
TXT 50 02/25/02 48.24 0.4 03/06/02 50.84 1.2 20.83% 0.60%
UPC 45 02/25/02 45.89 1.35 03/06/02 48.15 3.0 13.58% 0.55%
URI 225 02/25/02 22.28 1 03/08/02 30.32 7.6 60.00% 3.28%
ZBRA 50 02/25/02 51.89 3.5 03/14/02 57.17 7.0 5.88% 0.60%
AL 40 02/26/02 39.80 1.3 03/04/02 41.78 2.0 8.33% 0.83%
COX 35 02/26/02 35.49 1.55 03/08/02 39.50 43 17.74% 1.13%
DHR 70 02/26/02 67.85 1.2 03/12/02 72.75 2.8 9.52% 0.52%
DO 30 02/26/02 29.30 0.9 03/12/02 31.67 1.6 5.16% 0.58%
DYN 25 02/26/02 26.92 2.6 03/07/02 31.12 5.9 14.10% 1.73%
HC 15 02/26/02 16.02 1.75 03/04/02 17.99 2.8 10.00% 2.05%
KMG 55 02/26/02 55.41 1.35 03/13/02 61.00 5.7 21.48% 0.67%
NBTY 15 02/26/02 15.06 0.8 03/15/02 16.50 1.5 4.78% 0.56%
(0)4 25 02/26/02 26.68 1.85 03/15/02 28.85 3.7 5.88% 0.48%
PEP 50 02/26/02 50.43 1 03/01/02 51.25 1.4 11.67% 0.54%
ACE 45 02/27/02 44.25 1.2 02/28/02 43.90 0.8 -33.33% -0.79%
AEP 45 02/27/02 43.43 0.2 03/07/02 45.32 0.6 21.88% 0.54%
ALEX 25 02/27/02 25.70 1.2 03/15/02 27.07 2.0 3.91% 0.33%




ENTRY EXIT
Stock Ticker Strike - - - - - - -
Date Stock Price Option Price Date Stock Price Option Price | 1-Day Option Return | 1-Day Stock Return
APC 50 02/27/02 51.80 2.9 03/15/02 56.70 6.5 7.76% 0.59%
ASD 65 02/27/02 66.56 2.7 03/13/02 69.45 4.3 4.23% 0.31%
ASTE 15 02/27/02 15.00 0.65 03/12/02 18.01 2.9 26.04% 1.54%
ATG 225 02/27/02 22.64 0.65 03/12/02 23.46 1.0 3.55% 0.28%
AXP 35 02/27/02 35.77 1.55 03/15/02 42.15 7.0 21.98% 1.11%
BAC 65 02/27/02 63.56 1 03/15/02 69.18 4.1 19.38% 0.55%
BRL 70 02/27/02 68.51 1.2 03/14/02 73.07 2.9 9.17% 0.44%
CcB 75 02/27/02 75.32 2.4 02/28/02 75.14 2.0 -18.75% -0.24%
CCL 275 02/27/02 26.67 0.55 03/15/02 32.69 5.0 50.57% 1.41%
CD 17.5 02/27/02 17.51 0.7 03/06/02 18.79 1.3 11.22% 1.04%
CDIS 225 02/27/02 22.36 1 03/12/02 25.01 2.4 10.77% 0.91%
CEC 50 02/27/02 47.79 0.75 03/05/02 49.85 0.8 1.11% 0.72%
CERS 50 02/27/02 48.81 1.15 03/06/02 50.00 1.1 -0.62% 0.35%
CFB 25 02/27/02 25.00 0.6 03/15/02 26.67 1.6 9.90% 0.42%
CMCSA 35 02/27/02 34.00 0.85 03/05/02 36.10 1.6 13.73% 1.03%
CMCSK 32.5 02/27/02 33.02 1.55 03/06/02 35.27 2.8 11.52% 0.97%
CMOS 15 02/27/02 16.05 1.5 03/11/02 21.55 6.4 27.22% 2.86%
CNF 32.5 02/27/02 31.50 0.8 03/07/02 34.06 1.7 14.06% 1.02%
coc 275 02/27/02 27.69 0.85 03/15/02 28.99 1.4 3.68% 0.29%
CVX 85 02/27/02 85.00 1.4 03/15/02 89.80 4.7 14.73% 0.35%
DCN 175 02/27/02 18.52 1.55 03/15/02 21.90 4.2 10.69% 1.14%
DCX 40 02/27/02 39.45 0.9 03/14/02 44.90 4.7 28.15% 0.92%
EOG 35 02/27/02 34.50 1.05 03/13/02 39.83 4.7 24.83% 1.10%
ETH 40 02/27/02 39.83 1.05 03/04/02 42.00 2.1 19.05% 1.09%
ETN 80 02/27/02 80.99 2.2 03/04/02 85.33 5.2 27.27% 1.07%
F 15 02/27/02 15.30 0.65 03/11/02 17.20 2.0 17.31% 1.03%
FBF 35 02/27/02 33.75 0.5 03/12/02 36.83 1.8 19.23% 0.70%
FD 425 02/27/02 41.68 1.1 03/04/02 44.00 2.0 15.45% 1.11%
FLO 25 02/27/02 25.42 1.25 03/01/02 25.14 0.9 -16.00% -0.55%
GLK 225 02/27/02 23.30 1.2 03/15/02 26.79 4.1 15.10% 0.94%
GNTX 30 02/27/02 30.28 1.1 03/06/02 32.32 2.4 16.88% 0.96%
IDXX 25 02/27/02 26.17 1.7 03/13/02 28.08 3.0 5.25% 0.52%
INSUA 25 02/27/02 24.80 1 03/15/02 26.86 1.8 5.00% 0.52%
JBHT 25 02/27/02 25.18 1.4 03/14/02 28.11 2.9 7.14% 0.78%
KLIC 17.5 02/27/02 18.41 1.6 03/08/02 21.06 3.4 12.50% 1.60%
LE 50 02/27/02 49.80 1.85 03/13/02 54.69 45 10.23% 0.70%
LFG 30 02/27/02 29.35 0.5 03/15/02 32.50 2.5 25.00% 0.67%
LTD 17.5 02/27/02 18.29 1.25 03/01/02 18.95 1.5 8.00% 1.80%
MEL 37.5 02/27/02 36.56 0.6 03/15/02 40.09 2.5 19.79% 0.60%
MIL 55 02/27/02 57.02 2.85 02/28/02 52.20 2.5 -14.04% -8.45%
MMC 110 02/27/02 108.25 1.45 03/06/02 110.40 1.7 2.46% 0.28%
MON 30 02/27/02 31.16 1.95 03/13/02 32.10 2.0 0.00% 0.22%
NATI 35 02/27/02 37.50 3.4 03/08/02 42.62 7.5 13.40% 1.52%
NBL 35 02/27/02 35.25 1.4 03/07/02 39.04 3.9 22.32% 1.34%
NFX 35 02/27/02 36.15 1.95 03/07/02 37.23 2.3 1.92% 0.37%
NWAC 15 02/27/02 15.98 1.45 03/11/02 20.68 5.3 22.13% 2.45%
OEI 175 02/27/02 17.96 0.95 03/07/02 19.70 2.1 14.47% 1.21%
oMC 90 02/27/02 92.18 3.7 03/04/02 97.21 7.4 20.00% 1.09%
osl 35 02/27/02 35.79 1.45 02/28/02 35.66 1.1 -27.59% -0.36%
P 60 02/27/02 58.10 0.5 03/13/02 62.49 2.4 27.14% 0.54%
PCAR 70 02/27/02 72.19 3.4 03/04/02 79.20 9.0 32.94% 1.94%
PFCB 60 02/27/02 59.56 1.6 03/04/02 62.90 3.8 27.50% 1.12%
PGR 155 02/27/02 157.02 45 03/15/02 160.93 5.6 1.53% 0.16%
PIR 20 02/27/02 19.96 0.85 03/07/02 20.93 1.4 7.35% 0.61%
PLCE 35 02/27/02 34.29 1.2 02/28/02 35.00 1.2 0.00% 2.07%
PLMD 20 02/27/02 21.00 2.15 03/15/02 25.95 6.0 11.19% 1.47%
PPG 50 02/27/02 51.20 1.9 03/15/02 55.27 5.0 10.20% 0.50%
PSS 60 02/27/02 59.51 1 03/15/02 61.74 1.7 4.06% 0.23%
PWR 15 02/27/02 15.08 0.85 03/15/02 16.89 1.8 6.62% 0.75%
ROAD 40 02/27/02 39.46 1.75 03/05/02 40.40 1.3 -4.76% 0.40%
SCRI 15 02/27/02 15.78 1.45 02/28/02 16.00 1.3 -10.34% 1.39%
SGY 35 02/27/02 36.12 2.1 03/04/02 37.33 2.5 3.81% 0.67%
SKE 40 02/27/02 40.65 2.2 03/14/02 43.44 3.4 3.64% 0.46%
SKM 225 02/27/02 22.25 0.7 03/04/02 24.00 1.5 21.43% 1.57%
SLAB 25 02/27/02 27.09 3.4 03/06/02 36.01 10.7 30.67% 4.70%
SOTR 25 02/27/02 24.95 0.45 03/15/02 27.02 2.0 20.83% 0.52%
TBL 35 02/27/02 35.11 1.2 03/11/02 39.05 3.9 18.75% 0.94%
TDS 90 02/27/02 88.90 1.65 03/06/02 90.15 1.4 -2.16% 0.20%
TEF 34.38 02/27/02 34.39 1.25 03/06/02 37.16 2.9 18.29% 1.15%
THX 30 02/27/02 29.87 1.15 02/28/02 31.35 1.7 47.83% 4.95%
TKTX 40 02/27/02 39.76 2.15 03/06/02 40.95 1.9 -1.99% 0.43%
TLB 40 02/27/02 39.31 1.1 03/01/02 41.02 1.7 27.27% 2.18%
TMX 37.5 02/27/02 38.75 1.65 03/08/02 40.33 2.7 6.73% 0.45%
TRW 50 02/27/02 51.55 2.3 02/28/02 50.25 1.2 -47.83% -2.52%
TYC 30 02/27/02 30.05 1.65 03/11/02 35.62 5.5 19.44% 1.54%
VAR 40 02/27/02 42.25 2.55 03/01/02 41.25 1.6 -19.61% -1.18%
VIA 475 02/27/02 46.57 1.1 03/06/02 50.80 3.3 28.57% 1.30%
VIAD 475 02/27/02 46.61 1.25 03/06/02 50.72 3.3 23.43% 1.26%
VIP 30 02/27/02 29.70 1.25 03/06/02 33.80 3.6 26.86% 1.97%
WB 32.5 02/27/02 32.91 1.1 03/15/02 36.98 4.3 18.18% 0.77%
WHR 75 02/27/02 74.89 2.2 03/12/02 79.66 45 8.04% 0.49%
WMT 60 02/27/02 62.25 2.95 03/15/02 63.75 3.5 1.17% 0.15%




ENTRY EXIT
Stock Ticker Strike - - - - - - -
Date Stock Price Option Price Date Stock Price | Option Price | 1-Day Option Return | 1-Day Stock Return
XOM 40 02/27/02 40.92 1.4 03/12/02 44.00 3.9 13.74% 0.58%
NYT 45 02/28/02 43.90 0.55 03/15/02 48.09 3.0 29.70% 0.64%
AMFI 225 03/01/02 22.98 0.75 03/15/02 23.98 1.3 5.24% 0.31%
KMI 45 03/01/02 42.98 1.7 03/14/02 49.29 4.3 11.76% 1.13%
TWTR 17.5 03/01/02 18.18 1.55 03/11/02 20.89 3.0 9.35% 1.49%
AH 225 03/04/02 23.03 1.25 03/15/02 24.10 1.6 2.18% 0.42%
MCDT 17.5 03/04/02 18.13 2 03/05/02 15.93 0.9 -57.50% -12.13%
MCDTA 17.5 03/04/02 17.50 1.45 03/05/02 15.41 0.8 -44.83% -11.94%
OCR 225 03/04/02 22.00 0.65 03/14/02 24.30 1.7 16.15% 1.05%
PPD 25 03/04/02 26.06 2.7 03/13/02 29.92 4.8 8.64% 1.65%
BVF 45 03/05/02 47.00 3.2 03/15/02 49.20 4.0 2.50% 0.47%
CAG 225 03/05/02 23.05 0.9 03/06/02 23.30 0.8 -11.11% 1.08%
DOX 30 03/05/02 28.25 0.7 03/08/02 29.88 0.8 4.76% 1.92%
GNSS 30 03/05/02 28.72 1.75 03/11/02 31.00 2.0 2.38% 1.32%
ICN 30 03/05/02 28.86 0.7 03/06/02 29.65 0.7 0.00% 2.74%
LPNT 35 03/05/02 32.79 0.5 03/15/02 37.87 2.7 44.00% 1.55%
MRX 55 03/05/02 56.10 2.4 03/06/02 56.45 2.1 -12.50% 0.62%
OTEX 25 03/05/02 25.17 0.95 03/12/02 26.65 1.7 10.53% 0.84%
PKX 25 03/05/02 27.07 23 03/15/02 27.67 2.6 1.09% 0.22%
THC 60 03/05/02 58.84 1 03/15/02 63.98 3.8 28.00% 0.87%
X 17.5 03/05/02 17.47 0.8 03/07/02 18.00 0.8 0.00% 1.52%
ALO 20 03/06/02 20.36 15 03/07/02 19.45 1.0 -36.67% -4.47%
ANN 40 03/06/02 41.00 2 03/07/02 43.05 31 55.00% 5.00%
AZO 65 03/06/02 64.18 1.4 03/15/02 68.45 35 16.67% 0.74%
CMX 17.5 03/06/02 17.90 0.65 03/14/02 19.20 1.7 19.23% 0.91%
CRGN 17.5 03/06/02 17.66 1 03/08/02 17.75 0.8 -12.50% 0.25%
CSTR 30 03/06/02 30.00 0.95 03/13/02 32.43 2.4 21.05% 1.16%
CVD 17.5 03/06/02 17.25 0.55 03/15/02 19.30 1.7 22.22% 1.32%
ENZN 45 03/06/02 44.96 2 03/13/02 45.01 0.9 -7.86% 0.02%
GCO 25 03/06/02 24.92 0.85 03/15/02 27.85 2.6 22.88% 1.31%
GENZz 45 03/06/02 44.28 1.6 03/15/02 50.01 4.9 22.92% 1.44%
GIS 45 03/06/02 45.44 0.95 03/14/02 47.37 2.2 15.79% 0.53%
HD 50 03/06/02 48.70 0.6 03/07/02 48.40 0.4 -41.67% -0.62%
ITMN 35 03/06/02 35.96 2.55 03/07/02 37.15 2.8 9.80% 3.31%
LUV 20 03/06/02 20.69 1.1 03/11/02 20.45 0.6 -9.09% -0.23%
NZT 17.5 03/06/02 17.10 0.3 03/08/02 17.60 0.3 -8.33% 1.46%
PATH 25 03/06/02 26.00 2.25 03/12/02 29.01 3.9 12.22% 1.93%
STJ 80 03/06/02 78.20 0.5 03/15/02 80.30 0.3 -5.56% 0.30%
TR 43.75 03/06/02 44.00 0.85 03/15/02 45.15 1.2 3.92% 0.29%
TRW 50 03/06/02 50.70 1.3 03/14/02 50.92 1.0 -3.37% 0.05%
UNH 70 03/06/02 70.03 1.55 03/15/02 74.55 4.3 19.71% 0.72%
URBN 225 03/06/02 23.27 15 03/11/02 24.75 2.3 10.00% 1.27%
WLP 120 03/06/02 29.60 1.95 03/13/02 31.00 4.0 15.02% 0.68%




