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GET QUOTES Fri, Apr 8, 2011, 5:43AM EDT - U.S. Markets open in 3 hrs 47 ming

From CNBC: Colleges with the Biggest Endowment Per Student

MARKET SUMMARY TOP STORIES

_Dl.ﬁ Toyota to resume Japan car
W

12,4049  -17.26 -0.14% .
output at half capacity - --

pow 12,450 Toyota Motor Corp. said Friday it will resume car production at all
A . its plants in Japan at half capacity from April 18 to 27 after the
12,400 March earthquake and tsunami forced itto halt manufacturing
_ due to shortages of parts and power.
12,330
120 « World markets up despite aftershock hitting Japan - &P
0
10am 12pm Zom 4pm S + Oil above $111 as.anacks damage Libyan oil fields - 4P
= Australia rejects Singapore's stock exchange bid - AP
Nasdaq 2,796.14 0.00 0.00% * H&R Block sees 40 charge; March filing growth ebbs - 4P
S&P 500 1,333.51 000 0.00% . gmcka dip aler another ee;rtnqtuilke P;ts Japan - AP
+ Consumers borrow more for student loans, new cars - AP
10Yr Bond{%) 0.3333% 0.0000
oil (%) 111.59 129 1479 « AP source: Google, govitnear deal on travel buy - 4P VIDEOS
! : : : “ + Rate on 30-year fixed mortgage rises to 4.87 pet. - AF L
Gold 1,471.00 #1250 +0.86% + Where investors should put their money now - cHec Who's Hiring in Velume?
indices Customize summary = View more top stories
bonds
- b
#54tEch: abouthlank @ Auh—dyk -
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©1 5P 13232 000 (008  SPDR S&P 500 - Yehoo! . B B L g A-TET E054@ T U @
AMZN 184.91 +0.00 S&P 500 1,333.51 +0.00 U 1711 +0.00 TLT 9036 +0.00 WMT 53.00 +0.00 FAS 3147  scttings [N
SPDR S&P 500 (SPY) apr7:133.32 0.00 (0.00%)
More On SPY 50 Commission W commission-
ETFs online free ETFs"
flat-rate
QuoTes Scoftrade 53.95 stocks idelity § 2
P Summary
Order Book
raeree SPDR S&P 500 (NvSEArca: SPY ) # Add to Portfolio
Options After Hours: 133.80 NiA (NIA) 6 57AM EDT
Historical Prices SPDR S&P 500 -
Last Trade 133.32 Day's Range: NiA N ESPY
CHARTS - 1340
Interactive Trade Time Apr 7 52wk Range 101.13 - 134.69 M
Basic Chart Change 0.00 (0.00%) Volume: 61,450 fH 1335
Basic Tech. Analysis Prev Close: 133.32 Avg Vol (3m): 168,279,000
1330
NEWS & INFO Open Ni& YTD Return (Mkt) 5.87%
fieadlines Bid: 133.82 x 10000 y . ] 125
Message Boards - 133,83 300 Net Assets™ 95.30B  qpam 12pm 2pm 4pm
Market Pulse NEW! o e PIE tm) 14 ene Previous Close
AN 116
ETF Yield (ttm) 1.70 id 5 3m  &m My Zy Sy max
tomi hart
Profile 'As of Oct 8, 2010 =4z of Feb 28, 2011 customize cha
Performance . . AdChoices [
ol People viewing SPY also viewed:
oldings 1
QQQ GLD IWM DIA SLV EEM . .
Risk : | giShares ETF Resources
ANALYST - — " v
A-UMETENELE @ A a—Fek h v H0mm -
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Historical Prices
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Options Historical Prices GetHistorical Prices for:| | 1

B Historical Prices

CHARTS Set Date Range AdChoices [
Interactive @ Daily
Basic Chart Start Date:

Eg. Jan 1, 2010 ©) Weekly
e

(O Dividends Qnly

Basic Tech. Analysis End Date:

MEWS & INFO

Message Boards

Market Pulse NEW! First | Previous | Next | Last
ETF Prices
o= Date Open High Low Close Volume Adj Close™
Performance Apr 7, 2011 133.42 133.98 132.66 13332 170,617,600 133.32
—— Apr 6, 2011 133.88 | 134.00 133.12 13366 120411600 133.66
Risk Apr &, 2011 133.00 133.83 132.94 13324 120966600 133.24
SN Apr 4. 2011 13343 133.67 132.88 13326 100.768.900 133.26
Research Reports Apr 1, 2011 133.41 133.77 132.83 13315 | 153,850,100 133.15
Mar 31, 2011 132.60 132.96 132.45 13259 132.537.100 132.59
Earn cash back
Mar 30, 2011 132.55 133.16 132.36 13277 135,835,000 132.77 e e e
Mar 29, 2011 130.87 131.90 130.44 13186 129.798.800 131.86 anything you
Mar 28, 2011 131.58 131.92 130.94 13098 | 109,762,400 130.98 :r:':‘::si:i?‘”th
Mar 25, 2011 131.24 131.87 130.89 13130 156,642 800 131.30 Dividend Card.
Mar 24 2011 130 4n 131 049 129 AT 130 9n 1A9 129 AN 130 an fud]
R-UETENELE @ ua—uh h v EI00% -
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o1V Data Eeed Server intraday implied volatility for US equity and futures markets. It
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Services —» Basic/Advanced Options —> Advanced Windows Internet Explorer
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52 Dolatility.com - Services & Tools => Analysis Ser.. | | ﬁ B = @ v A=UE T E-ITaE s w0l @'
Expiry: 05/21/2011 Days: 43 05/21/2011 Vola Chart o]
) . Option F
) Option | Bid/Ask Change Open Implied | Delta |Gamma| Theta Alpha | Wega | Rheo

sorike B gumbol|  Mean B (el () | VoM™ | neeresc | Valte | \giiec@ 2] 7] 2] 2
@ clsev| 63285 | 6316 53,41 [:g.ggl 20 11 63,2850 | 39.67% | 1,0000 [0,0000|-0,0005 -0.0000 |0,0000|0.0824
) 70.0 . (=]

p(se¥| 0.015 0.00 0.03 [S'gé] 0 18 0.0150 | 33.67%* |-0.00000.0000 [-0.0000| -0.0000 |0.00000.0000
& clsev| 6z.270 | 6214 52.40 [jg'?i] 0 0 62,2700 | 39.67%™ | 1.0000 [0.0000|-0.0005| -0.0000 |0.0000|0.0836
Y 71.0 -

plseY| 0.015 0.00 0.02 [g'gé] 0 217 0,0150 | 29.67%% [-0,00000.0000 |-0.0000| -0.0000 |0,0000| 0.0000
& clsev| 61.270 | 61.14 51.40 [:g'ﬂ] 0 0 61,2700 | 39.67%* | 1.0000 [0.0000|-0.0005| -0.0020 |0.0000|0.0848
~72.0 =

p(sev| 0.015 0.00 0.02 [g'gé] 0 30 0.0150 | 33.67%7 -0.0000|0.0000 |-0.0000| -0.5000 |0.0000| 0.0000
@ clsev| 60,270 | 60.14 50,40 [:g'?;] 0 0 60,2700 | 39.67%™ | 1,0000 [0,0000|-0,0005| -0.0020 |0,0000| 0.0860
~73.0 =

p(se¥| 0.015 0.00 0.03 [S'gé] 0 210 0.0150 | 33.67%* |-0.0000/0.0000 |-0.0000| -0.3232 |0.0000-0.0000
& clsev| s3.275 | s55.14 55.41 [jg'?f] 0 0 55,2750 | 39.67%™ | 1.0000 [0.0000|-0.0005| -0.0020 |0.0000(0.087 1
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plseY| 0.015 0.00 0.02 [g'gé] 0 50 0,0150 | 39.67%% -0,0000/0.0000 |-0,0000| -0,2000 |0,0000(-0.0000
& c|sev| 58275 | S84 S8.41 [:g'?f] 0 0 58,2750 | 39.67% | 1.0000 [0.0000|-0.0005 -0.0035 |0.0000|0.0883
£~ 75.0 =

p(sev| 0.015 0.00 0.02 [g'gé] 0 1,026 | 0.0150 |39.67%7 -0.0000(0.0000 -0.0000| -0.2500 |0.0000|-0.0000
@ clsev| s7.275 | S57.14 57.41 [:g'?f] 0 0 57,2750 | 39.67% | 1,0000 [0,0000|-0,0005 -0.0057 |0,0000|0.0835
) 76.0 =

p(se¥| 0.015 0.00 0.03 [S'gé] 0 0 0.0150 | 33.67%* |-0.0000/0.0000 |-0.0000| -0.2500 |0.0000-0.0000

clsev| sez275 | Ss.14 Se.41 [jg'?;] 0 0 56.2750 | 39.67% | 1.0000 [0.0000|-0.0005| -0.0052 |0.0000| 0.0507
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plseY| 0.015 0.00 0.02 [g'gé] 0 0 0,0150 | 29.67%% -0,0000/0.0000 |-0.0000| -0.2632 |0,0000-0.0000

c|sev| ss.ze0 | S5.15 55.41 eo? 0 0 55.2800 | 359.67% | 1.0000 [0.0000|-0.0006 -0.0125 |0.0001|0.0918
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5
ATM 133C  133p
QTY A

133C -1 0.50 -0.50
133P -1 -0.49 0.49

-0.01
SPY | 133C(2.75*1) | 133P(2.85*1) | P/L
127 2.75 -3.15 -0.40
128 2.75 -2.15 0.60
129 2.75 -1.15 1.60
130 2.75 -0.15 2.60
131 2.75 0.85 3.60
132 2.75 1.85 4.60
133 2.75 2.85 5.60
134 2.75 3.85 6.60
135 2.75 2.85 5.60
136 -0.25 2.85 2.60
137 -1.25 2.85 1.60
138 -2.25 2.85 0.60
139 -3.25 2.85 -0.40

QTY

2011
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Y | A

133C -1 0.41 -0.41

132C -2 0.48 -0.96

131C -1 0.54 -0.54

133P -1 -0.58 0.58

-1.33

SPY | 133c(2.75*1) | 132C(2.385*2) | 131C(2.99*1) | 133P(2.85*1) | P/L
119 2.75 4.77 2.99 -11.15 -0.64
120 2.75 4.77 2.99 -10.15 0.36
121 2.75 4.77 2.99 -9.15 1.36
122 2.75 4.77 2.99 -8.15 2.36
123 2.75 4.77 2.99 -7.15 3.36
124 2.75 4.77 2.99 -6.15 4.36
125 2.75 4.77 2.99 -5.15 5.36
126 2.75 4.77 2.99 -4.15 6.36
127 2.75 4.77 2.99 -3.15 7.36
128 2.75 4.77 2.99 -2.15 8.36
129 2.75 4.77 2.99 -1.15 9.36
130 2.75 4.77 2.99 -0.15 10.36
131 2.75 4.77 2.99 0.85 11.36
132 2.75 4.77 1.99 1.85 11.36
133 2.75 2.77 0.99 2.85 9.36
134 2.75 0.77 -0.01 3.85 7.36
135 2.75 -1.23 -1.01 2.85 3.36
136 -0.25 -3.23 -2.01 2.85 -2.64
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SPY VIX
3/9/11 132.00 20.22
3/10/11 | 130.01 21.88
3/11/11 | 131.00 20.08
3/14/11 | 129.80 21.13
3/15/11 | 128.48 24.32
3/16/11 | 126.04 29.40
3/17/11 | 127.85 26.54
3/18/11 | 127.63 24.44
3/21/11 | 129.71 20.61
3/22/11 | 129.17 20.21
3/23/11 | 129.57 19.17
3/24/11 | 131.22 18.00
3/25/11 | 131.30 17.91
3/28/11 | 130.72 19.44
3/29/11 | 131.96 18.16
3/30/11 | 132.73 17.71
3/31/11 | 132.62 17.74
4/1/11 | 133.26 17.40
4/4/11 | 133.37 17.50
4/5/11 | 133.19 17.25
4/6/11 | 133.36 16.90
4/7/11 | 133.30 17.11
4/8/11 | 132.70 17.87
4/11/11| 132.11 16.59
4/12/11 | 131.37 17.09

ENTRY

3/16

2011

1 1000

EXIT
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3/21 3/23 3/24 3/29
3/30

ENTRY QTY | Premium EXIT Premium P/L
3/10/11 | APR C S | 1000 2.65| 3/16/11| 1.32 | 133,000.00
3/10/11 | APR P S | 1000 2.41| 3/16/11| 3.75 | -134,000.00
3/10/11 | APR C S | 1000 2.20| 3/16/11| 1.01 | 119,000.00
3/10/11 | APR P S | 1000 2.28 | 3/16/11| 3.75 | -147,000.00
3/11/11 | APR C S | 1000 2.46 | 3/16/11| 1.32 | 114,000.00
3/11/11 | APR P S | 1000 2.65| 3/16/11| 3.75 |-110,000.00
3/11/11 | APR C S | 1000 2.28 | 3/16/11| 1.32 | 96,000.00
3/14/11 | APR C S | 1000 2.13| 3/16/11| 1.32 | 81,000.00
3/14/11 | APR C S | 1000 2.10| 3/16/11| 1.32 | 78,000.00
3/14/11 | APR C S | 1000 2.45| 3/16/11| 1.70 | 75,000.00
3/16/11 | APR C S | 1000 1.93| 3/23/11| 1.33 | 60,000.00
3/16/11 | APR C S | 1000 1.96 | 3/23/11| 1.33 | 63,000.00
3/16/11 | APR P S | 1000 2.41| 3/23/11| 1.98 | 43,000.00
3/16/11 | APR P S | 1000 2.65| 3/23/11| 1.98 | 67,000.00
3/16/11 | APR C S | 1000 2.37| 3/23/11| 1.92 | 45,000.00
3/16/11 | APR C S | 1000 2.10| 3/23/11| 1.92 18,000.00
3/16/11 | APR C S | 1000 2.10| 3/23/11| 1.92 18,000.00
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3/16/11 |APR | C | S | 1000 | 2.10| 3/23/11| 1.92 | 18,000.00
3/16/11 |APR | P | S | 2000 | 2.16| 3/23/11| 1.08 | 216,000.00
3/16/11 |APR | C | S | 1000 | 2.10| 3/23/11| 1.92 | 18,000.00
3/17/11 |APR | P | S | 2000 | 2.25| 3/23/11| 1.48 | 154,000.00
3/18/11 |APR | P | S | 2000 | 2.11| 3/23/11| 1.98 | 26,000.00
3/18/11 |APR | C | S | 1000 | 2.12| 3/23/11| 1.33 | 79,000.00
3/18/11 |APR | P | S | 1000 | 2.08| 3/23/11| 1.98 | 10,000.00
3/18/11 |APR | P | S | 2000 | 1.90| 3/23/11| 1.98 | -16,000.00
3/21/11 |APR | P | S | 2000 | 1.95| 3/23/11| 2.56 |-122,000.00
3/24/11 |APR | C | S | 1000 | 1.46| 3/30/11| 1.95 | -49,000.00
3/24/11 |APR | C | S | 1000 | 1.68| 3/30/11| 0.88 | 80,000.00
3/25/11 |APR | P | S | 2000 | 1.27| 3/30/11| 0.88 | 78,000.00
3/25/11 |APR | P | S | 1000 | 1.54| 3/30/11| 1.25 | 29,000.00
3/29/11 |APR | C | S | 1000 | 1.52| 3/30/11| 1.95 | -43,000.00
SPY Q s ETF ETF(GLD)

FXE
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AAPL
4/8 v 4/7
4/8
AAPL v
4/7/11 338.08 31.42
4/8/11 | 335.07 | 29.44
4/8
ENTRY B/S QTyY Premium EXIT Premium P/L
4/8/11 | MAY 340C S 100 13.85 4/8/11| 12.80 | 10,500.00
4/8/11 | MAY 340P S 100 14.50 4/8/11| 15.25 | -7,500.00
4/8/11 | MAY 340C S 100 12.82 4/8/11| 12.80 200.00
4/8 AAPL340C  AAPL340P
340
330
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) S&P500 “ "
VIX 16 VIX VXX
VIX 20
20 SPY
VIX

100

VXX VXX
SPY
SPY
S&P500 VIX VIX ( VXX

3/9/11 1318.61 20.22 21.05 132.00 32.50
3710711 | 1294.72 21.88 22.20 130.01 33.92
3/11/11 | 1304.50 20.08 21.25 131.00 32.95
3/14/11 | 1295.63 21.13 21.70 129.80 33.56
3/15/11 | 1276.42 24.32 24.60 128.48 35.13
3/16/11 | 1256.88 29.40 24.90 126.04 37.70
3/17/11 | 1273.72 26.54 24.15 127.85 36.48
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3/18/11 | 1278.48 | 24.44 23.35 | 127.63 | 35.36
3/21/11| 1297.91 | 20.61 21.60 | 129.71 | 32.60
3/22/11| 1294.32 | 20.21 21.50 | 129.17 | 32.59
3/23/11| 1297.57 | 19.17 20.50 | 129.57 | 31.27
3/24/11| 1311.50 | 18.00 19.90 | 131.22 | 30.11
3/25/11| 1313.80 | 17.91 19.75 | 131.30 | 30.37
3/28/11| 1309.42 | 19.44 20.30 | 130.72 | 30.81
3/29/11| 1320.06 | 18.16 19.55 | 131.96 | 29.90
3/30/11 | 1328.10 | 17.71 19.25 | 132.73 | 29.37
3/31/11| 1326.25 | 17.74 19.30 | 132.62 | 29.51

4/1/11| 1332.41 | 17.40 19.00 | 133.26 | 29.08
4/4/11| 1334.21 | 17.50 18.70 | 133.37 | 28.51
4/5/11| 1332.68 | 17.25 18.50 | 133.19 | 28.36
4/6/11 | 1334.92 | 16.90 18.30 | 133.36 | 28.30
4/7/11| 1333.32 | 17.11 18.35 | 133.30 | 28.48
4/8/11| 1326.50 | 17.87 18.65 | 132.70 | 28.88
4/11/11 | 1322.44 | 16.59 18.30 | 132.11 | 28.86
4/12/11| 1314.12 | 17.09 18.70 | 131.37 | 28.90
SPY VXX
QTY A

29C -1 0.53 -0.53

29P 1 ~0.46 -0.46

-0.99
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VXX 29C(2.41*-1) | 29P(2.55*1) P/L

20 2.41 6.45 8.86

21 2.41 5.45 7.86

22 2.41 4.45 6.86

23 2.41 3.45 5.86

24 2.41 2.45 4.86

25 2.41 1.45 3.86

26 2.41 0.45 2.86

27 2.41 -0.55 1.86

28 2.41 -1.55 0.86

29 2.41 -2.55 -0.14

30 1.41 -2.55 -1.14

31 0.41 -2.55 -2.14

32 -0.59 -2.55 -3.14

33 -1.59 -2.55 -4.14

34 -2.59 -2.55 -5.14

35 -3.59 -2.55 -6.14

36 -4.59 -2.55 -7.14

SPY QTY A

133C -1 0.5 -0.5

133P 1 -0.49 -0.49
-0.99

2011
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SPY 133C(2.70*-1) | 29P(2.85*1) P/L
125 2.70 5.15 7.85
126 2.70 4.15 6.85
127 2.70 3.15 5.85
128 2.70 2.15 4.85
129 2.70 1.15 3.85
130 2.70 0.15 2.85
131 2.70 -0.85 1.85
132 2.70 -1.85 0.85
133 2.70 -2.85 -0.15
134 1.70 -2.85 -1.15
135 0.70 -2.85 -2.15
136 -0.30 -2.85 -3.15
137 -1.30 -2.85 -4.15
138 -2.30 -2.85 -5.15
139 -3.30 -2.85 -6.15
140 -4.30 -2.85 -7.15
141 -5.30 -2.85 -8.15
)
/

2011
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AMZN
AMZN
3/1/11 169.44
3/2/11 172.02
3/3/11 172.79
3/4/11 171.67
3/7/11 169.08
3/8/11 166.89
3/9/11 169.05
3/10/11 166.14
3/11/11 168.07
3/14/11 166.73
3/15/11 165.08
3/16/11 164.70
3/17/11 160.97
3/18/11 161.82
3/21/11 164.52

2011

v

AMZN  AAPL
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3/22/11 162.60

3/23/11 165.32

3/24/11 171.10

3/25/11 170.98

3/28/11 169.35

3/29/11 174.62

3/30/11 179.42

3/31/11 180.13

4/1/11 180.13

4/1
4/16 ( ) 5/21
180C( )*1 4.00
180C( )*1 9.25
180P( )*1 3.90
180P( )*1 9.15
=(9.25 4.00)+(9.15 3.90)=10.50
QTY A
180 1 0.51 0.51
180 1 -0.48 -0.48
180 -1 0.53 -0.53
180 -1 -0.47 0.47
TOTAL -0.03
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5/21
4/16 180
LONG SHORT
180
AMZN | 180C(4.00*1) | 180P(3.90*1) | P/L 180P(9.15*1) | P/L
(9.25*1)
160 -4.00 16.10 | 12.10 9.25 -10.85| -1.60
161 -4.00 15.10 | 11.10 9.25 -9.85| -0.60
162 -4.00 14.10 | 10.10 9.25 -8.85 0.40
163 -4.00 13.10 9.10 9.25 -7.85 1.40
164 -4.00 12.10 8.10 9.25 -6.85 2.40
165 -4.00 11.10 7.10 9.25 -5.85 3.40
166 -4.00 10.10 6.10 9.25 -4.85 4.40
167 -4.00 9.10 5.10 9.25 -3.85 5.40
168 -4.00 8.10 4.10 9.25 -2.85 6.40
169 -4.00 7.10 3.10 9.25 -1.85 7.40
170 -4.00 6.10 2.10 9.25 -0.85 8.40
171 -4.00 5.10 1.10 9.25 0.15 9.40
172 -4.00 4.10 0.10 9.25 1.15| 10.40
173 -4.00 3.10| -0.90 9.25 2.15| 11.40
174 -4.00 2.10| -1.90 9.25 3.15| 12.40
175 -4.00 1.10| -2.90 9.25 4.15| 13.40
176 -4.00 0.10| -3.90 9.25 5.15| 14.40
177 -4.00 -0.90| -4.90 9.25 6.15| 15.40
178 -4.00 -1.90| -5.90 9.25 7.15| 16.40
179 -4.00 -2.90| -6.90 9.25 8.15| 17.40
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180 -4.00 -3.90| -7.90 9.25 9.15| 18.40
181 -3.00 -3.90 | -6.90 8.25 9.15| 17.40
182 -2.00 -3.90| -5.90 7.25 9.15| 16.40
183 -1.00 -3.90 | -4.90 6.25 9.15| 15.40
184 0.00 -3.90| -3.90 5.25 9.15| 14.40
185 1.00 -3.90| -2.90 4.25 9.15| 13.40
186 2.00 -3.90| -1.90 3.25 9.15| 12.40
187 3.00 -3.90| -0.90 2.25 9.15| 11.40
188 4.00 -3.90 0.10 1.25 9.15| 10.40
189 5.00 -3.90 1.10 0.25 9.15 9.40
190 6.00 -3.90 2.10 -0.75 9.15 8.40
191 7.00 -3.90 3.10 -1.75 9.15 7.40
192 8.00 -3.90 4.10 -2.75 9.15 6.40
193 9.00 -3.90 5.10 -3.75 9.15 5.40
194 10.00 -3.90 6.10 -4.75 9.15 4.40
195 11.00 -3.90 7.10 -5.75 9.15 3.40
196 12.00 -3.90 8.10 -6.75 9.15 2.40
197 13.00 -3.90 9.10 -7.75 9.15 1.40
198 14.00 -3.90| 10.10 -8.75 9.15 0.40
199 15.00 -3.90| 11.10 -9.75 9.15| -0.60
200 16.00 -3.90| 12.10| -10.75 9.15| -1.60

2011/4/4 182.94

2011/4/5 185.29

2011/4/6 182.76

20117477 184.91

2011/4/8 184.71
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AMZN 180 185
180 180C 180P 180P
180 0TM™
180 180
QTY A

180 1 0.75 0.75
180 1 -0.24 -0.24
180 -1 0.61 -0.61
180 -1 -0.39 0.39
185P -1 -0.48 0.48

TOTAL 0.77

LONG SHORT
180 185P
AMZN | 180C(4.00*1) | 180P(3.90*1) | P/L 180P(9.15*1) P/L
(9.25*1) 8.50%1

160 -4.00 16.10 | 12.10 9.25 -10.85 -16.50 | -18.10
161 -4.00 15.10 | 11.10 9.25 -9.85 -15.50 | -16.10
162 -4.00 14.10 | 10.10 9.25 -8.85 -14.50 | -14.10
163 -4.00 13.10 9.10 9.25 -7.85 -13.50 | -12.10
164 -4.00 12.10 8.10 9.25 -6.85 -12.50 | -10.10
165 -4.00 11.10 7.10 9.25 -5.85 -11.50 | -8.10
166 -4.00 10.10 6.10 9.25 -4.85 -10.50 | -6.10
167 -4.00 9.10 5.10 9.25 -3.85 -9.50| -4.10
168 -4.00 8.10 4.10 9.25 -2.85 -8.50| -2.10
169 -4.00 7.10 3.10 9.25 -1.85 -7.50| -0.10
170 -4.00 6.10 2.10 9.25 -0.85 -6.50 1.90
171 -4.00 5.10 1.10 9.25 0.15 -5.50 3.90
172 -4.00 4.10 0.10 9.25 1.15 -4.50 5.90
173 -4.00 3.10| -0.90 9.25 2.15 -3.50 7.90
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174 -4.00 2.10| -1.90 9.25 3.15 -2.50 9.90
175 -4.00 1.10| -2.90 9.25 4.15 -1.50 | 11.90
176 -4.00 0.10| -3.90 9.25 5.15 -0.50 | 13.90
177 -4.00 -0.90| -4.90 9.25 6.15 0.50 | 15.90
178 -4.00 -1.90| -5.90 9.25 7.15 1.50 | 17.90
179 -4.00 -2.90| -6.90 9.25 8.15 2.50 | 19.90
180 -4.00 -3.90| -7.90 9.25 9.15 3.50| 21.90
181 -3.00 -3.90| -6.90 8.25 9.15 4.50| 21.90
182 -2.00 -3.90| -5.90 7.25 9.15 5.50| 21.90
183 -1.00 -3.90 | -4.90 6.25 9.15 6.50 | 21.90
184 0.00 -3.90 | -3.90 5.25 9.15 7.50 | 21.90
185 1.00 -3.90 | -2.90 4.25 9.15 8.50 | 21.90
186 2.00 -3.90 | -1.90 3.25 9.15 8.50 | 20.90
187 3.00 -3.90 | -0.90 2.25 9.15 8.50 | 19.90
188 4.00 -3.90 0.10 1.25 9.15 8.50 | 18.90
189 5.00 -3.90 1.10 0.25 9.15 8.50 | 17.90
190 6.00 -3.90 2.10 -0.75 9.15 8.50 | 16.90
191 7.00 -3.90 3.10 -1.75 9.15 8.50 | 15.90
192 8.00 -3.90 4.10 -2.75 9.15 8.50 | 14.90
193 9.00 -3.90 5.10 -3.75 9.15 8.50 | 13.90
194 10.00 -3.90 6.10 -4.75 9.15 8.50 | 12.90
195 11.00 -3.90 7.10 -5.75 9.15 8.50 | 11.90
196 12.00 -3.90 8.10 -6.75 9.15 8.50 | 10.90
197 13.00 -3.90 9.10 -7.75 9.15 8.50 9.90
198 14.00 -3.90 | 10.10 -8.75 9.15 8.50 8.90
199 15.00 -3.90| 11.10 -9.75 9.15 8.50 7.90
200 16.00 -3.90| 12.10| -10.75 9.15 8.50 6.90
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180 180

ATM ATM
ATM o™
1™

1™ O0TM™
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1)
/
FXE
QTY A

144 -1 0.51 -0.51

144 -1 -0.49 0.49

144 1 0.51 0.51

144 1 -0.49 -0.49

TOTAL 0
FXE 144C(1.85*1) | 144P(2.1*1) | P/L 144C(2.45*%1) | 144P(2.80*1) | P/L
135 1.85 -6.90 -5.05 -2.45 6.20 3.75
136 1.85 -5.90 -4.05 -2.45 5.20 2.75
137 1.85 -4.90 -3.05 -2.45 4.20 1.75
138 1.85 -3.90 -2.05 -2.45 3.20 0.75
139 1.85 -2.90 -1.05 -2.45 2.20 -0.25
140 1.85 -1.90 -0.05 -2.45 1.20 -1.25
141 1.85 -0.90 0.95 -2.45 0.20 -2.25
142 1.85 0.10 1.95 -2.45 -0.80 -3.25
143 1.85 1.10 2.95 -2.45 -1.80 -4.25
144 1.85 2.10 3.95 -2.45 -2.80 -5.25
145 0.85 2.10 2.95 -1.45 -2.80 -4.25
146 -0.15 2.10 1.95 -0.45 -2.80 -3.25
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147 -1.15 2.10 0.95 0.55 -2.80 -2.25
148 -2.15 2.10 -0.05 1.55 -2.80 -1.25
149 -3.15 2.10 -1.05 2.55 -2.80 -0.25
150 -4.15 2.10 -2.05 3.55 -2.80 0.75
151 -5.15 2.10 -3.05 4.55 -2.80 1.75
152 -6.15 2.10 -4.05 5.55 -2.80 2.75
153 -7.15 2.10 -5.05 6.55 -2.80 3.75
154 -8.15 2.10 -6.05 7.55 -2.80 4.75
155 -9.15 2.10 -7.05 8.55 -2.80 5.75
FXE v

3/16/11 | 138.53 11.86

3/17/11 | 139.64 11.67

3/18/11 | 141.14 10.58

3/21/11 | 141.64 11.61

3/22/11 | 141.37 10.49

3/23/11 | 140.46 11.10

3/24/11 | 141.12 10.69

3/25/11 | 140.17 10.89

3/28/11 | 140.36 10.93

3/29/11 | 140.51 10.63

3/30/11 | 140.72 10.58

3/31/11 | 141.18 10.39

4/1/11 141.83 9.97

4/4/11 141.39 10.13

4/5/11 141.67 9.85

4/6/11 142.76 10.29

4/7/11 142 .47 10.00

4/8/11 144 .50 10.11
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FXE

MayFXE144C(-1)
MayFXE144P(-1)
JUNFXE144C(+1)
JUNFXE144P(+1)
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uso QTY A
40 1 0.88 0.88
45 -2 0.53 -1.06
50 1 0.22 0.22
TOTAL 0.04
40C(5.45%1) | 45C(2.6*2) | 50C(0.65*1) | P/L
35 -5.45 5.2 -0.65 -0.9
36 -5.45 5.2 -0.65 -0.9
37 -5.45 5.2 -0.65 -0.9
38 -5.45 5.2 -0.65 -0.9
39 -5.45 5.2 -0.65 -0.9
40 -5.45 5.2 -0.65 -0.9
41 -4.45 5.2 -0.65 0.1
42 -3.45 5.2 -0.65 1.1
43 -2.45 5.2 -0.65 2.1
44 -1.45 5.2 -0.65 3.1
45 -0.45 5.2 -0.65 4.1
46 0.55 3.2 -0.65 3.1
47 1.55 1.2 -0.65 2.1
48 2.55 -0.8 -0.65 1.1
49 3.55 -2.8 -0.65 0.1
50 4.55 -4.8 -0.65 -0.9
51 5.55 -6.8 0.35 -0.9
52 6.55 -8.8 1.35 -0.9
53 7.55 -10.8 2.35 -0.9
54 8.55 -12.8 3.35 -0.9
55 9.55 -14.8 4.35 -0.9

2011
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QTY A
40P 1 -0.13 -0.13
45p -2 -0.46 0.92
50P 1 -0.76 -0.76
TOTAL 0.03
40P(0.35%1) | 45P(1.95%2) | 50P(5.50%1) | P/L
35 4.65 -16.1 9.5 -1.95
36 3.65 -14.1 8.5 -1.95
37 2.65 -12.1 7.5 -1.95
38 1.65 -10.1 6.5 -1.95
39 0.65 -8.1 5.5 -1.95
40 -0.35 -6.1 4.5 -1.95
41 -0.35 -4.1 3.5 -0.95
42 -0.35 -2.1 2.5 0.05
43 -0.35 -0.1 1.5 1.05
44 -0.35 1.9 0.5 2.05
45 -0.35 3.9 -0.5 3.05
46 -0.35 3.9 -1.5 2.05
47 -0.35 3.9 -2.5 1.05
48 -0.35 3.9 -3.5 0.05
49 -0.35 3.9 -4.5 -0.95
50 -0.35 3.9 -5.5 -1.95
51 -0.35 3.9 -5.5 -1.95
52 -0.35 3.9 -5.5 -1.95
53 -0.35 3.9 -5.5 -1.95
54 -0.35 3.9 -5.5 -1.95
55 -0.35 3.9 -5.5 -1.95

2011
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uso v
3/23/11 42.14 33.77
3/24/11 42.14 33.59
3/25/11 42.18 32.17
3/28/11 41.48 31.41
3/29/11 41.74 31.25
3/30/11 41.67 32.03
3/31/11 42.71 33.11
4/1/11 43.34 31.77
4/4/11 43.30 31.36
4/5/11 43.08 30.52
4/6/11 43.39 30.74
4/7/11 44.03 30.95
4/8/11 45.25 33.13

2011

Copyright (C) Enjyuku Corporation. All Rights Reserved.

03-6638-8482

http.//www.enjyuku.com E-mailiinfo@enjyuku.com

4

P/L



[Bnjyuku

2011 4

%)

* S&P500

O™

2005 2007

Copyright (C) Enjyuku Corporation. All Rights Reserved.
03-6638-8482
http.//www.enjyuku.com E-mailiinfo@enjyuku.com



[Bnjyuku

2011 4
100 110
30 40 10 140
0.10 0.30
140
3 140 /145C
3
S&P500
5 4/14 145 /150
6 5/17 110
160 /175 0™
S&P500 S&P500

Copyright (C) Enjyuku Corporation. All Rights Reserved.
03-6638-8482
http.//www.enjyuku.com E-mailiinfo@enjyuku.com



[Bnjyuku

2011 4

Copyright (C) Enjyuku Corporation. All Rights Reserved.
03-6638-8482
http.//www.enjyuku.com E-mailiinfo@enjyuku.com



