The Time Bandit Harvest of Dec '02


Time Bandit #1 (spread at time of original position = $11.50)

Date
Bought @ Last
Count
$Debit
Sold @ Last
Count
$Credit
Net

Open

28 Aug 2001

1151.61
03 Jun 1550 P

@ 323.50
700
$ 22,645,000
02 Dec 1550 P

 @ 335.00
700
$ 23,450,000
$ 805,000

Close

10 Dec 2002

904.41
02 Dec 1550 P

@ 645.70
700
$ 45,199,000
03 Jun 1550 P

@ 642.00
600
$ 38,520,000
($ 6,679,000)

Close

18 Dec 2002

891.12



03 Jun 1550 P

@ 659.00
100
$ 6,590,000
$ 6,590,000

Net of all Transactions:
$ 716,000

Time Bandit #2 (spread at time of original position = $23.50)

Date
Bought @ Last
Count
$Debit
Sold @ Last
Count
$Credit
Net

Open

28 Aug 2001

1151.61
03 Jun 1650 P

@ 402.50
700
$ 28,175,000
02 Dec 1650 P

 @ 426.00
700
$ 29,820,000
$ 1,645,000

Close

10 Dec 2002

904.41
02 Dec 1650 P

@ 750.40
700
$ 52,528,000
03 Jun 1650 P

@ 746.00
700
$ 52,220,000
($ 308,000)

Net of all Transactions:
$ 1,337,000

Time Bandit #3 (spread at time of original position = $24.00)

Date
Bought @ Last
Count
$Debit
Sold @ Last
Count
$Credit
Net

Open

28 Nov 2001

1128.52
03 Jun 1700 P

@ 510.00
380
$ 19,380,000
02 Dec 1700 P

 @ 534.50
380
$ 20,311,000
$ 931,000

Close

10 Dec 2002

904.41
02 Dec 1700 P

@ 801.80
380
$ 30,468,400
03 Jun 1700 P

@ 797.00
380
$ 30,286,000
($ 182,400)

Net of all Transactions:
$ 748,600
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