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¢ Extremely popular among retails and beginners

o REN: BEMN (ErMIZEFRIEIA)
® Pros of DOTM: Super high % Winner (Theo v.s Actual) ...

® Cons of DOTM: We will see in the test
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Let’s Test and Find Out

e Short $QQQ Strangle, heavily reliant on Delta
o ;i /EIHA: Mar. 2011 ~ Present

e Short Strangle, #{i{ Delta 7 E418:25/15/5
o 5 FIHALGIE SRR K A MHI[C]
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$QQQ Short Strangle Backtest

$QQQ Short Strangle - Profit Amount
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$QQQ Short Strangle Backtest

SQQQ Short Strangle - DLT Stratification
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Short Strangle Backtest

SQQQ Short Strangle - Accumulated Profit

= Accu Profit - 25DLT - Accu Profit - 15DLT = Accu Profit - 5DLT
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What's the Point...

QQQ m AnnVolatility MaxDrawDown% StratWinRate

25 DLT 1.83% 5.49% 17.96% 64.51%
15 DLT 1.76% 3.45% 13.29% 76.15%
5DLT 1.08% 1.42% 8.28% 92.16%
POWERUPGAMMAS
- & @
Xa Chinese (Traditional) ¥ > Korean ~ Translate message Turn off for: Chinese (Traditional)
Hi Sam,

EORF-BRERRERAHNE, TEFACZERRENZE —BSEE, SrlRFL-EREEN R, EREAPRBOBEIRE, ERFHRFCEHRTEN, BARS—BEE, ERNTREEEZERZONMEBNTH, HERR L2 FNIHREN
7, CERNRS.

® Learnitall

¢ Hunt for what you like

¢ Widen your edges

® Enjoy ups and downs

® The worst is yet to come
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OPTION AS A STRATEGIC INVESTMENT
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