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Bollinger Bands

o RITITHANTHIZRIIRARIGHR
o Let's Walk-through
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Mean Reversion (131E[0])3)

¢ Standard Setup (20, 2, 2)
e Dow30 / S&P500[*] Constituent Stocks

o 22 Years' Data (2000 - 2021)
e Buy and Sell / Short and Cover Rules
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DOW30 (20,2,2)

: -CAR = 1.66%
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S&P500([*] (20,2,2)

CAR =-0.79%
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¢ Standard Setup (20, 2, 2)
e Dow30 / S&P500[*] Constituent Stocks

o 22 Years' Data (2000 - 2021)
e Buy and Sell / Short and Cover Rules

e Market Drift
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DOW30 (20,2.5,2)

CAR =3.08%
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S&P500[*] (20,2.5,2)

CAR =2.12%
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CAR = 1.66%
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DOW30 SDZ%

(1,3,0.1/1, 3, 0.1)
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S&P500[*] SDZ
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What's the Point...

o ST BBMELLGSICENMEER

o MIZ—EHAEE (KRAREIRER/LTENHE)
e Challenge Norm (Be Open-Minded, Stay Creative)

HE, ERTHM
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e Welcome to GTL (Gammas Technical Lab)
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BHE - BARUR 27 SR S

OPTION AS A STRATEGIC INVESTMENT

~ CRASH COURSE
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