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o DeltaEtntt
¢ Sold 30 Delta Put Option / 15 Delta IC
¢ Do you win according to option chain tells you?
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e Sell SPY ShortStrangle 15DLT, 20DTE

o NiXEHA: Jan 2013 ~ May 2022

o }FHZIHA

o {FHHABANXAFITHIMDH (Notional Value vs. Margin)
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SPY ShortStrangle 15DLT, 20DTE, 10Y 2.72% 17.97% 82.86% ~70%
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SPY ShortStrangle 15DLT, 20DTE, 10Y 2.72% 17.97% 82.86%

SPY ShortStrangle 15DLT, 50DTE, 10Y 2.94% 19.58% 85% ~70%

SPY ShortPut 30DLT, 50DTE, 10Y 5.78% 17.91% 90% ~70%
PowerUpGammas

o EEPremiumfI{ERA (Ball-park)
o Implied Volatility factored into Pricing Model
o IERFHATIMMBHIZAR


http://PowerUpGammas.com

FREE BKT OPTION WIN RATE

WWW.POWERUPGAMMAS.COM

X T HA / FKHARY TN

e Tempted to sell Weeklies, EINEIRFES
o MizaKERD ASER{EMWeekiles

$SPY m MaxDrawDown% TotStratP&L% Cred.':rl:‘?;:\"‘:;dper % OfTimelnMarket TotStratTrades:

SPY ShortStrangle 15DLT, 20DTE, 10Y 2.712% 17.97% 82.86% 25.62% $152.52 99.75%

SPY ShortStrangle 15DLT, 50DTE, 10Y 2.94% 19.58% 85% 27.713% $267.08 93.07% 60
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Volatility Volatility

SPY ShortStrangle 15DLT, SPY ShortStrangle 15DLT,

Year 20DTE, 10Y 50DTE, 10Y
2013 0.78% 3.59%
2014 2.61% 1.49%
2015 2.02% 1.2%
2016 2.56% 2.28%
2017 1.75% 1.87%
2018 3.39% 3.63%
2019 3.13% 5.31%
2020 12.77% 11.69%
2021 2.86% 1.96%
2022 2. 41% 2.05%
o -Ill.ll
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What's the Point...

¢ Do you win according to option chain tells you?
o ITE /KK
o THMII—EHEZMNUARE

- Good to see effectiveness in 1 year

- Happy to see effectiveness in 3 years

- Effective in 5 years. Call it Holy Gee

- Someone offers you eternity, run as fast as you can


http://PowerUpGammas.com

FREE BKT OPTION WIN RATE

WWW.POWERUPGAMMAS.COM

BHE - BARUR 27 SR S

OPTION AS A STRATEGIC INVESTMENT
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