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Manage Winners, Shall We?

e Option Selling, TP at 50% Ll FE— 1" ENARIECE
e What the hell why?
o B— 1A RAXBIE IS

o Let’' see what test shows us!
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$SPX Short Strangle

o ;MixHAIB]: 2007 ~ 2022 Mid Year

o Sell 15DLT / 20DLT Strangle, =50DTE

e Entry: 50DTE, Null IVR Filter, ToLT G4 ENT

o Exit: Expire (Set and Forget) / 50% mZ KB EWRHIER
o [Hf—HMEEREIF?


http://PowerUpGammas.com

FREE b,  GROW TO BE MARKET-SMART

TUTORIAL

WWW.POWERUPGAMMAS.COM

$SPX 20DLT Strangle - iz XS LE

# Trades: 113/ 179

% Premium Gain (SSPX, 20DLT Strangle) - Expire / 0.5mgt

B % Premium Gained - Expire W % Premium Gained - 0.5mgt
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$SPX 15DLT Strangle - iz X LE

# Trades: 121/ 196

% Premium Gain (SSPX, 15DLT Strangle) - Expire / 0.5mgt

W % Premium Gained - Expire W % Premium Gained - 0.5mgt
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$SPX Short Strangle - B3R ZFEXTEE

CAR (SSPX Strangle) - Expire / 0.5mgt 20DLT -
9.00% $SPX i
. Expire
% Openin |
8.00% PENING 100,000 100,000 100,000 100,000
Eqty.
7.00% Closin
g 138,750 201,857 205,331 222,512
Eqty.
6.00%
# Years 15.5 15.5 15.5 15.5
5.00%
4.00% CAR 2.14% 4.64% 4.75% 5.30%
3.00% OUt“@E""~ Annual
o e o 2.50% 657%  6.80%  7.90%
P Return
y 4
2.00%
‘\ # Trades 196 121 179 113
1.00% >
61.98% 58.41%
0.00% POWERUPGAMMAS
15DLT - 0.5mgt 15DLT - Expire 20DLT - 0.5mgt 20DLT - Expire
B CAR & Annual Return
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$VIX - Daily 15/11/2019 Open 12.95,

Hi 12.97, Lo 11.92, Close 12 05 (-7.7%) spy = 228 35
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What's the Point...

® Rules are rules, not necessarily “Optimal Practice”

o XH"RL", MARS - FTERINEAIFIF
o UM[F]ZZ B
o IHTESAL, FHRMT
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BHE - BARUR 27 SR S

OPTION AS A STRATEGIC INVESTMENT
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