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BXMහጱԾኞ

• ᡦ१ੑ (Hypothetical Position)
• BXM - CBOEവڊጱහ (Buy-Write Index)
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BXMහጱᔮᕹ۸᪠

• ᳩ๗೮ํSPX౮ړᙎᐥ
• ଶ๗์ڊܕ
ྯӻᛔᆐ์ᒫӣӻޮԲ

๋ᬪک๗ጱ์ଶ๗ (DTE~30)

๋ᬪጱOTMಗᤈհ

೮ํک๗

• ᖅ֢

• ᡦ१ੑ (Hypothetical Position / Investment)
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From 2002 to 2021 BXM SPX500

ीᳩሲݳ॔ 5.72% 7.41%

ଙතፅຽٵ૧ 10.67% 15.49%

ᷚᴾ᧣ᜓݸතፅ 0.54 0.48
PowerUpGammas

SPX / BXMᤒሿྲ
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• Option 1: SPX (Index) Option ൫ᯈ$SPY

ᛔୌᒽኼ᪠

• Option 2: $SPY ൫ᯈSPY Option
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ሿਫӨቘᦞጱᄟࣁ૧᪗
• Իฃ౮ (-)

• Bid / Ask Spreads (+/-)

• ᤩၝޮݸӞԣفᙎᐥጱհ૧ (+/-)

• Discretion Play
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• ຝ֛کᔮ҅෫ੱጱදݢ࠺ᚆ

• ၝጱഖፅᕡᜓ
• Beta֢ԅԀᘶӧݶጱ१ੑ

N%ጱᩒԾಭفᬯӻ֛ᔮ
ಸࢧᜓ᧣දಗᤈհ >>> ᷚᴾץ

What’s the Point…
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