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1% ($SPX) I KIEZR, B

e Follow-through BEJJ: 48%E L5k / 484 T ik

22 Y]

Follow-Through by Scenario
dailyRTN+1 dailyRTN+2 mdailyRTN+3 mdailyRTN+4 mdailyRTN+5
o Benchmark = 54.39%
o o0 encnmar . (

50.00%
45.00%
40.00%
35.00%
30.00%
25.00%
20.00%
15.00%
10.00%
5.00%
0.00%

up 1% down 1% up 1.5% down 1.5% up 2% down 2%

dailyRTN+1 48.36% 3.96% 44.86% 41.31% 44.44% 41.32%

dailyRTN+2 52.69% 3.80% 50.54% 42.59% 47.81% 3.24%

W dailyRTN+3 53.93% 43.86% 53.08% 43.89% 52.08% 43.96%

M dailyRTN+4 53.85% 44.17% 53.05% 43.95% 51.40% 44.14%

M dailyRTN+5 54.64% 43.90% 53.31% 44.78% 52.30% 45.01%

Source: PowerUpGammas
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SSPX Overnight Gap Real Return
B PCT eswAcc. PCT

SSPX Overnight Gap ABS Return
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