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Return on Capital (ROC)
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=5 1 BR{RATRE ROC

o FRHEAZYZF (Implied) / FIEIENF (Realized)
o #{l1: Short Naked

@ o\ Strategy Builder — Capltal (I\/Iargin) = 7,923

ACTN RT LST TRD DAY STRIKE TYPE DELTA THETA BID/ASK S VAS ° It —
Leg 1 Sell 1 MAR 17 '23 414 Call 0.405 -0.116 6.76x6.90 144 x53 Max PrOfIt 680

e ROC per Day (DTE46)= 0.19%

Clear All Legs + PROFILE + Add to Watchlists

o #{l2: Iron Condor

@51 strategy Builder  Capital (Max Loss) = 500 - 120 = 380

ACTN RT  LSTTRD DAY STRIKE TYPE DELTA  THETA BID/ASK SIZE e Max Profit = 120
Leg 1 Sell 1 MAR 17 '23 430 Call 0.154 -0.061 1.80x1.86 591x273

Leg 2 Buy 1 MAR 17 '23 435 Call 0.102 -0.044 1.09x1.14 389x990 ° R er Da DTE46 — O 69(y
= U. 0]
Leg 3 Sell 1 MAR 17 '23 375 Put -0.146  -0.070 2.56x%x2.60 1,668x132 OC p y ( )
Leg 4 Buy 1 MAR 17 '23 370 Put -0.118  -0.063 2.07x2.11 2,000x363
Mar 370/375 430/435 Iron Condor -0.025 0.023 -1.30x-1.11 132x363

Clear All Legs + PROFILE + Add to Watchlists



http://PowerUpGammas.com

FREE b KEEP AN EYE ON YOUR ROC

TUTORIAL

WWW.POWERUPGAMMAS.COM

”IE:Ei&}'I\%;R ROC

Straight
ROC per Day 0.19% 0.69% Underlying i Annual Return
Allocation Short Call Iron Condor SSPY 2000 ~ 2022 6.15%
20% 14% 50% SDIA 2000 ~ 2022 7.00%
25% 17% 62% SIWM 2000 ~ 2022 7.39%
30% 21% 75% US Market Average 2000 ~ 2022 6.85%
35% 24% 87% Shanghai Stock Exchange Composite Index 2000 ~ 2022 3.60%
40% 27% 99% Cash Management Tools (China) N/A 2.50%
45% 31% 112% Note: %88 Cash Account JA1TZ5E
50% 34% 124% . _ P
55% 38% 137% o TiF, IInUNEE D :
60% 11% 149% ROC per Day = 0.15%
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o [3% Delta, HI#ESE S e Trading = Weight|Assess|Crunch Data


http://PowerUpGammas.com

FREE

Toome: » KEEP AN EYE ON YOUR ROC

f‘qﬂ

WWW.POWERUPGAMMAS.COM

BHE - BIRIR 58 SR IS

OPTION AS A STRATEGIC INVESTMENT
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