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FREE LET'S CHECK SOME GAPS

WWW.POWERUPGA
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o AEMBATEI—R Bar IXE = Gap Up
o FEME/ITFBI—IR Bar IXE 1 = Gap Down
o IIERBFEMEN AN, XEBLXA
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SPY - Daily 18/10/2022 Open 373.415, Hi 373.733, Lo 365.84, Close 369.433 (1.2%)
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MRARKEAEZERT n%...

o $SPY iT90% A LI E=IZE L IT{EEFEHT7E [0,1.5%)]

e How about setting on stratification and explore some stats?

- (B 1E235F $SPY #E (TZE 28th Feb 2023)
- Gap Down, Gap Up, Gap Percent, Subsequent move (Reversal / Con't)
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Here is Some Fun Stuff...

Gap Percent

3% Gap Down Reversal 52% 50% 49% 51% 50% 50%
Continuation 47% 50% 51% 49% 50% 50%
3 Gap Up Reversal 46% 44% 40% 40% 38% 37%
Continuation 54% 55% 59% 59% 62% 63%

o MIEMA—TFMHE
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Here is Fun Stuff...

Gap Percent

Gap Percent
Diff.
% if Gap Down -5% -1% 1% -1% 0% 1%
YL B B %k +Gap Down -3% 0% 6% 3% 10% | 7%
%8 Gap Up 8% | 11% | 19% | 19% | 24% | 26%
PA i BH 2k +Gap Up 10% 12% 16% | 24% | 30% | 31%

. Reversal 52% 50% 49% 51% 50% 50%

I 3H Gap Down : :
Continuation 47% 50% 51% 49% 50% 50%
338 Gap U Reversal 46% 44% 40% 40% 38% 37%

a
= sl Continuation | 54% | 55% | 59% | 59% | 62% | 63%
.y Reversal 51% 50% 47% 49% 45% 46%
) 2% +Gap Down

Vi Fi%+Gap Continuation | 48% | 50% | 53% | 51% | 55% | 54%
. Reversal 44% 44% 42% 38% 34% 34%

) Zg+Gap U > 2
VA1 1 %+ Gap Up Continuation | 55% | 56% | 57% | 61% | 64% | 65%
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Here is@Stuff...

Gap Performance
1B Gap Up === FTPHZZ+Gap Down

Source: PowerUpGammas

Diff.

Gap Percent
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What's the Point...

o Eiﬁﬁmiﬁs E"] I‘IﬂiEEy_i, 9 1E£I] zEE%:tEtiane E’\] iaﬂg | cannot help you think. This is something in your brain.

| can only tell you the reality

O 3‘5% EP%EE’J% Probability Consistency Manage Risk  BEKtH

B ® Q&A  February 23, 2023 at 02:51

BUAEE MRERNEE, BRBTAIAREBERT AR EERRAES —LRFIMRYE, (Eba20235F1 6 A arvikiRhafH, 2B 15AFHRrANR L) HEZHMMAIR KR, HaL2iMRk, BESamiES.
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OPTION AS A STRATEGIC INVESTMENT
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