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ACIRBISOIESSIR . 4h 2012-2019  (SFEMIRAZE)

SPX Return vs Strategy Return(Annual-FS)
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CAGR(Strategy): 0. 26 i ink-
SharpRatio(Strategy): 1.57 Portfolio Link:
Max-Drawdown(Strategy): 0. 11
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CAGR(SPX): 0.13
SharpRatio(SPX): 0.78
Max-Drawdown(SPX): 0.2
Volatility (SPX): 0.13

80% Momentum score & Fscore > 6




ACIRBISGIESSIR . 4h 2012-2019  (SEEMIRAZIE)

SPX & Portfolio Monthly Returns(%) 2012-2020
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SP500 Return vs Strategy Return(Annual-FS)
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ratio -1

Sell Covered Call - SPY 6M

ratio 1.2

HHBHH R HH B R R R

total option return: 8.87000000000007
min option return: -5.110000000000014
min option return date: 11/20/2020
max option return: 5.11

max option return date: 10/23/2020
ratio -0.5

total option return: 6.579999999999983
min option return: -2.3100000000000023
min option return date: 11/20/2020

max option return: 1.65

max option return date: 10/9/2020

ratio 1.3

HHBHH R HH B R R R

total option return: 8.900000000000032
min option return: -4.4500000000000455
min option return date: 11/6/2020

max option return: 4.76

max option return date: 11/13/2020

ratio 0

total option return: 8.330000000000034
min option return: -1.6299999999999955
min option return date: 11/20/2020

max option return: 1.64

max option return date: 10/23/2020

ratio 1.4

HHBHH R HH B R R R R

total option return: 8.910000000000037
min option return: -3.9699999999999704
min option return date: 11/20/2020

max option return: 3.56

max option return date: 11/13/2020

total option return: 8.020000000000035
min option return: -1.6299999999999955
min option return date: 11/20/2020

max option return: 1.58

max option return date: 10/16/2020

ratio 1.5

R R R
total option return: 7.5800000000000045
min option return: -1.6299999999999955
min option return date: 11/20/2020

max option return: 1.33

max option return date: 10/23/2020

ratio 2

R R R R
total option return: 6.430000000000004

min option return: -0.8799999999999955
min option return date: 11/20/2020

max option return: 1.03

max option return date: 10/16/2020

ratio 3

R R R
total option return: 3.2700000000000005
min option return: 0

min option return date:

max option return: 0.39

max option return date: 10/23/2020

ratio 4
T R R
total option return: 1.5599999999999996
min option return: 0

min option return date:

max option return: 0.19

max option return date: 12/4/2020

ratio 5
R R
total option return: 0.6299999999999999
min option return: 0

min option return date:

max option return: 0.09

max option return date: 12/11/2020

ratio 6
T R R
total option return: 0.31

min option return: 0

min option return date:

max option return: 0.07

max option return date: 12/11/2020

ratio 7
T R R
total option return: 0.15

min option return: 0

min option return date:

max option return: 0.04

max option return date: 12/11/2020

Best Ratio: 0
Max Total Option Return: 8.910000000000037
Additional Option Return Percentage:2.60%
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Sell Covered Call - SPY 6M

NEXT WEEK PRICE <= STRIKE_PRICE Expected Moves Visualized
HARUKEES : Premium (RELHEIERR)
NEXT WEEK PRICE > STRIKE PRICE S £ wmones
HARUES: strike price + premium - next_week_price i preuduc o

table in visual form: PR
next_week_price ¥ strike price Lbi& 5 s
strike price = this_week price + ratio®* ATM_premium sioass

(Z{LlFexpected movement)




