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Put, Call and Strangle Selling Profitability
DATA USED => 2018-11-12 THRU 2019-07-26

OVERVIEW

This study was run to find the profitability of weekly options selling on an array of
symbols. These symbols were filtered for acceptable liquidity and risk tolerance
thresholds based on theoretical account values between $100,000 and $500,000.
Accounts above $500,000 may have possible liquidity issues that would adversely
effect profitability. Accounts under $100,000 may have issues taking control of
exercised options in certain symbols which was assumed in expirations with Bid/

Ask spreads above acceptable levels.

In this study we simulated selling a 30 A call and put every Friday at the close for
the next weekly expiration. In the event one of the options expired in the money,
the shares were simulated to be exercised and the position immediately closed at
the closing price on that expiration day. In practice this may not be possible, but

was determined to be the best course of action for this study.

Some trades were left off because of presumed bad data from the options opening
and/or closing prices. The results should be insignificant from a statistical

standpoint. Any symbols that did not have enough data to create accurate results

from the study were left off entirely. These symbols were SIRI, SHY, IAU, PINS,
AMLP, DD, P who all met the liquidity and risk tolerances but did not have enough

accurate data to give statistically valid results.

A follow up study is planned to filter out one or both sides of strangle selling when
certain criteria from SMWOC trend and volatility parameters do not align for that

week.
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Options Selling

Symbol

AAOI

AAPL

ABBV

ABT

ACAD

ADM

ADP

ADSK

AEO

AFL

AG

AGNC

AIG

AKS

AMAT

AMBA

AMC

Put

Total

P/L

$-1.95

$-2.51

$-7.85

$ -6.55

$0.91

$-0.92

$-3.96

$11.76

$-0.51

$-2.55

$2.10

$0.51

$-0.11

$1.33

$-0.19

$3.84

$3.21

$-1.41

Put

Biggest

Loss

$-4.51

$-2.13

$-13.19

$-5.40

$-2.49

$-1.97

$-2.42

$-5.53

$-15.99

$-1.56

$-1.51

$-0.17

$-0.42

$-4.22

$-0.33

$-1.95

$-5.31

$-1.51

Put

Biggest

Profit

$0.57

$0.66

$2.31

$0.95

$0.68

$0.40

$0.42

$1.90

$3.55

$0.55

$0.39

$0.15

$0.07

$0.75

$0.08

$0.88

$1.10

$0.25

Put
Win
%

72.97
%

72.97
%

81.08
%

70.27
%

75.68
%

83.78
%

70.27
%

91.89
%

78.38
%

67.57
%

83.78
%

97.30
%

86.49
%

81.08
%

83.78
%

83.78
%

86.49
%

78.38
%

Call

Total

P/L

$1.88

$3.99

$-0.91

$2.60

$-12.84

$ -4.61

$0.50

$-2.17

$-8.80

$0.17

$-3.93

$-2.62

$0.01

$-3.49

$0.71

$-4.03

$0.26

$-0.09

Call

Biggest

Loss

$-2.61

$-0.62

$-10.06

$-6.07

$-4.19

$-3.38

$-2.07

$-3.99

$-7.54

$-1.52

$-2.38

$-1.80

$-0.19

$-2.60

$-0.10

$-2.37

$-2.69

$-0.88

Call

Biggest

Profit

$0.56

$0.48

$2.30

$0.85

$0.57

$0.60

$0.42

$1.65

$2.87

$0.40

$0.32

$0.10

$0.07

$0.51

$0.08

$0.59

$0.80

$0.25

Call
Win %

78.38
%

91.89
%

72.97
%

64.86
%

78.38
%

78.38
%

70.27
%

67.57
%

75.68
%

70.27
%

81.08
%

94.59
%

72.97
%

94.59
%

70.27
%

72.97
%

83.78
%

Strangle

Total P/L

$-0.07

$1.48

$-8.76

$-3.95

$-11.93

$-5.53

$-3.46

$9.59

$-9.31

$-2.38

$-1.83

$-2.11

$-0.10

$-2.16

$0.52

$-0.19

$3.47

$-1.50

Strangle

Win %

75.68 %

82.43 %

77.03 %

77.03 %

70.27 %

81.08 %

74.32 %

81.08 %

72.97 %

71.62 %

77.03 %

89.19 %

90.54 %

77.03 %

89.19 %

77.03 %

79.73 %

81.08 %

Avg
Win
IVR

27.63
%

30.34
%

32.27
%

23.70
%

28.19
%

27.31
%

31.92
%

31.35
%

23.66
%

29.32
%

29.35
%

35.39
%

42.97
%

32.68
%

46.48
%

30.70
%

28.76
%

35.50
%

Avg

Lose

IVR

22.79 %

20.67 %

31.29 %

28.76 %

30.91 %

30.98 %

38.19 %

28.46 %

19.64 %

26.50 %

39.21 %

27.75 %

59.47 %

20.11 %

49.41 %

24.05 %

25.56 %

43.01 %



Symbol

AMD

AMRN

AMTD

ANF

AOBC

APA

APC

APO

ASHR

ATVI

AUY

AXP

AZN

BABA

BAC

BB

BBBY

BBY

Put

Total

P/L

$5.97

$2.17

$-3.90

$-5.01

$-2.41

$-6.17

$-4.18

$-4.80

$-0.02

$4.40

$0.09

$-1.04

$-0.63

-11.31

$-2.19

$0.43

$1.21

$-2.56

Put

Biggest

Loss

$-1.73

$-2.73

$-4.00

$-4.89

$-1.79

$-2.11

$-5.91

$-3.17

$-1.33

$-2.76

$-0.26

$-11.79

$-1.42

$-12.89

$-1.89

$-0.52

$-0.94

$-7.48

Put

Biggest

Profit

$0.80

$0.68

$0.50

$0.80

$0.35

$0.48

$0.72

$0.25

$0.26

$1.09

$0.05

$1.10

$0.35

$2.45

$0.33

$0.15

$0.52

$1.37

Put
Win
%

83.78
%

89.19
%

75.68
%

72.97
%

81.08
%

67.57
%

81.08
%

75.68
%

83.78
%

78.38
%

91.89
%

86.49
%

72.97
%

78.38
%

75.68
%

86.49
%

67.57
%

81.08
%

Call

Total

P/L

$0.80

$-0.46

$-1.61

$-2.22

$1.10

$0.45

$-18.05

$-6.06

$-1.77

$5.28

$0.00

$-6.61

$-4.53

$-6.78

$-1.93

$1.04

$-1.37

$0.22

Call

Biggest

Loss

$-3.56

$-3.90

$-2.57

$-2.50

$-0.39

$-2.10

$-13.35

$-2.40

$-1.18

$-1.65

$-0.13

$-4.38

$-2.72

$-6.04

$-2.13

$-0.42

$-2.83

$-2.67

Call

Biggest

Profit

$0.76

$0.65

$0.45

$0.57

$0.25

$0.50

$0.69

$0.25

$0.26

$1.07

$0.04

$0.99

$0.25

$2.60

$0.28

$0.23

$0.41

$1.42

Call
Win %

78.38
%

86.49
%

72.97
%

81.08
%

94.59
%

83.78
%

72.97
%

72.97
%

75.68
%

81.08
%

89.19
%

62.16
%

72.97
%

62.16
%

70.27
%

81.08
%

89.19
%

67.57
%

Strangle

Total P/L

$6.77

$1.71

$-5.51

$-7.23

$-1.31

$-5.72

$-22.23

$-10.86

$-1.79

$9.68

$0.09

$-7.65

$-5.16

$-18.09

$-4.12

$1.47

$-0.16

$-2.34

Strangle

Win %

81.08 %

87.84 %

74.32 %

77.03 %

87.84 %

75.68 %

77.03 %

74.32 %

79.73 %

79.73 %

90.54 %

74.32 %

72.97 %

70.27 %

72.97 %

83.78 %

78.38 %

74.32 %

Avg
Win
IVR

35.98
%

8.31 %

27.88

%

25.19
%

31.55
%

27.07
%

17.18
%

29.67
%

23.12
%

25.52
%

60.47
%

29.71
%

52.47
%

31.12
%

24.89
%

37.92
%

34.25
%

28.09
%

Avg

Lose

IVR

23.86 %

6.84 %

31.60 %

34.03 %

49.91 %

33.50 %

15.93 %

29.73 %

20.96 %

19.21 %

52.40 %

28.71 %

51.60 %

29.25%

27.53 %

44.94 %

42.66 %

30.98 %



Symbol

BHC

BIDU

BK

BMY

BP

BRZU

BSX

BUD

BX

BYND

CAH

CAT

CBS

CcC

CCJ

CCL

CF

Put
Total
P/L

$-2.07

-22.13

$-7.17

$-0.07

$3.06

$6.21

$-2.68

$2.36

$0.69

$14.11

$-6.72

$-8.00

$4.13

$-4.87

$-2.71

$-0.51

-11.86

$-1.33

Put

Biggest

Loss

$-3.49

$-19.73

$-2.58

$-2.93

$-1.59

$-3.54

$-2.33

$-4.19

$-1.95

$-22.99

$-4.61

$-4.05

$-5.60

$-3.29

$-3.46

$-0.65

$-6.04

$-5.53

Put

Biggest

Profit

$0.51

$253

$0.53

$0.50

$0.38

$0.85

$0.42

$0.97

$0.35

$5.60

$0.65

$0.70

$1.82

$0.43

$0.85

$0.20

$0.45

$0.63

Put
Win
%

83.78
%

75.68
%

67.57
%

75.68
%

75.68
%

83.33
%

83.78
%

83.78
%

81.08
%

90.91
%

70.27
%

75.68
%

78.38
%

72.97
%

72.97
%

86.49
%

75.68
%

78.38
%

Call

Total

P/L

$1.93

$26.22

$ -2.44

$3.83

$0.78

$-3.14

$-2.26

$-17.72

$-9.57

$-91.47

$-5.11

$-1.75

$3.70

$-1.34

$1.18

$0.76

$-1.72

$-1.61

Call

Biggest

Loss

$-1.60

$-12.86

$-2.69

$-1.90

$-0.78

$-3.00

$-2.02

$-5.28

$-3.20

$-50.15

$-4.02

$-1.68

$-8.50

$-2.31

$-1.82

$-0.37

$-1.45

$-2.64

Call

Biggest

Profit

$0.45

$253

$0.49

$0.61

$0.29

$1.00

$0.34

$0.77

$0.38

$8.80

$0.59

$0.50

$1.87

$0.44

$0.65

$0.15

$0.60

$0.57

Call
Win %

78.38
%

91.89
%

70.27
%

81.08
%

78.38
%

72.22
%

72.97
%

64.86
%

72.97
%

45.45
%

67.57
%

72.97
%

78.38
%

70.27
%

72.97
%

78.38
%

78.38
%

Strangle

Total P/L

$-0.14

$4.09

$-9.61

$3.76

$3.84

$3.07

$-4.94

$-15.36

$-8.88

$-77.36

$-11.83

$-9.75

$7.83

$-6.21

$-1.53

$0.25

$-13.58

$-2.94

Strangle

Win %

81.08 %

83.78 %

68.92 %

78.38 %

77.03 %

77.78 %

78.38 %

74.32 %

77.03 %

68.18 %

68.92 %

74.32 %

78.38 %

71.62 %

72.97 %

85.14 %

77.03 %

78.38 %

Avg
Win
IVR

26.87
%

38.35
%

29.88
%

42.34
%

45.47
%

19.10
%

23.19
%

35.40
%

39.94
%

38.20
%

23.26
%

35.40
%

32.22
%

27.31
%

49.02
%

34.76
%

33.82
%

33.68
%

Avg

Lose

IVR

19.07 %

31.06 %

30.45 %

35.97 %

40.64 %

26.75 %

20.59 %

38.92 %

45.80 %

6.45 %

29.89 %

33.32 %

2521 %

23.02 %

62.70 %

43.06 %

31.77 %

19.20 %



Symbol

CGC

CIEN

CL

CLF

CLR

CMCSA

COF

COG

CcopP

COTY

CPB

CPRI

CREE

CRM

CRON

CRUS

CSCO

csiQ

Put

Total

P/L

$5.32

$-4.05

$272

$-0.09

$-8.48

$1.16

-15.86

$-4.08

$3.51

$0.76

$-0.35

$-3.67

$5.99

$-4.37

$4.57

$3.04

$-0.06

$-2.64

Put

Biggest

Loss

$-4.39

$-2.64

$-3.75

$-1.09

$-5.07

$-1.50

$-6.09

$-2.54

$-2.59

$-0.77

$-2.05

$-3.03

$-3.46

$-10.86

$-0.71

$-4.95

$-2.72

$-2.90

Put

Biggest

Profit

$1.14

$0.74

$0.66

$0.27

$0.85

$0.39

$0.89

$0.25

$0.79

$0.25

$0.55

$1.10

$1.34

$2.64

$0.67

$0.85

$0.81

$0.35

Put
Win
%

78.38
%

72.97
%

83.78
%

72.97
%

72.97
%

78.38
%

67.57
%

72.97
%

72.97
%

86.49
%

72.97
%

74.19
%

81.08
%

72.97
%

86.49
%

81.08
%

83.78
%

Call

Total

P/L

$1.69

$-10.95

$-2.00

$0.52

$0.24

$0.11

$-12.97

$2.24

$7.76

$-1.49

$-8.00

$2.04

$-5.93

$-11.39

$-1.23

$-8.92

$-7.42

$-6.67

Call

Biggest

Loss

$-8.31

$-7.55

$-3.14

$-0.60

$-3.16

$-1.35

$-5.75

$-0.70

$-2.23

$-1.33

$-4.73

$-1.56

$-4.11

$-13.07

$-3.49

$-3.45

$-2.63

$-3.12

Call

Biggest

Profit

$1.05

$0.77

$0.62

$0.19

$0.75

$0.31

$0.71

$0.30

$0.64

$0.27

$0.30

$0.95

$1.11

$2.32

$0.61

$0.55

$0.61

$0.35

Call
Win %

83.78
%

67.57
%

75.68
%

75.68
%

78.38
%

70.27
%

70.27
%

81.08
%

86.49
%

78.38
%

72.97

81.08
%

59.46
%

59.46
%

70.27
%

Strangle

Total P/L

$7.01

$-15.00

$0.72

$0.43

$-8.24

$1.27

$-28.83

$-1.84

$11.27

$-0.73

$-8.35

$-1.63

$0.06

$-15.76

$3.34

$-5.88

$-7.48

$-9.31

Strangle

Win %

81.08 %

70.27 %

79.73 %

74.32 %

75.68 %

74.32 %

68.92 %

81.08 %

77.03 %

86.49 %

75.68 %

75.81 %

77.03 %

75.68 %

77.03 %

72.97 %

70.27 %

77.03 %

Avg
Win
IVR

23.61
%

27.52
%

24.71
%

37.68
%

29.13
%

26.51
%

29.51
%

29.65
%

27.10
%

38.74
%

25.92
%

36.18
%

37.56
%

22.88
%

15.58
%

25.59
%

35.01
%

28.97
%

Avg

Lose

IVR

27.96 %

30.89 %

25.06 %

36.43 %

22.75 %

20.63 %

31.08 %

20.66 %

18.76 %

47.68 %

29.44 %

31.78 %

32.52 %

26.69 %

13.26 %

21.98 %

30.49 %

34.25%



Symbol

CSX

CTL

CTRP

CTSH

CTXS

CvVs

CVvX

CZR

DAL

DB

DBX

DDD

DE

DFS

DG

DHI

DIS

DISH

Put

Total

P/L

$-1.45

$-1.16

$1.39

$-9.37

$-0.64

-14.55

$3.94

$0.58

$-0.11

$0.77

$-1.23

$-0.10

$0.09

$-7.48

$4.43

$5.88

$2.21

$0.33

Put

Biggest

Loss

$-5.94

$-1.46

$-2.75

$-10.75

$-3.94

$-5.72

$-6.87

$-0.92

$-2.51

$-0.28

$-2.27

$-1.44

$-13.16

$-4.87

$-6.29

$-1.06

$-5.20

$-4.47

Put

Biggest

Profit

$0.80

$0.26

$0.75

$0.85

$0.85

$0.66

$1.01

$0.16

$0.63

$0.18

$0.40

$0.31

$2.46

$0.70

$1.69

$0.52

$1.12

$0.75

Put
Win
%

81.08
%

72.97
%

86.49
%

81.82
%

72.97
%

91.89

81.08
%

78.38
%

75.68
%

78.38
%

75.68
%

81.08
%

81.08
%

81.08
%

86.49
%

Call

Total

P/L

$0.53

$1.89

$-6.00

$-2.99

$6.07

$4.23

$-4.91

$-0.28

$-2.89

$1.03

$242

$1.65

$-8.18

$-18.47

$-7.60

$-2.10

$-14.12

$1.80

Call

Biggest

Loss

$-2.24

$-0.55

$-4.26

$-1.71

$-1.49

$-3.11

$-5.02

$-1.17

$-4.95

$-0.24

$-2.20

$-0.48

$-8.59

$-8.81

$-4.52

$-1.74

$-12.07

$-1.98

Call

Biggest

Profit

$0.58

$0.23

$0.60

$0.65

$1.00

$0.67

$0.97

$0.18

$0.58

$0.16

$0.40

$0.25

$2.18

$0.50

$1.55

$0.57

$1.06

$0.65

Call
Win %

78.38
%

83.78
%

67.57
%

70.27
%

90.91
%

86.49
%

72.97
%

86.49
%

78.38
%

89.19
%

83.78
%

89.19
%

70.27
%

64.86
%

70.27
%

70.27
%

70.27
%

81.08
%

Strangle

Total P/L

$-0.92

$0.73

$-4.61

$-12.36

$5.43

$-10.32

$-0.97

$0.30

$-3.00

$1.80

$1.19

$1.55

$-8.09

$-25.95

$-3.17

$3.78

$-11.91

$2.13

Strangle

Win %

79.73 %

78.38 %

75.68 %

78.38 %

86.36 %

79.73 %

78.38 %

89.19 %

74.32 %

85.14 %

81.08 %

82.43 %

74.32 %

70.27 %

75.68 %

75.68 %

75.68 %

83.78 %

Avg
Win
IVR

24.13
%

43.25
%

31.75
%

30.30
%

35.71
%

39.32
%

25.60
%

26.12
%

23.34
%

37.85
%

23.57
%

39.55
%

24.20
%

27.83
%

24.22
%

22.99
%

39.36
%

32.27
%

Avg

Lose

IVR

25.43 %

32.16 %

43.84 %

29.33 %

31.56 %

33.21 %

25.75 %

26.97 %

26.48 %

30.51 %

31.69 %

48.37 %

26.79 %

30.47 %

23.97 %

29.93 %

38.13 %

24.15%



Symbol

DKS

DLTR

DOW

DUST

DVN

DWDP

DXJ

EA

EBAY

ED

EEM

EFA

EMR

EOG

EPD

EPI

ERX

ET

Put

Total

P/L

$-0.81

$-2.77

$-5.62

-13.22

$-5.19

-17.11

$-4.36

$5.63

$4.60

$1.15

$1.01

$-0.46

$-4.24

-16.96

$0.86

$-1.13

$-5.08

$-0.24

Put

Biggest

Loss

$-2.87

$-7.48

$-2.15

$-2.96

$-2.71

$-13.77

$-2.54

$-6.07

$-1.67

$-2.64

$-1.81

$-1.51

$-3.44

$-8.73

$-1.00

$-0.89

$-3.10

$-1.17

Put

Biggest

Profit

$0.95

$1.75

$0.35

$0.60

$0.69

$0.56

$0.38

$2.02

$0.53

$0.40

$0.35

$0.41

$0.60

$1.31

$0.20

$0.25

$0.50

$0.21

Put
Win
%

81.08
%

67.57
%

52.94
%

56.76
%

78.38
%

64.29
%

75.68
%

78.38
%

89.19
%

81.08
%

81.08
%

81.08
%

75.68
%

70.27
%

89.19
%

89.19
%

70.27
%

75.68
%

Call

Total

P/L

$ 264

$-3.29

$0.18

$4.56

$-0.37

$3.10

$-1.28

$13.01

$-2.68

$-2.88

$0.50

$-1.56

$-0.65

$-3.97

$-1.55

$-0.99

$-2.80

$-0.57

Call

Biggest

Loss

$-2.48

$-5.71

$-3.00

$-2.11

$-2.62

$-1.40

$-1.26

$-3.41

$-2.08

$-2.35

$-1.17

$-1.37

$-1.93

$-5.15

$-1.51

$-0.76

$-1.96

$-0.99

Call

Biggest

Profit

$0.75

$1.55

$0.45

$0.70

$0.42

$0.60

$0.30

$1.77

$0.50

$0.35

$0.33

$0.30

$0.50

$1.05

$0.10

$0.10

$0.50

$0.16

Call
Win %

86.49
%

75.68
%

88.24
%

89.19
%

83.78
%

85.71
%

78.38
%

83.78
%

64.86
%

72.97
%

75.68
%

78.38
%

72.97
%

78.38
%

83.78
%

89.19
%

70.27
%

81.08
%

Strangle

Total P/L

$1.83

$-6.06

$-5.44

$-8.66

$ -5.56

$-14.01

$-5.64

$ 18.64

$1.92

$-1.73

$1.51

$-2.02

$-4.89

$-20.93

$-0.69

$-2.12

$-7.88

$-0.81

Strangle

Win %

83.78 %

71.62 %

70.59 %

72.97 %

81.08 %

75.00 %

77.03 %

81.08 %

77.03 %

77.03 %

78.38 %

79.73 %

74.32 %

74.32 %

86.49 %

89.19 %

70.27 %

78.38 %

Avg
Win
IVR

31.04
%

30.16
%

49.63
%

32.13
%

30.78
%

40.78
%

16.11 %

41.80

%

24.61
%

28.72
%

20.07
%

24.69
%

25.02
%

27.39
%

26.26
%

24.20
%

21.45
%

19.98
%

Avg

Lose

IVR

30.06 %

27.99 %

48.84 %

23.08 %

30.93 %

36.27 %

14.20 %

33.76 %

26.99 %

26.99 %

21.98 %

31.63 %

35.59 %

20.58 %

26.54 %

30.58 %

25.99 %

31.79 %



Symbol

ETFC

ETN

EWG

EWI

EWJ

EWU

EWW

EWY

EWZ

EXPE

FAS

FAZ

FB

FCX

FDX

FEYE

FEZ

Put

Total

P/L

$-7.10

$2.35

$-0.89

$0.50

$-0.09

$-0.75

$5.06

$-2.71

$3.13

$242

$0.86

$-8.14

$-2.86

$13.91

$0.05

-52.59

$0.37

$-0.50

Put

Biggest

Loss

$-4.84

$-3.80

$-0.64

$-0.51

$-2.02

$-0.79

$-0.70

$-2.56

$-2.23

$-7.28

$-0.24

$-6.17

$-1.36

$-13.69

$-0.76

$-21.41

$-1.79

$-0.88

Put

Biggest

Profit

$0.60

$0.90

$0.15

$0.20

$0.34

$0.30

$0.45

$0.48

$0.48

$2.40

$0.15

$ 1.00

$0.31

$2.85

$0.21

$2.50

$0.30

$0.31

Put
Win
%

70.27
%

81.08
%

78.38
%

81.08
%

81.08
%

86.49
%

83.78
%

75.68
%

83.78
%

81.08
%

81.08
%

75.68
%

67.57
%

83.78
%

78.38
%

72.97
%

75.68
%

75.68
%

Call

Total

P/L

$-0.20

$-6.73

$-0.27

$0.01

$0.19

$-0.77

$3.88

$0.67

$-0.30

$-0.12

$0.95

$-16.68

$-33.84

$-16.93

$0.42

$9.00

$227

$-0.51

Call

Biggest

Loss

$-1.32

$-3.42

$-0.44

$-0.63

$-0.90

$-0.75

$-1.42

$-1.66

$-2.54

$-4.90

$-0.37

$ -4.66

$-30.48

$-8.11

$-0.74

$-4.31

$-0.55

$-0.88

Call

Biggest

Profit

$0.53

$0.60

$0.15

$0.20

$0.30

$0.10

$0.54

$0.42

$0.48

$1.75

$0.14

$1.30

$0.37

$2.60

$0.25

$2.31

$0.37

$0.18

Call
Win %

72.97
%

70.27
%

83.78
%

91.89
%

75.68
%

91.89
%

89.19
%

78.38
%

78.38
%

70.27
%

91.89
%

62.16
%

75.68
%

64.86
%

75.68
%

70.27
%

78.38
%

78.38
%

Strangle

Total P/L

$-7.30

$-4.38

$-1.16

$0.51

$0.10

$-1.52

$8.94

$-2.04

$2.83

$2.30

$1.81

$-24.82

$-36.70

$-3.02

$0.47

$-43.59

$264

$-1.01

Strangle

Win %

71.62 %

75.68 %

81.08 %

86.49 %

78.38 %

89.19 %

86.49 %

77.03 %

81.08 %

75.68 %

86.49 %

68.92 %

71.62 %

74.32 %

77.03 %

71.62 %

77.03 %

77.03 %

Avg
Win
IVR

32.60
%

31.04
%

32.77
%

28.22
%

20.96
%

25.20
%

18.31
%

27.57
%

28.40
%

46.66
%

27.52
%

22.78
%

24.65
%

29.57
%

33.61
%

38.52
%

35.96
%

29.85
%

Avg

Lose

IVR

29.00 %

27.91 %

21.52 %

43.32 %

29.97 %

32.55 %

12.85 %

24.88 %

30.12 %

48.64 %

30.20 %

28.99 %

2511 %

36.61 %

29.40 %

38.34 %

4213 %

30.23 %



Symbol

FIT

FIVE

FLEX

FLR

FNSR

FOSL

FSLR

FXE

FXI

FXY

GD

GDX

GDXJ

GE

GG

GILD

GLD

GLW

Put
Total
P/L

$0.02

-24.42

$0.26

-22.41

$-1.93

$1.26

$14.70

$-1.32

$0.90

$-0.23

-11.29

$2.39

$272

$2.46

$0.88

$-1.88

$6.93

$-0.76

Put

Biggest

Loss

$-0.59

$-15.72

$-0.65

$-8.03

$-1.39

$-1.06

$-1.43

$-0.94

$-2.29

$-0.76

$-13.92

$-0.73

$-1.80

$-0.46

$-0.34

$-3.41

$-2.40

$-2.74

Put

Biggest

Profit

$0.17

$2.65

$0.24

$0.75

$0.29

$0.90

$1.14

$0.22

$0.36

$0.20

$2.00

$0.23

$0.37

$0.20

$0.15

$0.76

$0.65

$0.41

Put
Win
%

89.19
%

70.27
%

86.49
%

62.16
%

81.08
%

75.68
%

91.89
%

67.57
%

78.38
%

83.78
%

72.97
%

89.19
%

86.49
%

89.19
%

95.24
%

64.86
%

89.19
%

78.38
%

Call

Total

P/L

$213

$-1.26

$0.26

$-3.42

$0.01

$4.84

$2.71

$2.51

$1.29

$-3.02

$-3.76

$-3.27

$-4.98

$0.95

$-0.39

$-2.54

$-1.41

$-0.43

Call

Biggest

Loss

$-0.06

$-6.07

$-0.59

$-2.83

$-0.33

$-0.56

$-2.33

$-0.81

$-1.38

$-1.22

$-8.42

$-1.27

$-2.71

$-0.33

$-0.38

$-4.18

$-3.54

$-1.61

Call

Biggest

Profit

$0.18

$2.15

$0.19

$0.60

$0.20

$0.55

$1.08

$0.22

$0.44

$0.25

$1.75

$0.28

$0.33

$0.22

$0.12

$0.72

$0.65

$0.45

Call
Win %

97.30
%

78.38
%

86.49
%

64.86
%

86.49
%

91.89
%

86.49
%

78.38
%

64.86
%

70.27
%

62.16
%

86.49
%

71.43
%

78.38
%

70.27
%

83.78
%

Strangle

Total P/L

$2.15

$-25.68

$0.52

$-25.83

$-1.92

$6.10

$17.41

$1.19

$2.19

$-3.25

$-15.05

$-0.88

$-2.26

$3.41

$0.49

$-4.42

$5.52

$-1.19

Strangle

Win %

93.24 %

74.32 %

86.49 %

63.51 %

83.78 %

83.78 %

83.78 %

77.03 %

78.38 %

74.32 %

71.62 %

75.68 %

77.03 %

87.84 %

83.33 %

71.62 %

79.73 %

81.08 %

Avg
Win
IVR

39.04
%

29.11 %

36.36

%

46.98
%

24.88
%

25.06
%

42.48
%

23.71
%

18.83
%

28.52
%

27.70
%

33.94
%

46.67
%

29.86
%

21.49
%

31.91
%

34.51
%

31.44
%

Avg

Lose

IVR

64.65 %

29.50 %

28.70 %

47.39 %

1219 %

18.63 %

35.04 %

17.47 %

16.29 %

27.53 %

25.10 %

2251 %

31.69 %

29.87 %

12.92 %

28.75 %

21.98 %

24.25%



Symbol

GM

GOLD

GOOS

GPRO

GPS

GRMN

GRPN

GRUB

GSK

GT

HAL

HEDJ

HES

HFC

HIG

HLF

HOG

HPE

Put

Total

P/L

$1.40

$1.63

-13.62

$0.54

$-1.67

$4.59

$0.36

$2.40

$-2.26

$-5.52

$-8.76

$-2.80

$-1.73

$-7.05

$5.70

$-1.75

$-5.20

$-1.87

Put

Biggest

Loss

$-1.86

$-0.15

$-9.40

$-0.63

$-2.37

$-2.27

$-0.23

$-6.80

$-4.00

$-1.72

$-2.34

$-1.85

$-7.33

$-2.95

$-1.55

$-1.81

$-2.90

$-1.25

Put

Biggest

Profit

$0.44

$0.18

$225

$0.22

$0.67

$1.13

$0.17

$2.55

$0.30

$0.25

$0.39

$0.30

$0.86

$0.70

$0.53

$0.76

$0.58

$0.28

Put
Win
%

78.38
%

93.55
%

78.38
%

83.78
%

81.08
%

83.78
%

89.19
%

78.38
%

83.78
%

62.16
%

67.57
%

78.38
%

81.08
%

70.27
%

91.89
%

67.57
%

72.97
%

81.08
%

Call

Total

P/L

$-1.31

$-1.92

$-0.21

$1.44

$1.43

$-4.86

$0.38

$17.40

$0.30

$0.53

$1.38

$-5.32

$-2.81

$-0.64

$0.48

$4.67

$-2.80

$1.15

Call

Biggest

Loss

$-2.38

$-1.06

$-2.92

$-0.40

$-2.57

$-7.86

$-0.16

$-3.79

$-0.94

$-0.87

$-1.10

$-1.38

$-3.25

$-2.87

$-1.41

$-1.46

$-3.66

$-0.37

Call

Biggest

Profit

$0.40

$0.17

$1.60

$0.13

$0.49

$1.04

$0.11

$2.15

$0.20

$0.20

$0.40

$0.30

$0.71

$0.65

$0.40

$0.74

$0.57

$0.28

Call
Win %

67.57
%

67.74
%

70.27
%

94.59
%

86.49
%

72.97
%

91.89
%

86.49
%

81.08
%

83.78
%

75.68
%

64.86
%

72.97
%

81.08
%

75.68
%

78.38
%

78.38
%

81.08
%

Strangle

Total P/L

$0.09

$-0.29

$-13.83

$1.98

$-0.24

$-0.27

$0.74

$19.80

$-1.96

$-4.99

$-7.38

$-8.12

$ -4.54

$-7.69

$6.18

$292

$-8.00

$-0.72

Strangle

Win %

72.97 %

80.65 %

74.32 %

89.19 %

83.78 %

78.38 %

90.54 %

82.43 %

82.43 %

72.97 %

71.62 %

71.62 %

77.03 %

75.68 %

83.78 %

72.97 %

75.68 %

81.08 %

Avg
Win
IVR

29.44
%

42.85
%

36.02
%

32.71
%

35.67
%

50.35
%

35.92
%

48.61
%

39.60
%

27.56
%

35.53
%

32.65
%

24.75
%

27.91
%

27.92
%

58.39
%

44.06
%

32.40
%

Avg

Lose

IVR

25.98 %

45.83 %

39.80 %

38.50 %

39.34 %

53.81 %

29.60 %

40.08 %

35.43 %

22.79 %

33.46 %

33.30 %

22.83 %

24.43 %

21.83 %

56.87 %

49.33 %

24.74 %



Symbol

HPQ

HRL

HSBC

HSY

HUYA

HYG

BB

IBM

INTC

ITB

ITW

WM

IYR

JBL

JD

JINJ

JNPR

Put

Total

P/L

$-4.46

$2.10

$0.50

$12.63

$-0.75

$1.08

-10.82

$8.63

$-1.68

$-0.79

$2.19

$5.67

$-7.37

$2.06

$-247

$2.96

$-4.06

$0.97

Put

Biggest

Loss

$-3.07

$-1.97

$-1.14

$-2.32

$-1.62

$-2.06

$-7.84

$-5.22

$-3.91

$-2.98

$-0.88

$-5.63

$-8.12

$-3.74

$-1.21

$-2.65

$-9.11

$-0.91

Put

Biggest

Profit

$0.34

$0.60

$0.35

$1.43

$0.65

$0.31

$1.00

$2.10

$0.78

$0.48

$0.35

$1.55

$1.22

$0.45

$0.45

$0.44

$1.12

$0.42

Put
Win
%

75.68
%

86.49
%

91.89
%

72.97
%

86.49
%

72.97
%

86.49
%

78.38
%

83.78
%

75.68
%

72.97
%

83.78
%

67.57
%

81.08
%

81.08
%

81.08
%

Call

Total

P/L

$0.19

$1.23

$1.88

$-15.36

$-4.17

$-2.40

$-13.96

$-8.76

$-0.36

$0.00

$-3.30

$-11.95

$-2.41

$-3.30

$-4.72

$2.69

$-0.63

$0.09

Call

Biggest

Loss

$-0.85

$-1.80

$-1.37

$-5.86

$-3.05

$-0.94

$-4.45

$-4.62

$-1.80

$-2.22

$-1.59

$-8.24

$-4.21

$-2.01

$-2.15

$-1.19

$-4.93

$-1.56

Call

Biggest

Profit

$0.26

$0.45

$0.28

$1.04

$0.50

$0.21

$0.85

$1.75

$0.61

$0.41

$0.25

$1.15

$1.12

$0.39

$0.30

$0.49

$0.93

$0.43

Call
Win %

75.68
%

83.78
%

89.19
%

70.27
%

75.68
%

81.08
%

67.57
%

70.27
%

70.27
%

75.68
%

72.97
%

72.97
%

62.16
%

64.86
%

81.08
%

81.08
%

78.38
%

Strangle

Total P/L

$-4.27

$3.33

$2.38

$-2.73

$-4.92

$-1.32

$-24.78

$-0.13

$-2.04

$-0.79

$-1.11

$-6.28

$-9.78

$-1.24

$-7.19

$5.65

$-4.69

$1.06

Strangle

Win %

75.68 %

85.14 %

83.78 %

81.08 %

74.32 %

83.78 %

70.27 %

77.03 %

78.38 %

77.03 %

78.38 %

74.32 %

67.57 %

75.68 %

66.22 %

81.08 %

81.08 %

79.73 %

Avg
Win
IVR

38.43
%

31.50
%

38.83
%

34.04
%

2211 %

26.19

%

24.98
%

45.78
%

34.43
%

32.52
%

16.78
%

27.70
%

22.87
%

40.31
%

35.18
%

23.32
%

32.75
%

44.00
%

Avg

Lose

IVR

34.80 %

14.46 %

31.76 %

23.79 %

15.56 %

30.45 %

28.32 %

47.18 %

37.83 %

33.85 %

17.82 %

25.51 %

26.13 %

44.31 %

32.11 %

19.49 %

31.47 %

3713 %



Symbol

JNUG

JPM

JWN

KEY

KGC

KHC

KKR

KMB

KMI

KMX

KO

KR

KSS

LB

LL

LNG

Low

LULU

Put

Total

P/L

$5.40

$-1.14

-11.81

$-2.44

$0.20

$-2.59

$-1.24

$8.60

$0.29

$2.14

$0.03

$-1.39

-11.62

$-8.09

$-3.49

$6.58

-12.41

$9.15

Put

Biggest

Loss

$-1.99

$-4.95

$-7.71

$-1.97

$-0.29

$-2.80

$-1.27

$-5.08

$-0.36

$-3.40

$-3.00

$-1.53

$-10.77

$-4.74

$-1.23

$-1.60

$-9.05

$-8.60

Put

Biggest

Profit

$ 2.47

$0.97

$0.51

$0.21

$0.08

$0.40

$0.25

$1.20

$0.16

$1.30

$0.32

$0.65

$1.30

$0.50

$0.35

$0.74

$1.56

$4.45

Put
Win
%

81.08
%

81.08
%

67.57
%

75.68
%

97.30
%

85.00
%

81.08
%

83.78
%

75.68
%

78.38
%

81.08
%

70.27
%

75.68
%

75.68
%

81.08
%

81.08
%

72.97
%

81.08
%

Call

Total

P/L

$-57.84

$-5.88

$11.42

$-0.55

$0.07

$2.25

$-2.59

$-5.83

$-2.46

$-7.42

$-3.22

$2.87

$5.64

$0.66

$0.52

$-0.84

$-11.84

$-1.48

Call

Biggest

Loss

$-47.15

$-3.47

$-0.14

$-0.49

$-0.11

$-0.56

$-1.17

$-5.26

$-0.62

$ -4.50

$-1.78

$-1.10

$-3.56

$-1.86

$-0.74

$-2.63

$-5.17

$-12.47

Call

Biggest

Profit

$2.22

$0.94

$1.10

$0.16

$0.05

$0.65

$0.25

$1.00

$0.16

$1.10

$0.25

$0.51

$1.40

$0.55

$0.35

$0.63

$1.48

$3.70

Call
Win %

70.27
%

64.86
%

94.59
%

70.27
%

90.00
%

72.97
%

70.27
%

70.27
%

67.57
%

67.57
%

83.78
%

83.78
%

81.08
%

81.08
%

75.68
%

64.86
%

75.68
%

Strangle

Total P/L

$-52.44

$-7.02

$-0.39

$-2.99

$0.27

$-0.34

$-3.83

$2.77

$-2.17

$-5.28

$-3.19

$1.48

$-5.98

$-7.43

$-2.97

$5.74

$-24.25

$7.67

Strangle

Win %

75.68 %

72.97 %

81.08 %

72.97 %

93.24 %

87.50 %

77.03 %

77.03 %

72.97 %

72.97 %

74.32 %

77.03 %

79.73 %

78.38 %

81.08 %

78.38 %

68.92 %

78.38 %

Avg
Win
IVR

47.16
%

24.31
%

32.93
%

25.59
%

51.29
%

52.29
%

27.39
%

21.68
%

23.05
%

32.90
%

43.26
%

33.71
%

31.68
%

45.61
%

48.12
%

18.80
%

29.06
%

30.23
%

Avg

Lose

IVR

41.43 %

22.87 %

2412 %

27.49 %

33.24 %

46.07 %

26.71 %

25.69 %

22.70 %

29.82 %

37.70 %

38.35 %

32.25%

50.27 %

46.75 %

21.36 %

26.69 %

43.31 %



Symbol

LUV

LvS

LYB

LYFT

MAR

MAT

MBI

MCD

MDLZ

MDT

MET

MGM

MMM

MNST

MO

MOMO

MOS

Put

Total

P/L

$-3.24

$0.52

-11.68

$-4.09

$-3.17

$7.01

$-2.86

$-0.35

$14.87

$2.75

$2.58

$-2.34

$2.35

-16.40

-10.28

$-9.86

$-3.53

$-5.21

Put

Biggest

Loss

$-3.08

$-4.73

$-6.21

$-5.76

$-1.99

$-3.89

$-1.79

$-0.45

$-4.88

$-2.02

$-2.86

$-2.56

$-2.87

$-19.19

$-5.64

$-5.20

$-6.53

$-2.22

Put

Biggest

Profit

$0.75

$0.76

$0.85

$1.10

$0.50

$1.00

$0.30

$0.15

$1.57

$0.47

$1.05

$0.52

$0.48

$2.27

$0.95

$0.55

$1.05

$0.46

Put
Win
%

78.38
%

83.78
%

67.57
%

81.25
%

64.86
%

83.78
%

72.97
%

85.71
%

89.19
%

83.78
%

72.97
%

91.89

72.97
%

72.97
%

81.08
%

64.86
%

Call

Total

P/L

$ 217

$2.01

$-5.89

$1.53

$4.65

$-8.16

$-1.99

$0.43

$3.76

$-4.70

$-6.58

$-2.47

$-0.36

$-1.10

$-8.55

$-2.46

$1.30

$3.76

Call

Biggest

Loss

$-1.77

$-3.50

$-5.21

$-2.75

$-0.86

$-6.56

$-1.98

$-0.26

$-4.51

$-2.30

$-3.61

$-1.84

$-1.23

$-6.64

$-3.07

$-3.26

$-1.91

$-0.89

Call

Biggest

Profit

$0.55

$0.72

$0.75

$1.45

$0.77

$1.20

$0.30

$0.13

$1.60

$0.46

$0.93

$0.39

$0.46

$1.48

$0.40

$0.50

$0.80

$0.39

Call
Win %

78.38
%

78.38
%

81.08
%

68.75
%

81.08
%

81.08

78.38
%

62.16
%

70.27
%

64.86
%

72.97
%

81.08
%

70.27
%

70.27
%

78.38
%

89.19
%

Strangle

Total P/L

$-1.07

$253

$-17.57

$-2.56

$1.48

$-1.15

$-4.85

$0.08

$18.63

$-1.95

$-4.00

$-4.81

$1.99

$-17.50

$-18.83

$-12.32

$-2.23

$-1.45

Strangle

Win %

78.38 %

81.08 %

74.32 %

75.00 %

72.97 %

79.73 %

77.03 %

85.71 %

83.78 %

72.97 %

71.62 %

70.27 %

82.43 %

79.73 %

71.62 %

71.62 %

79.73 %

77.03 %

Avg
Win
IVR

30.04
%

23.51
%

41.40
%

35.29
%

37.87
%

24.48
%

38.84
%

26.68
%

26.22
%

32.48
%

27.87
%

23.30
%

22.78
%

35.20
%

47.96
%

39.88
%

23.22
%

32.88
%

Avg

Lose

IVR

25.73 %

30.08 %

41.15 %

29.41 %

37.01 %

25.81 %

35.15%

41.93 %

30.35 %

32.72 %

17.97 %

28.87 %

34.72 %

33.78 %

42.33 %

36.92 %

22.82 %

35.89 %



Symbol

MPC

MRK

MRO

MRVL

MS

MSFT

MT

MU

MYL

NBEV

NBR

NEM

NKE

NLY

NOK

NOV

NRG

NSC

Put

Total

P/L

$-3.60

$-6.99

$-0.71

$3.37

$-0.19

$10.49

$-4.36

$3.94

$-9.59

$2.23

$-1.39

$-1.25

$-0.05

$-0.41

$-0.03

$-5.23

$-0.52

$ 11.36

Put

Biggest

Loss

$-4.10

$-5.10

$-1.01

$-1.30

$-2.57

$-4.66

$-2.19

$-3.04

$-4.22

$-0.30

$-0.65

$-2.73

$-4.91

$-0.27

$-0.21

$-2.02

$ -4.04

$-9.06

Put

Biggest

Profit

$0.77

$0.75

$0.29

$0.36

$0.53

$1.18

$0.36

$0.79

$0.30

$0.25

$0.09

$0.36

$1.17

$0.06

$0.10

$0.41

$0.45

$2.05

Put
Win
%

64.86
%

72.97
%

67.57
%

89.19
%

78.38
%

83.78
%

64.86
%

78.38
%

72.97
%

90.91
%

78.38
%

83.78
%

75.68
%

86.49
%

81.08
%

67.57
%

83.78
%

81.08
%

Call

Total

P/L

$1.29

$-9.15

$1.17

$-3.21

$1.28

$-11.31

$243

$0.27

$3.56

$1.92

$-0.28

$-1.31

$-3.65

$-0.05

$0.36

$2.31

$3.88

$-8.83

Call

Biggest

Loss

$-3.18

$-3.06

$-0.96

$-1.65

$-1.69

$-5.04

$-1.21

$-3.74

$-0.83

$-0.38

$-0.30

$-2.17

$-4.43

$-0.09

$-0.18

$-1.36

$-0.83

$-7.63

Call

Biggest

Profit

$0.78

$0.38

$0.26

$0.31

$0.45

$1.12

$0.25

$0.62

$0.50

$0.20

$0.12

$0.34

$1.06

$0.02

$0.09

$0.37

$0.40

$1.75

Call
Win %

75.68
%

64.86
%

83.78
%

67.57
%

72.97
%

62.16
%

83.78
%

78.38
%

83.78
%

90.91
%

81.08
%

70.27
%

72.97
%

94.59
%

89.19
%

81.08
%

83.78
%

72.97
%

Strangle

Total P/L

$-2.31

$-16.14

$0.46

$0.16

$1.09

$-0.82

$-1.93

$4.21

$-6.03

$4.15

$-1.67

$-2.56

$-3.70

$-0.46

$0.33

$-2.92

$3.36

$2.53

Strangle

Win %

70.27 %

68.92 %

75.68 %

78.38 %

75.68 %

72.97 %

74.32 %

78.38 %

78.38 %

90.91 %

79.73 %

77.03 %

74.32 %

90.54 %

85.14 %

74.32 %

83.78 %

77.03 %

Avg
Win
IVR

34.96
%

37.42
%

24.08
%

25.36
%

23.98
%

28.77
%

40.60
%

37.12
%

56.38
%

12.39
%

38.67
%

27.99
%

32.74
%

37.76
%

62.04
%

39.43
%

26.64
%

24.16
%

Avg

Lose

IVR

35.11 %

37.03 %

28.20 %

26.51 %

29.63 %

21.66 %

34.25 %

33.16 %

50.52 %

6.16 %

47.35 %

13.44 %

28.22 %

52.57 %

69.49 %

39.34 %

34.07 %

31.58 %



Symbol

NTAP

NTR

NUE

NUGT

NVDA

NXPI

OIH

OKE

OLN

OPK

OSTK

OXY

PAA

PBR

PCG

PEP

PFE

PG

Put
Total
P/L

-18.78

$-5.41

$-2.99

$6.75

-24.96

$9.60

$-3.65

$-1.59

$-1.71

$-0.99

$4.95

$-5.90

$-1.95

$0.14

$-3.93

$6.09

$-6.31

$6.14

Put

Biggest

Loss

$-11.53

$-2.87

$-2.53

$-2.28

$-23.35

$-5.25

$-1.12

$-4.60

$-1.89

$-0.44

$-2.51

$-2.98

$-1.33

$-0.93

$-8.97

$-3.31

$-3.76

$-3.98

Put

Biggest

Profit

$1.41

$0.45

$0.59

$0.82

$3.05

$1.81

$0.26

$0.50

$0.30

$0.10

$0.91

$0.75

$0.25

$0.27

$1.40

$0.78

$0.40

$1.00

Put
Win
%

72.97
%

72.97
%

70.27
%

89.19
%

72.97
%

81.08
%

64.86
%

72.97
%

81.08
%

81.08
%

72.97
%

75.68
%

75.68
%

83.78
%

75.68
%

89.19
%

Call

Total

P/L

$5.48

$-2.04

$1.57

$-6.92

$1.25

$-4.56

$0.14

$-9.46

$-1.80

$-0.19

$3.13

$5.76

$-2.02

$-0.56

$-7.19

$-4.97

$0.54

$-7.86

Call

Biggest

Loss

$-3.06

$-1.85

$-1.54

$-3.66

$-13.36

$-7.13

$-0.83

$-3.24

$-1.55

$-0.19

$-1.42

$-1.36

$-1.90

$-1.15

$-3.09

$-4.32

$-2.06

$-4.24

Call

Biggest

Profit

$1.52

$0.40

$0.52

$0.92

$4.95

$1.38

$0.21

$0.50

$0.30

$0.05

$0.70

$0.74

$0.25

$0.25

$0.80

$0.78

$0.29

$1.04

Call
Win %

75.68
%

72.97
%

78.38
%

70.27
%

72.97
%

81.08
%

91.89
%

81.08
%

81.08
%

86.49
%

81.08
%

70.27
%

75.68
%

83.78
%

70.27
%

Strangle

Total P/L

$-13.30

$-7.45

$-1.42

$-0.17

$-23.71

$5.04

$-3.51

$-11.05

$-3.51

$-1.18

$8.08

$-0.14

$-3.97

$-0.42

$-11.12

$1.12

$-5.77

$-1.72

Strangle

Win %

74.32 %

72.97 %

74.32 %

78.38 %

71.62 %

77.03 %

72.97 %

71.62 %

78.38 %

86.49 %

81.08 %

74.32 %

79.73 %

78.38 %

72.97 %

79.73 %

79.73 %

79.73 %

Avg
Win
IVR

32.18
%

31.23
%

25.90
%

33.41
%

24.50
%

40.33
%

28.34
%

27.70
%

38.29
%

57.03
%

47.67
%

40.09
%

22.72
%

18.22
%

58.55
%

25.22
%

29.44
%

29.24
%

Avg

Lose

IVR

25.51 %

30.39 %

24.02 %

20.40 %

2231 %

41.50 %

33.40 %

28.93 %

41.06 %

50.85 %

35.17 %

34.90 %

39.84 %

15.57 %

55.12 %

27.07 %

27.42 %

30.17 %



Symbol

PHM

PLUG

PM

PNC

PSX

PYPL

QCOM

QQQ

RAD

RCL

RIG

RL

ROKU

RRC

RSX

RTN

SBUX

Put

Total

P/L

$4.46

$-0.15

-11.67

$-4.33

$0.47

$7.77

$-5.20

$2.87

$-2.57

$-3.86

$-1.15

$2.52

$4.03

$-6.46

$1.39

-17.35

$0.72

$7.22

Put

Biggest

Loss

$-1.18

$-0.37

$-13.61

$-8.31

$-4.80

$-6.18

$-12.90

$-8.72

$-1.59

$-10.18

$-0.59

$-5.17

$-7.12

$-1.27

$-0.80

$-14.43

$-0.63

$-2.25

Put

Biggest

Profit

$0.34

$0.07

$0.76

$1.37

$0.90

$1.70

$1.40

$1.55

$0.24

$1.71

$0.20

$1.95

$247

$0.15

$0.22

$1.53

$0.19

$0.95

Put
Win
%

89.19
%

89.19
%

78.38
%

81.08
%

70.27
%

86.49
%

81.08
%

78.38
%

81.08
%

78.38
%

67.57
%

72.97
%

78.38
%

56.76
%

89.19
%

75.68
%

89.19
%

86.49
%

Call

Total

P/L

$0.25

$0.06

$-8.70

$-2.71

$-6.45

$-3.07

$-16.02

$-6.66

$-9.17

$0.79

$0.80

$ 5.56

$-20.64

$0.64

$-0.17

$-13.12

$-0.21

$-7.75

Call

Biggest

Loss

$-1.03

$-0.16

$-4.18

$-2.51

$-3.14

$-5.11

$-20.89

$-5.89

$-8.56

$-4.55

$-0.64

$-7.03

$-8.38

$-0.82

$-0.33

$-7.51

$-0.66

$-5.39

Call

Biggest

Profit

$0.37

$0.05

$0.66

$1.02

$0.70

$1.43

$1.30

$1.32

$0.19

$1.15

$0.19

$2.00

$1.35

$0.25

$0.18

$1.54

$0.11

$0.72

Call
Win %

72.97
%

89.19
%

64.86
%

70.27
%

62.16
%

81.08
%

64.86
%

89.19
%

72.97
%

81.08
%

81.08
%

64.86
%

89.19
%

75.68
%

75.68
%

86.49
%

72.97
%

Strangle

Total P/L

$4.71

$-0.09

$-20.37

$-7.04

$-5.98

$4.70

$-21.22

$-3.79

$-11.74

$-3.07

$-0.35

$8.08

$-16.61

$-5.82

$1.22

$-30.47

$0.51

$-0.53

Strangle

Win %

81.08 %

89.19 %

71.62 %

74.32 %

70.27 %

74.32 %

81.08 %

71.62 %

85.14 %

75.68 %

74.32 %

77.03 %

71.62 %

72.97 %

82.43 %

75.68 %

87.84 %

79.73 %

Avg
Win
IVR

21.57
%

50.82
%

33.04
%

25.03
%

24.98
%

27.24
%

30.30
%

19.88
%

54.22
%

28.44
%

29.66
%

37.70
%

36.13
%

41.51
%

36.59
%

24.45
%

59.96
%

29.82
%

Avg

Lose

IVR

25.04 %

49.07 %

29.54 %

29.47 %

31.48 %

28.53 %

31.76 %

26.85 %

37.87 %

26.20 %

36.04 %

39.66 %

36.76 %

34.13 %

28.82 %

19.74 %

52.83 %

28.59 %



Symbol

SCHW

SCO

SDS

SEAS

SFIX

SHAK

SIG

SKX

SLB

SLV

SMH

SNAP

SNE

SPLK

SPOT

SPWR

SPY

SQ

Put

Total

P/L

$-6.92

$-1.65

$-8.06

$-3.07

$-7.45

$11.37

-21.18

$-2.20

$-6.65

$0.86

$0.51

$2.20

$-3.64

$-1.57

$11.99

$1.93

$0.68

$-3.46

Put

Biggest

Loss

$-2.90

$-2.18

$-2.26

$-5.01

$-3.04

$-5.37

$-7.95

$-3.25

$-2.89

$-0.29

$-4.90

$-0.85

$-3.32

$-10.38

$-13.46

$-0.80

$-6.21

$-7.48

Put

Biggest

Profit

$0.40

$0.90

$0.57

$0.65

$1.15

$1.30

$1.05

$0.90

$0.49

$0.11

$1.17

$0.48

$0.80

$2.70

$3.00

$0.22

$223

$1.67

Put
Win
%

72.97
%

72.97
%

62.16
%

81.08
%

75.68
%

94.59
%

70.27
%

78.38
%

67.57
%

97.30
%

81.08
%

83.78
%

72.97
%

81.08
%

83.78
%

91.89
%

75.68
%

72.97
%

Call

Total

P/L

$-242

$-3.59

$-3.21

$-2.74

$-3.63

$-2.50

$7.23

$-2.53

$1.42

$-0.25

$-10.83

$-3.11

$-3.28

$-11.01

$4.42

$-5.79

$-13.47

$-0.24

Call

Biggest

Loss

$-2.63

$-3.76

$-4.36

$-3.80

$-1.80

$-3.30

$-1.37

$-1.96

$-1.64

$-0.60

$-4.02

$-1.98

$-2.79

$-9.53

$-10.03

$-3.88

$-7.50

$-5.82

Call

Biggest

Profit

$0.40

$0.80

$0.64

$0.55

$0.85

$1.05

$1.80

$0.80

$0.46

$0.11

$0.98

$0.42

$0.65

$2.40

$2.60

$0.18

$1.73

$1.34

Call
Win %

70.27
%

83.78
%

78.38
%

75.68
%

67.57
%

70.27
%

83.78
%

75.68
%

78.38
%

81.08
%

64.86
%

67.57
%

75.68
%

67.57
%

83.78
%

75.68
%

64.86
%

78.38
%

Strangle

Total P/L

$-9.34

$-5.24

$-11.27

$-5.81

$-11.08

$8.87

$-13.95

$-4.73

$-5.23

$0.61

$-10.32

$-0.91

$-6.92

$-12.58

$16.41

$-3.86

$-12.79

$-3.70

Strangle

Win %

71.62 %

78.38 %

70.27 %

78.38 %

71.62 %

82.43 %

77.03 %

77.03 %

72.97 %

89.19 %

72.97 %

75.68 %

74.32 %

74.32 %

83.78 %

83.78 %

70.27 %

75.68 %

Avg
Win
IVR

28.32
%

26.82
%

19.54
%

26.76
%

25.23
%

24.29
%

47.18
%

49.22
%

30.55
%

25.45
%

24.71
%

40.79
%

51.34
%

24.08
%

32.24
%

43.24
%

20.46
%

23.50
%

Avg

Lose

IVR

31.91 %

30.97 %

2131 %

23.07 %

3141 %

14.81 %

43.20 %

5212 %

32.83 %

23.99 %

28.07 %

35.41 %

42.38 %

26.55 %

35.11 %

38.13 %

24.40 %

19.27 %



Symbol

SSYS

STX

SuU

SVXY

SWKS

SWN

SYF

SYMC

SYY

TAP

TBT

TEAM

TECK

TEVA

TGT

THC

TIF

Put

Total

P/L

$-2.08

$6.62

$-0.63

$-2.79

$-5.68

$-0.81

$1.03

$-5.03

$-7.18

$0.16

$-7.74

$-5.33

$18.88

$0.85

-10.23

$-0.02

$-9.00

$-6.60

Put

Biggest

Loss

$-2.21

$-4.11

$-1.99

$-3.26

$-9.79

$-0.30

$-0.97

$-3.00

$-5.38

$-1.27

$-5.05

$-1.64

$-2.41

$-2.22

$-2.66

$-4.53

$-4.29

$-6.15

Put

Biggest

Profit

$0.60

$1.02

$0.33

$0.51

$1.50

$0.08

$0.40

$0.46

$0.65

$0.34

$0.62

$0.25

$2.85

$0.35

$0.39

$1.23

$0.60

$1.50

Put
Win
%

75.68
%

83.78
%

78.38
%

81.08
%

75.68
%

67.57
%

81.08
%

83.78
%

75.68
%

81.08
%

72.97
%

67.57
%

90.48
%

81.08
%

59.46
%

83.78
%

70.27
%

72.97
%

Call

Total

P/L

$-6.04

$4.76

$2.26

$-2.94

$-5.13

$0.67

$-3.51

$-1.26

$-1.09

$-3.61

$0.19

$2.09

$-1.13

$1.86

$ 217

$-5.29

$-6.23

$12.54

Call

Biggest

Loss

$-3.72

$-1.92

$-0.85

$-2.05

$-3.91

$-0.15

$-1.99

$-2.43

$-1.34

$-1.29

$-2.21

$-1.00

$-15.12

$-1.55

$-0.74

$-7.20

$-3.31

$-2.11

Call

Biggest

Profit

$0.50

$0.79

$0.32

$0.48

$1.20

$0.15

$0.25

$0.31

$0.40

$0.27

$0.75

$0.22

$2.65

$0.29

$0.38

$1.24

$0.45

$1.60

Call
Win %

67.57
%

81.08
%

81.08
%

70.27
%

70.27
%

89.19
%

78.38
%

81.08
%

72.97
%

64.86
%

70.27
%

86.49
%

80.95
%

81.08
%

70.27
%

78.38
%

83.78
%

Strangle

Total P/L

$-8.12

$11.38

$1.63

$-5.73

$-10.81

$-0.14

$-2.48

$-6.29

$-8.27

$-3.45

$-7.55

$-3.24

$17.75

$2.71

$-8.06

$-5.31

$-15.23

$5.94

Strangle

Win %

71.62 %

82.43 %

79.73 %

75.68 %

72.97 %

78.38 %

79.73 %

82.43 %

74.32 %

72.97 %

71.62 %

77.03 %

85.71 %

82.43 %

70.27 %

77.03 %

74.32 %

78.38 %

Avg
Win
IVR

43.74
%

37.58
%

28.18
%

32.77
%

34.62
%

45.57
%

22.21
%

30.19
%

34.57
%

28.64
%

39.68
%

27.87
%

30.71
%

26.37
%

54.14
%

30.47
%

47.00
%

29.82
%

Avg

Lose

IVR

40.48 %

40.14 %

28.38 %

30.96 %

43.26 %

42.38 %

30.56 %

16.77 %

28.33 %

35.31 %

39.65 %

28.51 %

35.43 %

16.59 %

43.24 %

36.88 %

45.65 %

45.00 %



Symbol

TLRY

TLT

TNA

TOL

TPR

TQQQ

TRN

TSCO

TSN

TT™

TTWO

TWLO

TWTR

TXN

TZA

UA

UAA

UAL

Put

Total

P/L

$2.07

$4.52

-10.20

$4.51

$-4.98

$-2.85

$-1.27

$3.39

$3.63

$-4.16

$24.27

$30.34

$3.44

$7.51

$-1.64

$-5.18

$-2.97

$0.25

Put

Biggest

Loss

$-15.52

$-1.99

$-6.11

$-0.87

$-2.34

$-7.13

$-1.15

$-6.42

$-3.71

$-1.84

$-3.18

$-10.23

$-6.75

$-4.14

$-1.34

$-3.16

$-3.27

$-5.79

Put

Biggest

Profit

$7.00

$0.50

$1.03

$0.65

$0.75

$1.15

$0.31

$1.50

$0.90

$0.30

$2.25

$4.35

$0.93

$1.40

$0.49

$0.65

$0.69

$1.19

Put
Win
%

78.38
%

86.49
%

72.97
%

83.78
%

62.16
%

75.68
%

70.27
%

83.78
%

89.19
%

67.57
%

86.49
%

83.78
%

83.78
%

81.08
%

66.67
%

75.68
%

78.38
%

72.97
%

Call

Total

P/L

$11.91

$-9.15

$-1.88

$0.08

$-0.14

$-6.59

$-1.99

$-9.99

$-9.54

$-2.29

$13.49

$-7.81

$0.83

$-13.17

$-39.75

$-2.21

$-1.39

$3.46

Call

Biggest

Loss

$-23.36

$-3.68

$-5.32

$-1.42

$-1.16

$-4.84

$-1.32

$-5.02

$-4.45

$-1.90

$-3.25

$-8.22

$-1.46

$-5.93

$-35.50

$-1.79

$-2.21

$-3.54

Call

Biggest

Profit

$4.90

$0.60

$1.12

$0.45

$0.60

$0.95

$0.35

$1.15

$0.70

$0.25

$1.95

$3.10

$0.82

$1.20

$0.46

$0.50

$0.57

$0.95

Call
Win %

89.19
%

64.86
%

64.86
%

75.68
%

81.08
%

67.57
%

72.97
%

64.86
%

81.08
%

81.08
%

70.27
%

72.97
%

62.16
%

72.22
%

70.27
%

81.08
%

Strangle

Total P/L

$13.98

$-4.63

$-12.08

$4.59

$-5.12

$-9.44

$-3.26

$-6.60

$-5.91

$-6.45

$37.76

$22.53

$4.27

$ -5.66

$-41.39

$-7.39

$-4.36

$3.71

Strangle

Win %

83.78 %

75.68 %

68.92 %

79.73 %

71.62 %

71.62 %

71.62 %

75.68 %

77.03 %

74.32 %

83.78 %

77.03 %

78.38 %

71.62 %

69.44 %

71.62 %

74.32 %

77.03 %

Avg
Win
IVR

23.55
%

34.20
%

26.53
%

24.58
%

48.00
%

22.47
%

32.91
%

30.78
%

36.31
%

43.85
%

28.47
%

31.45
%

36.37
%

30.40
%

22.06
%

47.79
%

41.98
%

27.52
%

Avg

Lose

IVR

24.15%

25.84 %

27.39 %

25.32 %

36.04 %

29.40 %

28.44 %

30.71 %

34.68 %

37.92 %

29.84 %

25.47 %

29.39 %

29.46 %

28.94 %

29.32 %

33.97 %

26.41 %



Symbol

uco

UNG

UNP

UPRO

uPs

URBN

usB

uso

uTx

UUP

UVXY

VALE

VFC

VIPS

VIXM

VIXY

VLO

Put

Total

P/L

$-4.48

$-5.80

$14.99

$-5.40

-14.23

$-3.28

$-3.24

$-1.07

$-6.05

$0.11

-10.99

$11.74

$0.61

$-3.30

$-0.22

$-1.08

$-5.72

$-2.54

Put

Biggest

Loss

$-4.28

$-3.04

$-5.21

$-5.37

$-6.93

$-2.33

$-3.04

$-1.06

$-9.06

$-0.11

$-6.40

$ -6.65

$-0.57

$-4.27

$-0.72

$-1.00

$-2.20

$-5.16

Put

Biggest

Profit

$0.63

$0.94

$1.50

$0.90

$1.22

$0.50

$0.43

$0.24

$1.11

$0.07

$2.15

$1.43

$0.20

$1.25

$0.15

$0.25

$0.70

$0.93

Put
Win
%

83.78
%

64.86
%

78.38
%

78.38
%

70.27
%

70.27
%

81.08
%

83.78
%

81.08
%

94.59
%

64.86
%

86.49
%

75.68
%

75.68
%

86.49
%

83.78
%

62.16
%

75.68
%

Call

Total

P/L

$1.37

$1.89

$-12.32

$-10.67

$-19.89

$3.40

$-2.41

$1.20

$-1.75

$-0.02

$0.00

$-13.52

$2.18

$-2.79

$-0.75

$0.75

$-1.32

$1.77

Call

Biggest

Loss

$-1.77

$-2.42

$-11.29

$-3.76

$-12.69

$-3.30

$-1.66

$-0.42

$-3.42

$-0.18

$-9.75

$-6.35

$-0.42

$-6.39

$-0.96

$-0.70

$-3.18

$-3.12

Call

Biggest

Profit

$047

$1.03

$1.52

$0.75

$0.83

$0.75

$0.38

$0.17

$0.71

$0.07

$2.54

$1.28

$0.18

$1.00

$0.20

$0.20

$0.65

$0.86

Call
Win %

81.08
%

78.38
%

78.38
%

64.86
%

64.86
%

86.49
%

70.27
%

81.08
%

72.97
%

94.59
%

81.08
%

86.49

78.38
%

86.49
%

81.08
%

78.38
%

Strangle

Total P/L

$-3.11

$-3.91

$2.67

$-16.07

$-34.12

$0.12

$-5.65

$0.13

$-7.80

$0.09

$-10.99

$-1.78

$2.79

$-6.09

$-0.97

$-0.33

$-7.04

$-0.77

Strangle

Win %

82.43 %

71.62 %

78.38 %

71.62 %

67.57 %

78.38 %

75.68 %

82.43 %

77.03 %

94.59 %

72.97 %

77.03 %

81.08 %

79.73 %

82.43 %

85.14 %

71.62 %

77.03 %

Avg
Win
IVR

26.70
%

19.51
%

24.33
%

2414
%

35.06
%

25.46
%

25.43
%

26.44
%

24.99
%

22.30
%

26.41
%

23.00
%

26.34
%

38.01
%

26.47
%

18.68
%

27.30
%

29.54
%

Avg

Lose

IVR

28.85 %

19.29 %

31.93 %

25.16 %

31.80 %

19.83 %

29.27 %

32.44 %

26.31 %

18.08 %

24.26 %

29.50 %

25.68 %

31.45%

15.46 %

25.19 %

20.79 %

33.25%



Symbol

VMW

VOD

VWO

VXX

VXZ

vz

WB

WBA

WDC

WFC

WLL

WMB

WMT

WPM

WTW

WYy

WYNN

Put

Total

P/L

$-8.09

$-0.68

$1.10

$-1.03

$0.16

$0.40

-12.89

-20.09

$3.26

$-2.80

-12.16

$0.02

$227

$1.72

-14.93

$-4.87

$-3.40

$-6.04

Put

Biggest

Loss

$-11.12

$-1.61

$-1.31

$-2.16

$-0.10

$-4.01

$-5.65

$-7.77

$-3.12

$-2.82

$-3.58

$-1.78

$-3.56

$-1.12

$-5.80

$-2.12

$-13.97

$-2.52

Put

Biggest

Profit

$2.45

$0.34

$0.25

$1.01

$0.10

$0.38

$1.60

$0.63

$1.22

$0.51

$0.81

$0.27

$1.19

$0.25

$0.80

$0.25

$273

$0.49

Put
Win
%

75.68
%

81.08
%

86.49
%

66.67
%

87.50
%

78.38
%

70.27
%

64.86
%

81.08
%

72.97
%

64.86
%

83.78
%

78.38
%

86.49
%

63.64
%

67.57
%

78.38
%

59.46
%

Call

Total

P/L

$-18.44

$-1.60

$-0.16

$0.07

$0.15

$-0.93

$8.87

$4.01

$-9.93

$0.88

$1.75

$-1.77

$ -4.56

$-5.76

$7.35

$-2.35

$1.49

$2.96

Call

Biggest

Loss

$-8.73

$-1.61

$-1.19

$-3.80

$-0.75

$-1.45

$-6.56

$-2.11

$ -5.66

$-2.58

$-2.14

$-1.33

$-3.08

$-2.04

$-0.42

$-0.71

$-17.00

$-1.11

Call

Biggest

Profit

$2.25

$0.19

$0.25

$1.06

$0.15

$0.40

$1.25

$0.90

$1.03

$0.37

$0.62

$0.21

$1.14

$0.24

$0.85

$0.15

$1.87

$0.41

Call
Win %

72.97
%

89.19
%

78.38
%

81.25
%

70.27
%

81.08
%

81.08
%

78.38
%

78.38
%

64.86
%

70.27
%

90.91
%

72.97
%

78.38
%

Strangle

Total P/L

$-26.53

$-2.28

$0.94

$-0.96

$0.31

$-0.53

$-4.02

$-16.08

$-6.67

$-1.92

$-10.41

$-1.75

$-2.29

$ -4.04

$-7.58

$-7.22

$-1.91

$-3.08

Strangle

Win %

74.32 %

85.14 %

82.43 %

75.00 %

84.38 %

74.32 %

75.68 %

72.97 %

75.68 %

75.68 %

71.62 %

79.73 %

71.62 %

78.38 %

77.27 %

67.57 %

75.68 %

68.92 %

Avg
Win
IVR

33.92
%

32.50
%

11.82 %

59.13

%

57.28
%

27.78
%

23.29
%

33.92
%

46.24
%

26.38
%

34.79
%

22.70
%

31.36
%

29.67
%

53.61
%

25.02
%

25.04
%

48.78
%

Avg

Lose

IVR

40.17 %

34.96 %

15.13 %

45.32 %

70.29 %

28.44 %

23.09 %

35.67 %

41.34 %

28.49 %

36.45 %

24.60 %

29.30 %

25.23 %

63.09 %

27.90 %

25.28 %

51.07 %



Symbol

XBI

XHB

XLB

XLE

XLF

XLI

XLK

XLNX

XLP

XLU

XLV

XLY

XME

XOM

XOP

XRT

YELP

YPF

Put

Total

P/L

$0.89

$2.22

$2.06

$-3.86

$-1.09

$-0.59

$-1.07

$-2.28

$-2.62

$1.30

$-4.57

$-7.22

$-1.93

$-5.70

$-5.37

$-5.88

$2.12

$-2.25

Put

Biggest

Loss

$-8.02

$-0.93

$-1.28

$-3.82

$-1.22

$-2.78

$-3.32

$-7.28

$-3.03

$-1.86

$-4.21

$-5.50

$-1.48

$-5.45

$-2.33

$-2.07

$-2.72

$-1.22

Put

Biggest

Profit

$1.14

$0.32

$0.44

$0.56

$0.20

$0.58

$0.54

$2.68

$0.25

$0.32

$0.69

$0.82

$0.29

$0.60

$0.54

$0.39

$1.51

$0.20

Put
Win
%

81.08
%

86.49
%

78.38
%

75.68
%

78.38
%

83.78
%

81.08
%

83.78
%

81.08
%

89.19
%

67.57
%

75.68
%

67.57
%

72.97
%

70.27
%

70.27
%

78.38
%

72.97
%

Call

Total

P/L

$-8.13

$-3.55

$-4.10

$-0.68

$-1.04

$-3.90

$-8.43

$-8.84

$-3.66

$-0.53

$-7.84

$-10.42

$-1.14

$-4.92

$1.07

$-0.30

$4.36

$-2.85

Call

Biggest

Loss

$-4.41

$-1.60

$-3.82

$-1.88

$-0.87

$-2.34

$-2.79

$-11.31

$-2.39

$-0.98

$-4.53

$-3.87

$-1.07

$-2.39

$-1.77

$-1.40

$-2.37

$-0.83

Call

Biggest

Profit

$0.85

$0.27

$0.30

$0.51

$0.23

$0.43

$0.49

$2.28

$0.24

$0.27

$0.53

$0.69

$0.30

$0.59

$0.52

$0.29

$1.08

$0.20

Call
Win %

70.27
%

67.57
%

78.38
%

70.27
%

67.57
%

70.27
%

56.76
%

64.86
%

70.27
%

67.57
%

75.68
%

62.16
%

72.97
%

72.97
%

81.08
%

78.38
%

72.97
%

Strangle

Total P/L

$-7.24

$-1.33

$-2.04

$-4.54

$-2.13

$-4.49

$-9.50

$-11.12

$-6.28

$0.77

$-12.41

$-17.64

$-3.07

$-10.62

$-4.30

$-6.18

$6.48

$-5.10

Strangle

Win %

75.68 %

77.03 %

78.38 %

72.97 %

72.97 %

77.03 %

68.92 %

74.32 %

75.68 %

78.38 %

71.62 %

68.92 %

70.27 %

72.97 %

75.68 %

72.97 %

78.38 %

72.97 %

Avg
Win
IVR

20.24
%

17.15
%

26.73
%

23.42
%

22.07
%

21.27
%

18.68
%

48.24
%

24.20
%

22.35
%

20.79
%

21.16
%

26.40
%

42.61
%

23.98
%

20.31
%

34.79
%

26.13
%

Avg

Lose

IVR

27.58 %

31.87 %

22.76 %

22.76 %

27.67 %

23.09 %

18.24 %

38.22 %

17.39 %

20.15%

23.88 %

27.89 %

28.53 %

43.41 %

26.77 %

35.75 %

31.98 %

25.30 %



Symbol

YUM

YY

ZNGA

Put

Total

P/L

$12.92

$-2.35

$3.59

$0.69

Put

Biggest

Loss

$-1.37

$-6.34

$-2.38

$-0.05

Put

Biggest

Profit

$1.11

$2.05

$1.10

$0.08

Put
Win
%

91.89
%

70.27
%

78.38
%

97.30
%

Call

Total

P/L

$-4.58

$5.65

$-10.70

$0.48

Call

Biggest

Loss

$-4.84

$-3.10

$-5.60

$-0.24

Call

Biggest

Profit

$0.85

$1.50

$0.85

$0.11

Call
Win %

75.68
%

81.08
%

67.57
%

91.89
%

Strangle

Total P/L

$8.34

$3.30

$-7.11

$1.17

Strangle

Win %

83.78 %

75.68 %

72.97 %

94.59 %

Avg
Win
IVR

35.45
%

18.64
%

28.13
%

28.20
%

Avg

Lose

IVR

32.76 %

18.23 %

30.30 %

10.49 %



