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March Triple Witching Day Has Been Volatile
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Monday Before March Triple Witching, Dow Up 23 of Last 33 Y MONDAY
2020 Down 12.0% 2nd Worst Dow Day Sirce 1601 o 'I 5
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Chamce fawors the infarmed mind
— = Lotis Pastear (French chenii. founder of miorabiology, 1623-1895)
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Cronid durk iv wihal happens when prepanarion meets apportunity, bod ool b what hoppens whes ek
of preparrtion et & challesge
— Pausl Krugman {Economist, &1 Times 33200060
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A cypnic iv at man who kmiwa the price of eeeepilag and the valee of notiing
— Oscar Wilde (Lrish-bors writer and wit, 1345-1900)
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Ahﬁrhﬂcuﬁﬂplurmrﬁnﬁwﬂ:mr&um_
— Ted Turner {Billionaire, New Vanker Magarine, April 23, 201)

March Tripla-Witching Day Mixed Last 30 Years, S S g FRIDAY
But Dow and S&P Up 4 of Last 6 NASDAD Up 5 of Last & o] ]9
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it envanies inside he teni plasirg o tham auiaide plonig s
f"ﬁ"ﬁﬂ&ﬂﬁ {Bisch LS. President, 1908-1973)
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March Triple-Witching Option Expiration Day Performance Since 1982

DJIA S&P 500 NASDAG
Year PNT Change % Change PNT Change % Change PNT Change % Change
1933 0T 0.07 0.3 021 1.00 0.38
1934 16.96 1.45 1.56 1.18 2.32 0.92
1985 12.70 1.01 1.3 0.74 0.51 0.18
1986 -35.68 -1.98 -3.20 -1.35 -0.12 -0.03
1987 3395 148 409 1.39 264 060
1988 1.33 0.06 —0.10 —0.04 088 0.23
1989 A48 57 -2.08 —5.75 —2.25 —7.32 -1.79
1930 45 50 1.69 384 1.14 4.10 0.94
1991 -3.96 013 0.09 0.02 -1.50 032
1992 14.99 .46 1.50 0.37 -1.68 -0.27
1993 594 0.17 -1.7M -0.38 -4 69 -0 .68
1994 30.51 0.79 0.16 0.03 0.08 0.m
1995 4.50 0.11 0.11 0.02 -1.01 0.12
1996 1.09 0.02 0.56 0.09 8.52 0.78
1997 16.49 023 145 0.19 6.19 0.41
1998 103.38 1.17 942 0.86 1082 0.60
1939 -94.07 —0.94 -17.26 -1.3 -41.6%9 -1.69
2000 —35.37 -0.33 6.00 0.41 80.74 1M
2001 207 &7 =207 -23.03 —1.96 45 B0 -2 57
2002 90.09 (.86 13.12 1.14 14.16 0.76
2003 23537 284 20.12 2.30 19.07 1.36
2004 -109.18 -1.06 —12 54 -1.12 -21.97 -1.12
2005 3.32 0.03 0 56 —0.05 -8 63 043
2006 26.41 0.23 1.92 0.15 £.92 0.30
2007 4927 —0.41 -5.3 -0.38 —6.04 -0.25
2008 261,66 216 31.09 239 48.15 Z2.18
2009 122.42 1.65 15.50 1.98 26.21 1.7
2010 37.19 0_35 5.93 .51 16.87 o.M
201 8393 0.71 549 0.43 T.62 0.29
2012 =20.14 =0.15 157 0.11 -1.11 -0.04
2013 -25.03 .17 -2.53 .16 -5 86 —0.30
2014 -28.28 .17 549 —0.29 A2 50 —0.98
2015 168.62 (.94 18.83 0.90 .04 0 .68
2016 120.81 (.69 §.99 0.44 20 66 043
2017 -19.93 —0.10 -3.13 -0.13 0.24 0.00
2018 7285 0.29 4 68 017 0.25 0.00
2015 138.93 0.54 14.00 0.50 57.62 0.76
2020 -5313.21 —4 55 -104 47 —4.34 -271.06 -3.79
Average: 0.02 0.07 0.14
Median: 0.05 0.06 0.02
Up: 20 23 19
Down: 18 15 19
& Hirsch Holdings Inc. Stock TradersAlmanac.com. All nghts resenved.
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