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June Quarterly Options Expiration Week and After Historically Volatile
6 A SQBLED®R: RITA)T1—hiEL

DJIA June TWW Option Explration Performance Since 1982

Monday Option Expiration Day Option Expiration Week Week After
Year  PNT Change % Change PNT Change % Change PNT Change % Change PNT Change % Change
1962 -7.89 -0.97 -2.68 -0.36 -21.12 -2.61 14.46 183
1983 24 44 204 —5.11 -N.49 46.08 185 .50 =004
1984 15 64 138 -10.71 0.58 44 35 3.92 4417 EN
1985 25T 020 2475 1.90 23.52 1.81 10 98 B3
1986 242 0.13 23 68 1.28 535 0.29 T2 030
1987 1381 053 12.72 0&3 4312 181 1601 0B
1988 a3 0.1 a.78 04r 2.3 0.1 3094 1845
1989 542 022 11.38 0.46 2T 1.08 4549 183
1950 30.19 1.05 T.67 0.26 7351 257 -T8.11 -2 68
1951 -4.49 0.2 11.62 0.38 -34. 64 -1.16 -58.81 -1.53
1952 0.54 0.02 1.23 034 —55.01 —2.06 —2.94 -4
1993 568 02 -27.12 -0.77 —10.24 -0.25 -1.88 -1
1994 567 026 -34 56 -0.91 11 0.09 ~139.84 -3170
1955 2247 0.51 14.52 0.32 86.80 1.596 75.05 1.66
1996 113 006 4580 e 5578 099 -50.60 -089
19497 095 Q013 1045 0.25 14.47 0.19 —108.79 -1.40
1958 2071 -2.34 -100.14 -1.14 =122 07 -1.38 23167 2 65
1959 T2 82 063 13.93 013 36505 148 J03.00 2 71m
2000 410 85 04r 265 52 248 164 T 1.55 44 55 043
2001 41 0 50 9 0 B2 : ; 3,22 19.05 0138
2002 2131 21 177.98 1.63 22042 2.33 10.53 011
2003 20184 2H .22 0.23 8363 0.92 211,10 2 30
2004 -15.37 -0.72 3589 0.37 B3 0.06 —44.57 -0.43
2005 893 0.049 44 42 0.42 110.44 1.06 -325.23 -106
2006 —58.34 -1 =4 =0 12263 1.13 -25.46 —r3
2007 0.57 0.00 B5.76 063 215.09 1.60 -279.22 =205
2008 -38.27 -1 —220.40 -1.83 —164 66 -31.78 —496.18 —4.149
2008 -187.13 -2.13 -15.87 -0.19 -2559.53 -2.95 -101.34 -1.19
2010 -20.18 -0.20 1647 0.16 23957 2.35 -106.83 =25
201 1.06 oM 42 84 0.35 52 .45 0.44 -E9.78 058
2012 -142.97 -1.4 115.26 0ot 212.97 1.70 -126.39 =095
2013 109 67 0.73 41.08 028 2T0.T8 1.80 110,20 b
2014 RIT 003 25,62 015 1T1.H 1.02 95 24 [ 55
2015 10767 0.60 9283 055 1711 0.55 &9.27 033
2016 132 B& 0.74 hT.od 0.33 190,18 1.06 27441 156
2017 #6530 .17 24 38 oAt 11231 0.53 10 43 00
2018 L] ooz 8453 0.34 -£26.05 0.8% =-509.59 £ 03
20149 2282 004 -34.04 -0.13 B29 62 241 11817 =045
2020 157.62 0.62 208 64 -0.80 265 92 1.04 —BE5.91 -1
Average -0.04 .08 0.05 —lr.62
Median 000 015 0.29 .43
Up 20 2 b1 1
Diowmn 19 17 15 ]
Sourze www. stochkiradensalmanas. com
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5&P 200 June TWW Uption Expiration Performance Since 1982

Maonday Option Expiration Day Option Expiration Week Week After
Year  PNT Chnnga % Changa- PHT Change % Change PNT Change % Chunge PNT Change % Change
1962 ~128 =032 =030 -1.55 -1.56 1.86 1713
1963 216 ‘I ZIJ ~0.01 -0.01 P4 156 127 0.5
1964 2.1 136 1.36 0.90 —6.14 -31.96 543 I
1985 057 03n 2.88 164 251 1.34 224 118
1986 040 [ 352 144 185 0.75 202 0.B2
1387 1.07 035 1.28 042 535 1.77 012 .05
1988 0T 0.0& 0.9 034 0.58 0.1 i 115
199 .45 0.14 1.2 040 L 1.63 b.b5 207
1950 2592 081 o.o1 0.00 4 20 147 —-1.48 =& 06
1951 -2.16 -0.57 213 062 =54 -1.18 -6.59 -1.14
1952 0.53 013 am 0.68 —6.09 -1.49 022 ~0.05
1953 0.45 010 -1 86 -1.08 -3.54 ~0.80 152 .68
1954 0.43 0.08 -3.48 -0.75 -0.x -0.05 -15.65 -341
1995 2.5 0.56 27 0.50 11.69 2.25 588 1.63
1996 -0.69 -0.10 4.74 n.v2 0.549 0.15 1T 057
1957 063 o7 or 0.08 543 0.51 -11.40 -127
1950 -21.83 -1.99 -5.72 -0.52 181 016 32 55 2.9
1999 035 003 2.94 022 490 180 27.53 2 05
2000 1095 0.7% 427 0.97 T.81 0.52 22.98 1.57
2001 10 57 084 5.51 045 50060 4,00 1099 (LR §
2002 2890 287 17.15 1.70 1813 1.80 063 mor
2003 2213 224 0.99 0.0 r.oa 0.712 19.47 1.96
2004 -11.18 -0.95 2487 0.26 =145 -0.13 - 59 -0 0%
2005 m 0.3 6.00 . 5|] 18.85 1.57 -26.39 =208
2006 —15.90 -1.27 —i.6d .3 -0.T6 —0.06 ~7.04 —0.56
07 145 010 5.54 I]IEE 254 1.67 -30.35 -1.58
204 011 0. —24.50 -1.85 4210 =310 ~39.55 -3.00
2009 -Z2.49 -2.38 2.86 0 —24.58 —2.64 -2.33 025
2010 -1.47 -0.18 147 013 25.91 237 —A0.75 -1 65
201 0.85 007 3186 0.30 052 0.04 -1.05 =024
2012 -16.73 -1.26 1374 1.03 1718 1.30 -7.82 =0 58
2013 121 07e 4.4 027 3.3 2.11 13 Bs BT
2014 1.62 nos 133 A7 26T 1,38 1.9 010
2015 968 046 11.25 0.53 1558 0.7T6 8.50 040
2016 1.0 0.8 B.TT 0.33 24 85 1.19 3381 163
2017 238 0.10 0.63 0.03 1.38 0.0& 515 21
2018 297 o1 2. 83 0.10 0E3 0.02 24.18 .89
2019 269 008 -3.12 -0.13 63.44 220 -8.10 |
2020 2528 0.83 -17.60 -0.56 56.43 1.86 -50.69 -2 b6
Average -0.09 .04 0.06 -0.33
Median 006 010 015 024
Up a2 x| 23 16
Dicrwm 7 16 16 FA|
Source. waw. siochiradersalmanac.com
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NASDAQ June TWW Option Expiration Performance Since 1982
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% Change
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Monday Option Expiration Day
PHT Change % Change PNT Change % Change PNT Change
-1.40 -0.81 -1.35 -0.79
28 0.89 -0 012
223 -0.93 0.2 0m
0 57 0.20 1M 047
1.06 026 043 012
0. 0.00 011 0.03
0.56 014 =018 =105
-0 -0.08 011 002
1.2 0.42 0.45 0.10
-0.75 .15 ~0.06 -i.m
-0.51 -0.05 5.03 052
12 046 5.35 -1.M
2. 55 035 =5 B2 076
360 041 5.97 0 B&
554 046 810 069
B42 0.63 ~0.04 000
-24.30 -1.68 B.58 0.4
44 57 -203 19,29 .76
-106.53 -2.76 14.82 0.39
-44.32 -2.00 —15.64 077
48 55 123 -21.18 -162
4009 246 3192 =0 24
29 .88 1432 3.06 015
596 029 0.9 005
-41.14 =205 =140 -1.b&
-1.39 -0.05 21.30 1.05
2028 0.83 5557 -227
4242 -2.28 19.75 1.09
0.36 0.0z 264 N
404 015 -T2 -0.28
=48 69 =1.70 36 47 1.29
28 57 083 1.3 0.22
10 45 024 B 11
-21.13 -0.42 -15.95 -01.3
-16.11 -0.94 —44 &7 -0.82
-32 46 -0.52 -13.74 -0
14.42 0.19 -14_65 -0.18
4836 0.62 -19.63 -0
137 143 307 0.03
0.3 <005
.02 M
ir 20
Fri 18
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-2 69
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N
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207
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PNT Change % Change
1.58 1.18
280 085
547 232
743 259
EBS 168
240 55
4.70 1.4
1.16 026
-8 -1.76
-5.50 -2
-6.35 -1.15
522 0.TE
35 5§ 4 B8
302 313
9.58 .62
-8 9% =062
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-10.7T9 =042
-15.22 0¥
Gl 03
2275 15
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—b.438 =040
-31.75 =144
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1075 059
-86.32 =374
3641 1.3
19.62 R
4600 1.37
2969 il =]
-36.49 -0.M
] -1.52
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—188 50 -1.50
007
.26
a0
19
Saurce. www. slockiradersaimanac. com

1982 FELIEDF RS vHD 6 B AU v—SQ INTA—T R

Hirsch Holdings Inc. Copyright © 2000-2021 All rights reserved.

[FL—F—X-T7ILTFv9]— http://irs.ip/p/2011411200000




