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Trading Insights, LLC, United States, 2016. Paperback. Condition: New. Language: English . Brand New Book ***** Print on Demand *****.Brian
Johnson, a professional investment manager with many years of trading and teaching experience, is the author of two pioneering books on options:
1) Option Strategy Risk / Return Ratios: A Revolutionary New Approach to Optimizing, Adjusting, and Trading Any Option Income Strategy, and 2)
Exploiting Earnings Volatility: An Innovative New Approach to Evaluating, Optimizing, and Trading Option Strategies to Profit from Earnings
Announcements. His new in-depth (100+ page) article, Option Income Strategy Trade Filters, represents the culmination of years of research into
developing a systematic framework for optimizing the timing of Option Income Strategy (OIS) trades. His research was based on the analysis of
15,434 OIS trades, each with a comprehensive set of objective, tradable entry and exit rules. The results for each of the 15,000 plus trades were
scaled to a constant dollar amount at risk, to ensure all trades were equally-weighted when calculating the performance metrics. The back-test
results were all based on actual option prices and are summarized in this article for a selection of back-testing filters, making this one of the most
comprehensive studies of option income strategy results ever published. The results of over 100 diIerent back-tests are provided. The OIS strategy
back-test results for ten different types of filters are evaluated in this article, including unique filter combinations that delivered exceptional results.
A custom market-edge hypothesis was created in advance for each filter type, which was then used to evaluate the filter-specific results. This
critical step helped identify robust, exploitable relationships, rather than spurious correlations. Several of the resulting filters generated over 95
winning trades, with average returns of over six percent per trade (including losing trades). The ratios of cumulative gains to cumulative...
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