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Calendar Patterns
Predetermined events, known upfront. Some examples:

Day of Week
End of Month
Earnings / Ex-Dividend dates
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RTSViz CalPat package

rtsviz.calpat package - Calendar Pattern Visualization
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https://bitbucket.org/rtsvizteam/rtsviz.calpat/
https://bitbucket.org/rtsvizteam/rtsviz/
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End of Month E�ect

Date Expression: Last Day of Month
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Halloween E�ect

Date Expression: Last Day of October

5 / 9



5/15/2019 Importance of Calendar Patterns

file:///D:/MichaelKapler/Projects/1/rtest/slides/slides.all.2019.html#9 6/9

Day of Week E�ect

Date Expression: First Day of Week
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Option Expiry E�ect

Date Expression: Last Day in 3rd Week of Month
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MMM Earnings
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Try Calendar Pattern app when you need to quickly visualize your
investment ideas arounds calendar patterns.

 
 

Install with the following code:
remotes::install_bitbucket('rtsvizteam/rtsviz.calpat')

 
 

Thank you

I will be glad to answer your questions during the break
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https://bitbucket.org/rtsvizteam/rtsviz.calpat/

