Importance of (alendar Patterns
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(alendar Patterns

Predetermined events, known upfront. Some examples:

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

SPY .
Performance Details: o

1999-01-01 to 2019-05-12 Historical Performance
Summary Table
Historical Table

yahoo -
Dates: o Historical Performance: @
custom - SPY Sharpe (day) SPY Risk [day) %
0.15 ,_| s N R
P - - || i p—"
Last Day in Month 008 | H ‘ m oz I I ﬂ I I } I
[l I | .
IR L
Lock back/ferward: e 0.2 [ || [ ||
0.10 0.0
5 - e ¥ ® o T 8 - o o ¥ v 3 @ ¥ ® o Tw © - & o ¥ w3
SPY % Positive [day) % SPY Avg [day} %
5 v 020
day -

Allow Overlap Periods

o

I
!
R
]
I
-
|
-
L
|l
i
B
|
| |
|

o

Market filter:

Run °

rtsviz.calpat package - Calendar Pattern Visualization
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End of Month Effect
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Halloween Effect
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Day of Week Effect
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Option Expiry Effect
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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.

Thank you

[ will be glad to answer your questions during the break
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