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Trade of the Week

Thursday March 12, 2026
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Trade of the Week Summary ‘H’l“ I*’I " 6,700.00
SPX Downside Put Spread | Resetting Left Tail Protection ' '.“ 6,600.00
Underlying: SPX @ 6760 6,500.00
Theme: Hedge reset after large protection unwind; negative gamma 6,400.00
suggests volatility could re-expand 6,300.00
Structure (Apr 17, 2026 Expiry): 6,200.00
Buy: 6425 Put @ 77 6,100.00
Sell: 5750 Put @ 21 6,000.00
Net Debit: 56 5,900.00
5,800.00
Capital & Exposure 5,700.00
Spread Width: 675 points 5,600.00
Max Value: 619 points 5,500.00
Risk: Limited to 56 points premium paid 5,400.00
Key Levels 5,300.00
Breakeven: 6369 5,200.00
Max Profit: SPX £ 5750 at expiry 5,100.00
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500 S&P 500 E-mini Futures- 1D - CME K 6,733.75 —45.75 (-0.67%) UsD -~
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%o State Street Financial Select Sector SPDR ETF - 1D - NYSEArca K = 49.64 -0.42 (-0.84%)
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$) U.S. Dollar Index - 1D - TVC 99.373 +0.121 (+0.12%) uUsD  ~
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¢ Light Crude Oil Futures - 1D - NYMEX 91.57 +4.32 (+4.95%) UsD
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@ Gold Futures - 1D - COMEX 5,172.8 -6.3 (~0.12%) usp  ~
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@ UxC Uranium U308 Futures - 1D - COMEX ® 85.70 0.00 (0.00%) usD ~
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& US Government Bonds 10 YR Yield - 1D - TVC 4.234% +0.006 (+0.14%) %
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ly Invested Without Risking a

ing with MacroVoices co-host Patrick Ceresna on using options
rtfolio insurance” so you don’t have to choose between sitting in
cash and riding the next crash down
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