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Custom Portfolio Risk Analysis 
30 Day Implied Probability Distributions  

March 12, 2014 - April 12, 2014 

Index, Sector ETF Example - 30 Day EQ Distributions 
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$NDX - Nasdaq 100 Index
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$RUT - Russell 2000 Index
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$vix - CBOE Volatility Index
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xly - Consumer Discretionary
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xlp - Consumer Staple
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xle - Energy
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xlf - Financial
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$SPX - S&P 500 Index
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