Y volworks®

Data-Driven Insights, Better Outcomes

Volworks® is a wealthtech and advisory research
firm helping investors and advisors make better
data-driven decisions for their equity and ETF
investments. Our team has extensive experience in
options trading, asset management, data analytics,
and software development. Over the past two
years, the Volworks Platform has evolved from an
options-focused solution into a leading equity and
ETF analytics platform in addition to its powerful
options capabilities.
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GOOGL Earnings Analysis
& Earnings Booster Trade

Volworks main objective is to identify statistically favorable post-earnings
move opportunities for investors to enhance their returns by overlaying
long positions with booster trades (1x2 zero-cost call spreads).

Volworks earnings module and customized reports analyze and present ten
years of quarterly earnings data for approximately 1,000 stocks, including
S&P 500 stocks, select Russell 2000 stocks, ADRs, and foreign stocks traded
in the US. Our analysis looks at various stats and metrics, including previous
earnings-related moves, implied moves, and the stock’s performance the
week before and for up to 28 days post-earnings.

We also allow users of our platform to compare historical earnings moves
to SPY and/or any stock or ETF desired for every prior earnings event.
Additionally, the Volworks Platform allows users to filter, sort, chart, export
to Excel, and customize PDF reports for all stocks in our database.


http://www.volworks.com/
http://www.volworks.com/

Y volworks’

Data-Driven Insights, Better Outcomes

GOOGL Earnings Analysis: Next 10/29/2024 AMC (DTE 13) Implied Move +/- 5.3%
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GOOGL Day After Earnings Release Percent Move (Q4 Only Past 10 Years)

Booster Trade Max Return 6.9%

* R&8turn is approximately 0% (+ or =)

Q414 Q415 Q416 Q417 Q418 Q419 Q420 Q421 Q422 Q423

GOOGL $164.95 | Booster | 16 Days to 11/02/24 Exp | Trade Date 10/16/24

Max Return  Ann. Max Return Price to Boost ~ Booster Prob. Stock > Current Qtr Most Recent
%o L) (s) Cap Cap 5 Yr Wtd 5 Qtr Wtd
6.9% 155.7% $165 |$176.21 19.8% (4.2%) (1.3%)
11% ' o
| Quantity StrikeOption% of Spot =
+1 $165 C 100% -7
8% | 2§10 C  103% —
Net Crj/Dr: $1.21 i
i Outperform”
4% | : el
| i - w
=
0% | - - = — 4 - - -
(4%_)j g il : The booster trade doubles the return
+7 d of the stock from $165 to $170, and
: outperforms the stock to $176.21.
| 1$164.95
(8%) '
$161 $166 $171 $176 $181

*Note: The Booster Max Return is the indicative max return for overlaying a booster, 1x2 call spread
(typically zero-cost or small credit) on the first expiration following earnings.
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n VOIWO rkS® Quarterly Earnings Analysis for GOOGL For Past 10 Years 10/16/2024

40 Total Earnings: Summary

Earnings

Earnings

Low Move +1D +7D Move +/- Difference
MEAN 1.1% 0.8% 0.6% 1.5% 3.2% (-0.3%) 1.0% (-0.6%) (-0.8%) (-0.4%) 0.5% 4.9% 4.9% 0.0%
MEDIAN  0.9% 0.6% 0.5% 1.1% 3.7% 0.0% 1.1% (-0.3%) (-0.7%) (-0.2%) 0.3% 4.7% 4.1% (-0.1%)
% Up 60% 55% 63% 60% 68% 50% 55% 43% 45% 48% 53% 50%

22 out of 40 Earnings GOOGL was Up (55.0% of all Earnings): Summary Table

Earnings

Implied Earnings

Low Move +1D Move +/- T~ Difference
MEAN 1.0% 0.7% 0.4% 5.5% 7.5% 3.9% 5.4% (-0.5%) (-0.9%) (-0.6%) 0.6% 4.5% 5.4% 0.9%
MEDIAN  0.6% 0.8% 0.5% 4.3% 6.9% 3.0% 4.5% (-0.2%) (-0.7%)  0.0% 0.7% 4.2% 4.5% 0.4%
% Up 55% 55% 64% 96% 100% 91% 100% 41% 41% 50% 59% 59%

18 out of 40 Earnings GOOGL was Down (45.0% of all Earnings): Summary Table
Earnings +1D Earnings
Move Move +/-

Open High Low. Difference

MEAN  1.2% 09%  (-35%) (21%) (-54%) (-4.3%) (-0.8%) (-0.5%) (-0.2%) (-1.0%)

MEDIAN  1.9% 06%  (4.0%) (1.7%) (-55%) (-35%) (-04%) 0.0%  (-0.6%) (-1.0%)

% Up 67% 61% 17% 28% 0% 0% 44% 50% 44% 39%

10 Total Earnings: Summary for Q4 Only

Frns® 1 ol SIS iferoce
MEAN  (-0.8%) (-0.2%) 14%  0.2% 23%  (-1.9%) (-06%) (-0.8%) 0.7%  18%  3.5% 5.2% 4.4% (-0.8%)
MEDIAN (-0.8%) (-1.1%) 15%  0.4% 1.8%  (-1.3%) (08%) (01%) 11%  2.0%  3.9% 4.7% 4.0% (-0.3%)
%Up  30% 40% 70% 60% 70% 40% 50% 40% 70%  60%  70% 50%

The Earnings Dashboard shows relevant statistics for the stock's pre- and post-earnings moves for the last 10 years. We display the stock's return for several periods leading
the first trading day after the earnings release, and several periods following earnings day.

We also compare the size of the implied move to the actual move, to help identify stocks which habitually move more or less than the market expects.
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ﬂ VOIWO rkS® Earnings Analysis for GOOGL for Past 10 Years 10/16/2024

Filters: Report Date All

Report . . . . . Earnings Implied Actual :

Quarter Date 5D 3D 1D 5D 1D Move Move Move Diff
Mean 11% 08% 06% 1.1% 0.8% 0.6% 1.0% (0.6%) (0.8%) (0.4%) 0.5% 4.9% 4.9% 0%
Median 09% 06% 05% 09% 0.6% 0.5% 1.1% (0.3%) (0.7%) (0.2%) 0.3% 4.7% 4.1% (0.1%)
%UP 60.0% 55.0% 62.5% 60.0% 55.0% 62.5% 55.0% 425% 45.0% 47.5% 52.5% 100.0% 100.0% 50.0%
Std-Dev 41% 35% 2.0% 4.1% 35% 2.0% 5.9% 2.0% 4.2% 5.0% 6.0% 1.2% 3.3% 3.5%
o 0 E 0 o 0 E 0 o 0 g 0 5 0 o 0 o 0 5 0 o 0 o 0 E 0 o 0
Q3 07/24/2024 (1.2%) 2.3% 0.1% (1.2%) 2.3% 0.1% 5.0% 3.1% 0.6% 7.9% 3.9%) 6.1% 5.0% 1.1%
4 4 () 2% .0% () 2% .0% 10.2% 4% A% .9% 1.8% 5.8% 10.2% 4.4%

Q2 04/26/202 0% 0.2%) (2.0% 0% 0.2%) (2.0% 0.29 3.4% 2.7% 1.9% 89 89 0.29 9
Q1 01/31/2024 3.0% (0.3%) (1.3%) 3.0% (0.3%) (1.3%) (7.5%) 0.8% 3.9% 42%  (2.7%) 5.6% 7.5% 1.9%
Q4 10/25/2023 (0.7%) 0.8% 1.7% (0.7%) 0.8% 1.7% (9.5%) (2.7%) 0.7% 50% 10.3% 5.0% 9.5% 4.5%
Q3 07/26/2023 (1.3%) 25% 0.6% (1.3%) 2.5% 0.6% 5.8% 0.1% (0.7%) 0.3% 2.4% 5.2% 5.8% 0.5%
Q2 04/26/2023 (0.6%) (1.4%) (2.0%) (0.6%) (1.4%) (2.0%) (0.1%) 3.7% 1.6% 7.8%  16.6% 5.0% 0.1% (4.9%)
Q1 02/03/2023 10.5% 11.1% 7.3% 10.5% 11.1% 7.3% (2.8%) (1.8%) (9.7%) (10.0%) (10.6%) 6.9% 2.8% (4.1%)
Q4 10/26/2022 3.7% 45% 1.9% 3.7% 45% 1.9% (9.1%) (2.9%) (8.4%) (8.0%) 3.7% 6.1% 9.1% 3.1%
Q3 07/27/2022 (7.7%) (8.2%) (2.3%) (7.7%) (8.2%) (2.3%) 7.7% 1.0% 4.4% 5.9% 0.6% 6.8% 7.7% 0.9%
Q2 04/27/12022 (8.7%) (4.9%) (3.6%) (8.7%) (4.9%) (3.6%) (3.7%) 3.7% 7.0% (0.6%) (7.4%) 7.3% 3.7% (3.7%)
Q1 02/02/2022 8.4% 6.7% 1.7% 84% 6.7% 1.7% 7.5% (3.3%) (4.3%) (6.9%) (9.1%) 4.8% 7.5% 2.7%
Q4 10/27/2021 (2.7%) (1.8%) 1.4% (2.7%) (1.8%) 1.4% 5.0% (0.3%) 0.3% (0.2%) (0.1%) 3.6% 5.0% 1.4%
Q3 07/28/2021 45% 2.7% (1.6%) 45% 2.7% (1.6%) 3.2% (0.2%) (0.7%) 0.1% 4.4% 3.8% 3.2% (0.6%)
Q2 04/28/2021 0.5% 1.7% (0.8%) 0.5% 1.7% (0.8%) 3.0% 1.4% (1.9%) (6.7%) 0.9% 3.7% 3.0% (0.7%)
Q1 02/03/2021 0.6% 3.6% 14% 06% 3.6% 1.4% 7.3% (0.3%) 1.3% 29% (2.3%) 4.2% 7.3% 3.0%
Q4 10/30/2020 (3.1%) (1.7%) 3.0% (3.1%) (1.7%) 3.0% 3.8% 05% 8.9% 9.7%  10.6% 4.6% 3.8% (0.8%)
Q3 07/31/2020 14% 0.6% 1.0% 1.4% 0.6% 1.0% (3.3%) (0.4%) 0.7% 1.1% 10.2% 4.1% 3.3% (0.8%)
Q2 04/29/2020 1.7% (3.0%) (3.0%) 1.7% (3.0%) (3.0%) 8.9% 0.3% 0.2% 0.5% 5.8% 4.9% 8.9% 4.0%
Q1 02/04/2020 3.5% 1.8% 35% 35% 1.8% 3.5% (2.5%) 0% 4.5% 51% (7.4%) 5.4% 2.5% (2.9%)
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ﬂ VO[WO rkS® Earnings Analysis for GOOGL for Past 10 Years 10/16/2024
Filters: Report Date All

Quarter ngtoe” 5D -3D -1D -5D -3D -1D E?\;lgi\:‘gs "I‘\‘A'g'\i/‘;d ?2:332' Diff
Q4  10/29/2019 3.6% 25% 19% 3.6% 25% 1.9% (2.2%) 0%  24%  2.9%  4.2% 4.7% 220  (2.5%)
Q3  07/26/2019 (1.0%) (0.3%) (0.3%) (1.0%) (0.3%) (0.3%) 9.6% (0.3%) (3.9%) (4.5%) (7.4%) 4.2% 9.6%  54%
Q2  04/30/2019 3.4% 2.9% 15% 3.4% 2.9% 1.5% 75%) | 21%) (17%) (6.2%) (5.0%) 3.5% 75%  4.0%
Q1  02/05/2019 5.7% 4.0% 20% 57% 4.0% 2.0% 0.9% 25%) (21%) (2.2%) 1.5% 4.2% 09%  (3.3%)
Q4  10/26/2018 0.5% (0.7%) 4.4% 0.5% (0.7%) 4.4% 1.8%) | (45%) (L.1%) (0.6%) (4.9%) 4.7% 18%  (2.9%)
Q3  07/24/2018 12% (0.2%) 1.1% 12% (0.2%) 1.1% 3.9% 14% (25%) (0.2%) (3.2%) 4.1% 3.9%  (0.2%)
Q2 04/24/2018 2.6% (0.1%) (0.3%) 2.6% (0.1%) (0.3%)|  (4.8%) 0%  18% -~ 35%  5.2% 4.7% 48%  0.1%
Q1  02/02/2018 (0.1%) (0.4%) (0.1%) (0.1%) (0.4%) (0.1%)| (5.3%) | G.1%) (65%) (.1%) (3.1%) 4.4% 53%  0.9%
Q4  10/27/2017 (L.0%) 0.6% 0% (LO%) 0.6% 0% 4.3% 0% = 16% 1.0% 2.2% 3.9% 43%  03%
Q3  07/25/2017 2.3% 0.6% 05% 2.3% 06% 0.5% 2.9%) | (0.4%) (2.3%) (2.6%) (3.0%) 3.8% 29%  (0.9%)
Q2  04/28/2017 3.7% 14% 0.2% 3.7% 14% 0.2% 3.7% 0.9% 2.8% 33%  7.4% 3.1% 37%  0.6%
Q1L 01/27/2017 40% 15% (0.2%) 4.0% 15% (0.2%)| (14%) | (25%) (2.9%) (1.2%) 0.3% 3.7% 14%  (2.3%)
Q4  10/28/2016 (0.5%) (2.2%) (0.6%) (0.5%) (2.2%) (0.6%) 0.3% (12%) (4.7%) (5.8%) (4.8%) 4.5% 03%  (4.3%)
Q3  07/29/2016 15% 11% 05% 15% 1.1% 05% 3.3% 12% 20% 20% 0.2% 4.8% 33%  (L4%)
Q2  04/22/2016 0.6% (1.0%) 0.6% 0.6% (1.0%) 0.6% (5.4%) 06% (41%) (L7%) (2.2%) 5.206 54%  0.2%
Q1L  02/02/2016 5.1% 7.4% 12% 51% 7.4% 1.2% 1.3% (4.1%) (10.2%) (8.1%) (5.0%) 6.4% 13%  (5.1%)
Q4  10/23/2015 (L7%) (27%) 14% (L7%) (2.7%) 1.4% 5.6% 16% 25% 59%  8.0% 5.5% 56%  0.2%
Q3  07/17/2015 105% 52% 3.0% 105% 52% 3.0% 163% | (LO%) (6.4%) (6.0%) (1.5%) 3.8% 16.3%  12.4%
Q2  04/24/2015 2.5% 2.4% 15% 2.5% 2.4% 1.5% 2.9% (13%) (3.9%) (4.3%) (3.3%) 3.9% 29%  (1.0%)
Q1  01/30/2015 (4.5%) (4.4%) 0.2% (4.5%) (4.4%) 0.2% 4.8% (L.0%) (0.7%) 2.5%  4.7% 4.1% 48%  0.7%
Q4  10/17/2014 (5.9%) (14%) (0.7%) (5.9%) (1.4%) (0.7%)|  (2.6%) 18% 50% 86%  6.2% 9.1% 26%  (6.5%)
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Sector Market Ann Div Qtrly Div
Alphabet | GOOGL | $164.93 | 10/16/2024 Cap  Yield (est)  (est)
Comm Serv | $2.04T 0.5% $0.20

Trailing Ret
Symbol Reference Price YTD 1D 50 1M 3M 6M 1Yr 3Yr 5Yr

52 Week 52 Week % of 52

Week High

Low High

GOOGL $164.93 18.1% (0.3%) 1.9% 4.3% (10.3%) 6.8% 18.6% 16.7% 165.4% $120.21 $191.75  86.0%
SPY $582.20 22.5%  0.4% 0.9% 3.4% 3.1% 15.6% 33.5% 30.6% 95.1%  $409.21 | $585.27 | 99.5%
XLC $90.95 25.2% (0.1%) 0.5% 3.6% 4.7% 13.6% 33.5% 13.2% 79.8% & $62.82 $91.44 99.5%

WEIGHTED Monthly Returns (5 Yrs)

Symbol  Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec MEAN
GOOGL | 3.0% | (1.8%) 7.0% @ 2.9% | 6.2% 0.7% 4.0% (0.7%) (4.5%) 1.7% | 4.6% (1.0%) 1.9%
SPY 1.0% 0.3% | 2.2% (1.1%) 2.3% 13% 3.8% 0.4% (3.6%) 27% | 6.1% 1.2% 1.4%
XLC 4.4% (0.2%)  2.8% @ (1.7%) 4.4% 0.6% 3.1% 0.6% (3.3%)  (0.1%) 4.9% 0.7% 1.3%
WEIGHTED Quarterly Returns (5 Yrs)
Symbol Q1 Q2 (0] Q4 MEAN MEANUp MEANDown Q1%Up Q2%Up Q3%Up Q4% Up
GOOGL 8.0% @ 10.6% @ (1.5%) 5.1% 5.6% 7.9% (1.5%) 60.0% 80.0% 60.0% 80.0%
SPY 3.7% 2.6% @ 04% | 9.9% 4.2% 4.2% - 60.0% 80.0% 60.0% 100.0%
XLC  7.4%  3.6% @ 0.2% 5.4% 4.1% 4.1% - 60.0% 80.0% 60.0% 80.0%
Annual Returns (10 Yrs)
Symbol 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 . Avg.5Yr Avg. 10 Yr

GOOGL @ (5.4%) | 46.6% 1.9% 32.9%  (0.8%)  28.2% | 30.9% | 65.3%  (39.1%) 58.3%  28.7% 21.9%
SPY 11.3% | (0.8%) 9.6% | 19.4% @ (6.3%)  28.8%  16.2% @ 27.0% | (19.5%) 24.3% 15.4% 11.0%
XLC - - - - - 29.9%  25.8% 15.1% @ (38.2%) 51.4% 16.8% 16.8%
Exp Type Weekly  Weekly Monthly Quarterly Monthly Monthly Monthly Quarterly Quarterly
Exp Date 11/22 11/29 12/20 12/31 01/17 02/21 03/21 03/31 06/30
DTE 37 44 65 76 93 128 156 166 257
GOOGL 0.9% 2.0% (1.2%) 1.5% 2.4% 3.9% 4.1% 9.3% 23.2%
SPY 5.7% 6.6% 6.8% 7.3% 7.2% 10.8% 8.4% 10.9% 14.8%
XLC 2.0% 3.1% 2.3% 3.4% 4.7% 9.4% 8.2% 10.3% 16.4%

GOOGL Contextual Expiration Returns™ by Year 3 Expirations (WEIGHTED)

Exp >0 >SPY

5Yr MEAN 10Yr 2014 2015 2021 2022 2023
Month 10 Yrs 10 Yrs

2016 2017

DTE 2018 2019 2020

37  Nov | 0.9% 1.9% 60.0% 30.0% 0.9%  14.2% (5.3%) 4.7% (8.1%) 3.9% 12.9% 0% (2.5%) (1.2%)
128 Feb | 3.9% 6.5% 80.0% 50.0% - 0% 55% 4.6% 9.4% 1.4% 19.1% 33.7% (5.6%) (3.6%)
183 Apr 10.2% 9.3% 80.0% 50.0% - |(0.3%) 13.0% 4.3% 7.2% 10.7% 2.5% 46.3% (8.3%) 5.2%

Next Ex Next Earnings
Date (est) (est) Y volworks’
12/08/2024 10/29/2024 Data-Driven Insights
1 Year Price and Performance
$200 46%
$175 27%
$150 9%
$125 (9%)
$100 (27%
Jan'24 Apr'24 Jul'24 Oct'24
Technical Analysi

Symbol 50D MA 50D MA% 200D MA 200D MA% RSI (14D)

GOOGL $161.53 2.1%  $160.16 3.0% 56
SPY $559.32 4.1%  $527.61 10.3% 62
XLC | $87.49  4.0% $82.63 10.1% 64

Risk Metri

Beta Beta Beta Hedge 1Yr I\Y
Symbol :
5fr Up Down Ratio DD 30D
GOOGL | 1.04 0.68 1.48 4.76 23.2%  33.6%
SPY 1 1 1 4.14 9.7% | 16.0%
XLC 1.03 1 0.72 1.04 4.47 8.5% | 18.6%
5 Yr Monthly Correlation
Symbol GOOGL SPY
GOOGL 1 0.71 0.79
SPY 0.71 1 0.89
XLC 0.79 0.89 1
Average Rolling Returns (10yrs)
Symbol M 2M 1\ 6M 1Yr
GOOGL 1.7%  3.3% @ 4.9% 10.4% 21.2%
SPY 1.0% 19% @ 2.8% 5.6% 11.2%
XLC 0.9% 1.8% @ 2.8% 6.3% 13.8%

This report is for informational purposes only and is not a solicitation to buy or sell any securities. The information in this report has been obtained from sources believed to be reliable, but its accuracy

is not guaranteed. Furthermore, Volworks is not a registered investment advisor or broker-dealer.
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