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File Account Help DATA © IBKRPRO = ~
New Window IBot Feedback FYI Aa  contactus A& EETEESIEEEEN o~ 19:58:52
'© MGM ~ Calls and Puts  ~ 30.50 +0.51 (+1.70%) > = 2 *
Expand All
LIST VIEW ~ 3 MONTHS > SMART~¥ MGM~ 100
CALLS DESCRIPTION PUTS

OPTN ...VOLUME BID ASK MARK TIME VALUE (%) DELTA THETA IV CLOSE STRIKE IV CLOSE THETA DELTA TIME VALUE (%) MARK  BID  ASKVOLUMEOPTN ...
v SEP 30 '22 (3 DAYS) IV: 61.7%

©2.14 2.43 + 2.20  0.19 -0.069 177.434%_ 69.259%  -0.067 -0.144  0.20 (79.78%)  0.22 + 0.20 0.23 +

1.78 0.28

©1.39 1.47 « 1.41 044 (175.52%) 0.711 -0Q97 62.743% 29 65.804%  -0.095 -0.289 0.41 (163.55%) 0.43 + 0.41 0.44 +

*1.04 1.22 « 1.08 /0.59 (235.36%) 0.612 -0.1084 64.924% 29.5 62.832%  -0.104 -0.388 0.57 (227.38%)  0.60  0.57 0.62 +

* 0.78 0.84 + 0.78 (311.15%) 0.503 -0.109 30 63.348%  -0.106 -0.498 0.74 (295.19%)  0.82 + 0.79 0.84 +

+ 0.55 0.59 0.57 0.55(219.40%) 0.392 -0.103 62.725% 30.5 56.711%  -0.100 -0.609 0.52 (207.43%)  1.08 + 1.07 1.12+

+ 0.38 0.40 + 0.39 0.38 (151.58%) 0.286 -0.090 65.211% 31 60.938%  -0.087 -0.715 0.34 (135.63%) 1.40 + 1.39 1.44

* 0.25 0.29 « 0.27  0.25(99.73%) 0.197 -0.072 60.099% 31.5 60.630% -0.069 -0.804  0.10 (39.89%) 1.78 & 1.65 1.81

*0.16 0.19 » 0.17  0.16 (63.83%) 0.129 -0.054 59.757% 32 60.469%  -0.052 -0.872 0.00 (0.00%)  2.19 + 2.00 2.26 +

+0.10 0.12 « 0.11  0.10 (39.89%) 0.082 -0.040 60.289% 58.766%  -0.037 -0.919 0.00 (0.00%)  2.62 + 2.46 2.67 +

¥ OCT 07 '22 (10 DAYS) IV: 57.2%
*2.48 2.69 + 2.51  0.53 (63.43%) 0.759 -0.049 55.686% 28 62.008%  -0.047 -0.241  0.46 (55.05%) 0.49 «+ 0.46 0.52 ¢
2.14 28.5 0.62

e 1.77 1.90 « 1.80  0.82 (98.13%) 0.648 -0.056 29 58.709%  -0.053 -0.352  0.75(89.75%) 0.79 + 0.75 0.82 +

*1.46 1.59 « 1.48 1.01 (120.87%) 0.584 -0.057 59.350% 29.5 58.574%  -0.055 -0.417 0.92 (110.10%)  0.96 « 0.92 1.00 +

*1.19 1.25« 1.21  1.19 (142.41%) 0.516 -0.058 58.698% 30 57.362%  -0.055 -0.485 1.11 (132.84%) 1.19  1.16 1.22 +

+0.95 1.00 » 0.98 0.95(113.69%) 0.447 -0.056 57.692% 30.5 56.592%  -0.054 -0.554 0.88 (105.31%) 1.46 + 1.43 1.50 +

* 0.74 0.83 « 0.79  0.74 (88.56%) 0.378 -0.053 56.175% 31 55.782%  -0.050 -0.624  0.64 (76.59%) 1.77 + 1.69 1.80 +

* 0.57 0.64 + 0.61  0.57 (68.21%) 0.316 -0.050 55.731% 31.5 53.449%  -0.047 -0.685  0.42 (50.26%) 2.09  1.97 2.13 +

* 0.43 0.51 « 0.47  0.43 (51.46%) 0.258 -0.044 54.752% 32 53.851%  -0.042 -0.744  0.38 (45.48%)  2.45 + 2.43 2.49 +

+0.32 0.38 « 0.35  0.32(38.30%) 0.201 -0.038 54.397% 32.5 49.715%  -0.035 -0.801 0.08 (9.57%)  2.83 + 2.63 2.88 +
P OCT 14 '22 (17 DAYS) IV: 56.0% o
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© MGM ~ Calls and Puts

SOELA

OPTN ... VOLUME BID

* 2.14
+ 1.39

HRISREVENIE, FHiTE—HER :

¢ 0.25
+ 0.16
+ 0.10

* 2.48

*

1.77
* 1.46
+ 1.19
+ 0.95
+ 0.74
+ 0.57
0.43
¢ 0.32

*
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Feedback

ASK

2.43 «

1.47 »
1.22 «
0.84 «
0.59 «
0.40 »
0.29 «
0.19 «
0.12 «

2.69 ¢

1.90 «
1.59 «
245 C
1.00 «
0.83 «
0.64 «
0.51 «
0.38 «

GUIDE °

==

Vi)

2%
CALLS

MARK TIME VALUE (%)
2.20  0.19475.79%)
1.78
1.41 @44 (175.52%)
1.08 £ 0.59 (235.36%)
0.81 J0.78 (311.15%)
0.57 0.55 (219.40%)
0.39 0.38 (151.58%)
0.27  0.25 (99.73%)
0.17  0.16 (63.83%)
0.11  0.10 (39.89%)
2.51  0.53 (63.43%)
2.14
1.80  0.82 (98.13%)
1.48 1.01 (120.87%)
1.21  1.19 (142.41%)
0.98 0.95 (113.69%)
0.79  0.74 (88.56%)
0.61  0.57 (68.21%)
0.47  0.43 (51.46%)
0.35  0.32 (38.30%)

8 I
S v Sdy o
SR IMENEE (e

DELTA

0.85%,

0.711
0.612
0.503
0.392
0.286
0.197
0.129
0.082

0.759

0.648
0.584
0.516
0.447
0.378
0.316
0.258
0.201

THETA IV CLOSE

-0.069 177.434%

-0%97
-0.10¢
-0.109(
-0.103
-0.090
-0.072
-0.054
-0.040

62.743%
64.924%

62.725%
65.211%
60.099%
59.757%
60.289%

-0.049 55.686%
-0.056
-0.057
-0.058
-0.056
-0.053
-0.050
-0.044
-0.038

59.350%
58.698%
57.692%
56.175%
55.731%
54.752%
54.397%

62.832%)

DESCRIPTION
STRIKE

¥ SEP 30 '22 (3 DAYS)
28
28.5
29
29
30
30.5
il
31.5
32
32.5

¥ OCT 07 '22 (10 DAYS)
28
28.5
29
29.5
30
30.5
31
S
32
32.5

» OCT 14 '22 (17 DAYS)

IV CLOSE

69.259%

65.804%
62.832%
63.348%
56.711%
60.938%
60.630%
60.469%
58.766%

62.008%

58.709%
58.574%
57.362%
56.592%
55.782%
53.449%
53.851%
49.715%

THETA

-0.067

-0.095
-0.104
-0.106
-0.100
-0.087
-0.069
-0.052
-0.037

-0.047

-0.053
-0.055
-0.055
-0.054
-0.050
-0.047
-0.042
-0.035

LIST VIEW ~

PUTS
DELTA TIME VALUE (%)
-0.144  0.20 (79.78%)
-0.289  0.41 (163.55%)
-0.388  0.57 (227.38%)
-0.498  0.74 (295.19%)
-0.609  0.52 (207.43%)
-0.715  0.34 (135.63%)
-0.804  0.10 (39.89%)
-0.872 0.00 (0.00%)
-0.919 0.00 (0.00%)
-0.241  0.46 (55.05%)
-0.352  0.75 (89.75%)
-0.417  0.92 (110.10%)
-0.485  1.11 (132.84%)
-0.554  0.88 (105.31%)
-0.624  0.64 (76.59%)
-0.685  0.42 (50.26%)
-0.744  0.38 (45.48%)
-0.801 0.08 (9.57%)

F1a85|

Aa

Contact Us

MARK

0.22
0.28
0.43
0.60
0.82
1.08
1.40
1.78
2.19
2.62

0.49
0.62
0.79
0.96
1.19
1.46
1.77
2.09
2.45
2.83

)
hR s

DATA

IBKRPRO =~

& IR ~ 19:58:52

30.50 +0.51 (+1.70%) °

BID

+ 0.20

+ 0.41
+ 0.57
+ 0.79
+1.07
+ 1.39
+ 1.65
+ 2.00
* 2.46

+ 0.46

+ 0.75
+ 0.92
+ 1.16
+ 1.43
+ 1.69
* 1.97
¢ 2.43
* 2.63

(}Ov

IR 3 MONTHS ¥ SMART~Y MGM~ 100

ASK VOLUMEOPTN ...

0.23 «

0.44 «
0.62 «
0.84 «
1.12 «
1.44 «
1.81 «
2.26 ¢
2.67 +

0.52 «

0.82 «
1.00 «
1.22 «
1.50 «
1.80 «
2.13 «
2.49 «
2.88 ¢

A
IV: 61.7%

IV: 57.2%

IV: 56.0%
v
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+
v Quote Panel slis B J
Financial Instrument Bid Size Bid Ask Ask Size Last Position
MGM p « 30.54 30.58 - 19 30.48
v Statistics “a
Financial Instrument Opt. Volume  Pt/Cll VIm Opt. VIm Chn... Hst. VI. Cls % IV Last IV Change  Pt/Cll Intrst IV Close Hist. Vol. %  Hst. VI. Chng 52 WK IV Prc...
0 0.00 0.000% 41.187% 54.8% -0.079 1.33 54.830% 40.848% -0.339 88%
v Buttons W Armed 4 ®
Close Position
v Trading
Rae
Log \(Trades \fPortfollo \(Strategy Builder
Fnncl Instrmnt Bid Ask Action Quantity Time in Force Type Lmt Price Status Volatility Cntn... Vol Type Rfrnc Px...Hdg Ord... Hdg Au... Undrlyn... Undriyn...
v Option Chains
Expand All LIST VIEW 3 MONTHS» SMART~» MGM~ 100  Load My Chains Clear Chains
CALLS DESCRIPTION PUTS
BID x ASK VOLUME OPTN ... DELTA GAMMA VEGA THETA STRIKE BID x ASK VOLUME OPTN ... DELTA GAMMA VEGA THETA
v SEP 30 '22 (3 DAYS) IV: 61.7%
¢1.04%x1.22 0.612 0.211  0.011 -0.106 29.5 +0.57x0.62 « -0.388 0.211  0.011 -0.104
+0.78x0.84 « 0.503 0.225 0.011 -0.108 30 +0.79%x0.84 « -0.498  0.225 0.011 -0.106
+ 0.55x 0.59 « 0.392 0.219 0.011 -0.102 30.5 *+1.07x1.12 ¢ -0.609  0.219 0.011 -0.100
+ 0.38x 0.40 « 0.286  0.198  0.010 -0.090 31 *+1.39x 1.44 « -0.714  0.198 0.010 -0.087
v OCT 07 '22 (10 DAYS) IV: 57.2%
¢ 1.46 X 1.59 « 0.584 0.132 0.020 -0.057 29.5 +0.92x 1.00 « -0.417 0.133  0.020 -0.055
¢+1.19x1.25« 0.516 0.138  0.020 -0.058 30 +1.16x1.22 -0.485 0.139  0.020 -0.055
+ 0.95x 1.00 « 0.447 0.139 0.020 -0.056 30.5 +1.43x1.50 « -0.554 0.140 0.020 -0.054
+0.74%x0.83 0.378 0.136 0.020 -0.053 31 +1.69x1.80 -0.623  0.136  0.020 -0.050

NEE IV iEER

o HITMEME- Plugged from
pricing model

o ZIHIHEE - Weighting Strike
Level Reading

IRZE M| - Weighting Strike
and Expiration Level
Reading
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-38.00

-37.00

j -36.00
| 35.01
| -35.00
|

L
| J[IH [ J 133.00

’ |
l | {}“1 } J . IV = 54.8% -31.00

i } 1 H- | | T DTE = 24 30,00
| H ‘

LR R .
{L’T 27.00

25.97 -26.00

-25.00

MGM@SMART -24.00
~ = Prior Close &

L 30.0045 D 30.0025 -23.00

t _ _ _ ‘ _ _ v

-59.529%
55.561%
-51.592%

| .

| \---f\ / \/_\ ,_,,\,/\ o -47.624%
| B CoAl \// | / 43.655%
' + $39.686%

un 6 Jun 20 Jul 4 Jul 18 Aug 1 Aug 15 Aug 29 Sep 12 Oct 10 Oct 24 Nov 7

WWW.POWERUPGAMMAS.COM


http://PowerUpGammas.com
http://PowerUpGammas.com

([ A

@ MGM ~ Calls and Puts v

OPTN ...

Expand All

VOLUME

BID ASK

* 2.90 3.05
* 2,26 2.42 ¢
+ 1.97 2.08 «
*« 1.71 1.81 ¢
+ 1.46 1.56 «
* 1.24 1.32 ¢
+ 1.05 1.13 »
+ 0.90 0.99 «
*+ 0.72 0.79 «
+ 0.59 0.64 «

IMPLIED VOLATILITY

GUIDE °

SIRENE = FAHIE

EM =STK * IV * sqrt (DTE / 365)

CALLS
MARK TIME VALUE (%)

2.97
AL
2.03
1.76
-
1.28
1.09
0.92
0.75
0.62

0.95 (47.18%)
1.31 (65.07%)
1.52 (75.50%)
1.71 (84.93%)
1.46 (72.52%)
1.24 (61.59%)
1.05 (52.15%)
0.90 (44.70%)
0.72 (35.76%)
0.59 (29.30%)

DELTA

0.706
0.622
0.576
0.529
0.482
0.434
0.386
0.342
0.299
0.257

THETA

-0.033
-0.035
-0.036
-0.036
-0.035
-0.034
-0.033
-0.031
-0.030
-0.027

IV CLOSE

57.898%
53.258%
54.790%
54.963%
54.125%
53.622%
53.039%
52.555%
51.813%
53.939%

DESCRIPTION
STRIKE

P SEP 30 '22 (3 DAYS)
» OCT 07 '22 (10 DAYS)
P OCT 14 '22 (17 DAYS)
¥ OCT 21 '22 (24 DAYS)
28
29
29.5
30
30.5
31
il
32
LR
i

» OCT 28 '22 (31 DAYS)
P NOV 04 '22 (38 DAYS)
» NOV 18 '22 (52 DAYS)
» DEC 16 '22 (80 DAYS)

IV CLOSE

57.739%
54.588%
55.328%
54.023%
53.930%
53.236%
52.490%
52.063%
49.647%
50.421%

THETA

-0.031
-0.033
-0.033
-0.034
-0.033
-0.032
-0.030
-0.029
-0.027
-0.024

LIST VIEW ~

DELTA

-0.295
-0.379
-0.425
-0.472
-0.520
-0.568
-0.617
-0.660
-0.704
-0.747

0.89 (44.20%)
1.23 (61.09%)
1.44 (71.52%)
1.63 (80.96%)
1.38 (68.54%)
1.14 (56.62%)
0.96 (47.68%)
0.74 (36.75%)
0.60 (29.80%)
0.45 (22.35%)

WWW.POWERUPGAMMAS.COM

MARK

0.91
1.26
1.47
1.70
1.95
7L 77
2.53
2.86
3.20
3.56

30.62 +0.63 (+2.10%)

BID

@

0.89
-7t
1.44
1.68
1.93
+ 2.19
2l
2.79
Ll
3.50

@

@

&

@

@

@

@

&

ASK VOLUME OPTN ...
IV:
I
IV:
IV:

0.93 «
1.29 «
1.50 «
1.72 «
1.97 «
2.26 ¢
2.57 +
2.89 «
LA
3.65 ¢

?

IV:
IV:
IV:
IV:

Oov

IVEINIAER] 3 MONTHS ¥ SMART~> MGM~ 100

PUTS
TIME VALUE (%)

61.7%
57.2%
56.0%
54.5%

54.8%
56.5%
54.9%
52.4%

Price * Std

EEVTIE
- TES|

)
hR s

Price * N * Std
Duration Adjustment
Price Range = STK+/-EM

BE: ERE

BF—1 1IV?

>>> FEMRE /

FitIRE

R BABENMFRFELR

hE2: BE

X 8] >>> N
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StockPrice @ 30.62 Standard Deviation
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Articles

eBook

Download Excel File

Free Tutorial File [Vol.3]

Heikin Ashi BB RESEE AL E

PDF
N - T - | : = - ¥ G-A47
HRIZ5, BB, SR BIREK (It is okay for Option Selling) » 1 PowerUpGammas-Heikin Ashi Bl RE2 S BB i 15:4]
PDF
» 2 PowerUpGammas-it&llzoh, 1B Z9, "Fap"BANEEK (It is okay for Op... 11:27
BRI HIAH, TTREVFRM
PDF » 3 PowerUpGammas-faixfIR Z1AH], TTREVARIMH 17:34
EFmip, RAESESEE (Lazy Summer Drowsy Trader) » 4 PowerUpGammas-BEF i, BEAEEESHE (Lazy Summer Drowsy Tra... 11:26
PDF
» 5 PowerUpGammas-XF VIX Index R)—EE il ZE
*xF VIX Index R)—L B AL EIE
PDF » 6 PowerUpGammas-wHINRZZEEMIAIR $GLD-EARHS M G EERY... 1440
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IMPLIED VOLATILITY 2= BN
NEWEIE GUIDE  ¥3F3Igo5|

e BE: WX R
1 T e IVEREHIIANE:

-34.00

oo eg IV=0or 100%

-32.00

J }H J IV = 54.8% '31.00 >TK=30.62

DTE = 24 000 V(AN 61.70% | 57.20% | 56.00% | 54.50%  54.80% | 56.50% 54.90%  52.40%

I J[J j | I J . DTE

Expected Move
-28.00

L : Upper
-27.00
Lower

25.97 126.00
-25.00

MGM@SMART a -24.00
~ = Prior Close @@
L $0.0045 D 30.0025 -23.00

t \

volatility —— Option Implied x N
RVA INAVa% 59.529%
| l'-l Iv' '

NAN ‘." \ . \ /_/ \v/ \\ ’ 55.561%
Mo sz AN / 51.592%

N N\ o~ -47.624%
N\ Ny R N o
A N \// N/ -43.655%

\
~

Ak -39.686%

un 6 Jun 20 Jul 4 Jul 18 Aug 1 Aug 15 Aug 23 Sep 12 Oct 10 Oct 24 Nov 7
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f2 2 KoM E I

o ZMEMIFH, ARMFEIIERIFMR

SSPY Reading (2010 ~ 2022)
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f2 2 KoM E I

SVIX vs. SSPY Mean Reverion

muVIX Count mmSPY Count es=\/|[X PCT e==SPYPCT
600 18%

16%
500
14%
400 12%

10%

300

200
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° ) Vega fEERERERTFMLE " Option Marlet: Buy (V) dip, sell ) rally

- BF: SRISFHDERSHNME, FTRNREBERMTARKER

WWW.POWERUPGAMMAS.COM


http://PowerUpGammas.com
http://PowerUpGammas.com

IMPLIED VOLATILITY _ [R&ishE @
GUIDE ~ #F#E5| =

ERER——RIRNFERESFE?

o SHIFAAIR, AMMBCEE—FE
- BRI E AT
- FIRSEREE S NERR

o 7£AE IVP 15 T{EM Option Selling FHREZE A X 3

WWW.POWERUPGAMMAS.COM


http://PowerUpGammas.com
http://PowerUpGammas.com

IMPLIED VOLATILITY

8%
7.2%
6.4%
5.6%
4.8%

4%
3.2%
2.4%
1.6%
0.8%

0%

SPY ShortPut, No IVP Filter SPY ShortPut, IVP>35but<80 SPY ShortPut, IVP>50but<80 SPY ShortPut, IVP>60but<80
WWW.POWERUPGAMMAS.COM

, REREE
NEWEIE GUIDE ° $iF#3|

70%

60%

50%

40%

30%

20%

10%

0%



http://PowerUpGammas.com
http://PowerUpGammas.com

. REKMNE
GUIDE " #iF#55l

Let's Wrap It Up...

o Implied Volatility 3&jf——Theory simplifies complicated things
R EECRBNIRETREN, RETRRENECEATS

o iH7l Implied Volatility S{f——Leverage linear market

o fFi¥ Implied Volatility iE#l——(Log)-Normal in statistics

o Implied Volatility 45— —Greeks, pricing model, strategies
o AERABESMIA——Non-constant Implied Volatility across strikes
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