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+0.01 = 2.31 Rules 11Ac1-1
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-0.01 =2.29 “FE ok 78 /)

CALLS Strikes: | 12 = PUTS

Mark | Mark |, Theta , Vega , Bid X Ask X Exp Strike Bid X Ask X Mark |, Mark | Theta , Vega ,
v 16 JUL 21 (53) 100 48.30% (£13.016)

13.250 13.250 -.02 .07 1290 X 13.60 X 16 JUL 21 75 1.70 B 1.95 X 1.825 1.825 -.04 .09

11.300 11.300 -.03 .09 9.80 X 12.80 X 16 JUL 21 77.5 2.30 B 2.55 X 2.425 2.425 -.05 10

9.700 9.700 -.04 1 9.40 X 10.00 X 16 JUL 21 80 3.00 X 3.30 X 3.150 3.150 -.05 A1

8,050 _ 8.050 -.05 12 7.90 X 8.20 B 16 JUL 21 82.5 3.90 B 4.20 X 4.050 4.050 -.05 12

;: 6.950 :‘ 6.950 -.05 13 6.40 X 7.50 X 16 JUL 21 85 490 X 5.20 X 5.050 5.050 -.06 13

_'S_BDO': 300 -.05 13 5.10 5.50 E 16 JUL 21 87.5 6.20 B 6.50 X 6.350 6.350 -.06 13

4.650 4.650 -.05 13 4.00 X 5.5C-N 16 JUL 21 90 7.60 B 7.90 X 7.750 7.750 -.06 13

3350  3.350 - 0% 13 3.20 X 3.50 A 16 JUL 21 92.5 9.20 B 9.50 X 9.350 9.350 -.06 13

2.775 2.775 -.05 2 2.55 X 3.00 X - 21 95 10.90 X 11.30 X 11.100 11.100 -.06 13

1.550 1.550 -.04 10 45 X 1.65 A 16 JUL 100 1480 B 15.20 X 15.000 15.000 -.05 11

v 350 .950 -.03 .08 .80 1.10 X 16 JUL 21 105 1880 B 19.60 B 19.200 19.200 -.04 .09
SINGLE 5 SELI -1 &3 YETI 16 JUL 21 . 85 . CA , 6.40 &3 LMT T LIMIT . DAY . BEST .
VERTICAL .BuwY . E® +1 = YETI 16 JUL 21 . 85 . CALL , 230 &% LMT ‘@ LIMIT . DAY . BEST ,

SELL -1 YETI 16 JUL 21 90 . CALL DEBIT


http://www.ecfr.gov/cgi-bin/text-idx?c=ecfr&SID=1550609e55d639962d487b6d5f748cf0&rgn=div8&view=text&node=17:3.0.1.1.3.0.116.30&idno=17
http://www.ecfr.gov/cgi-bin/text-idx?c=ecfr&SID=1550609e55d639962d487b6d5f748cf0&rgn=div8&view=text&node=17:3.0.1.1.3.0.116.32&idno=17
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AN V= /= iy e NPy =
Mg METTRI ™
SPY 1Y 1D [NYSE] D:5/21/21 0:416.87 H:418.2 45 C:414.94 R: 3.75

Hi: 422.82
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