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(¥} HELE v PUT/CALLSs (Side by Side) v

-2.63 (-2.39%) S

JUL 07 '23 JUL 14 '23 JUL 21 '23 JUL 28 '23

MORE ¥
Sl L S IS TABBED VIEW PUT/CALL 18 STRIKES SMART HELE 100
CALLS ——— PUTS IV: 29.0%
OPTN OP... VOLUME BID ASK MARK TIME VALUE (%) DELTA THETA IV CLOSE IV CLOSE THETA DELTA TIME VALUE (%) MARK BID ASK VOLUME OPTN OP...
e 9.70 12.10 11.20 0.00 (0.00%) 0.997 -0.004 34.644% 55.575% -0.004 -0.003 0.00 0.50 «
e 980 11.60« 10.20 0.00 (0.00%) 0.995 -0.006 28.711% 53.152% -0.006 -0.005 0.05 2.00 « E
e 830 10.20+ 9.20 0.00 (0.00%) 0.993 -0.009 101 158.883% -0.009 -0.007 0.05 0.10 «
e 790 9.90« 8.25 0.00 (0.00%) 0.991 -0.012 102 35.806% -0.012 -0.009 0.05 (8.49%) 010 =+ 0.05 0.10« E
e 6.00 8.80+ 7.25 0.00 (0.00%) 0.983 -0.022 103 32.615% -0.022 -0.017 0.10 0.15 « E
e 580 7.20« 6.35 0.00 (0.00%) 0.970 -0.040 38.468% 104 32.410% -0.040 -0.030 0.10 (16.98%) 0.15 « 0.10 0.25+ U
e 430 6.20 5.45 0.00 (0.00%) 0.951 -0.067 105 37.871% -0.067 -0.049 0.15 (25.47%) 025 « 0.15 0.30 O
e 285 4.70« 4.55 0.00 (0.00%) 0.903 -0.135 35.655% 106 31.890% -0.120 -0.097 0.35 (59.42%) 0.35 « 0.35 0.40+ E
e 270 3.90« 3.65 0.00 (0.00%) 0.866 -0.148 30.601% 107 33.696% -0.133 -0.134 0.40 (67.91%) 0.50 + 0.40 0.55+ l;l
e 1.40 3.00« 2.80 0.00 (0.00%) 0.787 -0.184 108 30.981% -0.169 -0.213 0.55 (93.37%) 060 + 0.55 0.65¢ C
e 200 230 2.10 0.94 (159.58%) 0.667 -0.220 29.906% 109 30.376% -0.205 -0.334 0.85 (144.30%) 090 =+ 0.85 095« o
e 140 1.75e 1.60 1.34 (227.49%) 0.519 -0.258 110 31.534% -0.243 -0.482 1.30 (220.70%) 140 « 130 150 Q
e 0.95 1.25e 1.10 0.95 (161.28%) 0.377 -0.236 111 -0.221 -0.624 0.81 (137.51%) 195 < 1.75 2.10e >
e 0.65 0.90 0.75 0.65 (110.35%) 0.265 -0.214 33.090% 112 -0.200 -0.738 0.51 (86.58%) 260 + 245 280« 2
e 0.40 0.65e 0.55 0.40 (67.91%) 0.157 -0.150 -0.135 -0.847 0.00 (0.00%) 340 + 235 420 E
e 0.25 1.80+ 0.45 0.25 (42.44%) 0.101 -0.117 -0.102 -0.903 0.00 (0.00%) 430 « 270 4.70+ 0
e 0.15 1.40+ 0.40 0.15 (25.47%) 0.064 -0.087 -0.063 -0.940 0.00 (0.00%) 520 <+ 470 6.30 0
e 0.10 1.20+ 0.30 0.10 (16.98%) 0.037 -0.046 -0.026 -0.968 0.00 (0.00%) 6.15 + 470 7.90« 0o
[0 HELE v PUT/CALLs (Side by Side) v -2.63 (-2.39%) I =
JUL 07 '23 JUL 14 '23 JUL 21 '23 JUL 28 '23 MORE ¥ —
Lol L e e TABBED VIEW PUT/CALL 18 STRIKES SMART HELE 100
CALLS Jo——— PUTS IV: 77.5% kEEI:I!
OPTN OPN I... VOLUME BID ASK MARK T™M VL (%) DELTA THETA IV CLOSE IV CLOSE THETA DELTA T™M VL (%) MARK BID ASK VOLUMEOPTN OPN 1I... al_
e 12.30 13.50 « 13.25 1.24 (46.7... 0.811 -0.224 64.454% 99 68.505% -0.210 -0.189 1.30 (49.0... 2.00 e 1.30 3.50 « =
+11.80 13.10 « 12.45 1.74 (65.6... 0.790 -0.236 64.259% 100 74.340% -0.222 -0.211 2.10 (79.2... 2.20 e 2.10 2.35« §a\'
e 11.10 13.40 « 11.65 2.04 (76.9... 0.768 -0.247 63.889% 101 77.811% -0.233 -0.232 1.35 (50.9... 2.45 e 1.35 2.80 « =
+ 10.20 11.50 « 10.90 2.14 (80.7... 0.746 -0.258 63.168% 102 72.280% -0.244 -0.254 1.80 (67.9... 2.65 o 1.80 2.90 «
e 9.40 11.10 « 10.30 2.34 (88.2... 0.722 -0.267 63.338% 103 89.213% -0.278 2.90 (109.... 3.05 3.40 « e
+« 8.50 10.00 « 9.70 2.44 (92.0... 0.696 -0.278 69.832% 104 o EEERTES , ERNENERE REEREEHE )d
+ 8.40 9.50 « 9.05 3.34 (126.... 0.671 -0.285 71.626% 105 ; .
. 7.60 8.80 » 8.45 3.54 (133.... 0.645 -0.289 54.375% 106 [N | frit
e 6.30 8.50 « 7.85 3.24 (122.... 0.616 -0.298 67.195% 107 ||H|[|l
e 7.10 7.40 « 7.20 5.04 (190.... 0.589 -0.299 66.898% 108
e 6.50 6.90 « 6.65 5.44 (205.... 0.560 -0.302 79.463% 109
e 6.00 6.40 « 6.20 5.94 (224.... 0.531 -0.302 79.281% 110
e 5.50 5.90 « 5.70 5.50 (207.... 0.502 -0.300 111
e 5.00 5.40 « 5.20 5.00 (188.... 0.473 -0.300 76.232% 112
e 4.60 5.00 « 4.85 4.60 (173.... 0.444 -0.298 75.512% 113
. 4.20 5.40 « 4.45 4.20 (158.... 0.416 -0.292 78.936% 114 1271220
e 2.90 4.30 « 4.05 2.90 (109.... 0.388 -0.286 77.346% 115
2.65 (99.9...
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- 1Std = STK * IV * sqrt (DTE / 365) ~ 68%
- 25td = STK * 2% IV * sqrt (DTE / 365) ~ 95%
- 35td = STK * 3* |V * sqrt (DTE / 365) ~ 99.7%
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SPY v PUT/CALLs (Side by Side) v

JUL 21 '23 AUG 18 '23 SEP 15 '23 OCT 20 '23

16 DAYS 44 DAYS

OPTN OPN I...
44.8K

5.23K
10.5K
9.65K
19.3K
24.1K
15.2K
3.49K
8.71K
3.81K
34.8K
4.96K
10.7K
2.40K
6.64K
12.3K
11.0K
6.52K
4.18K

995
27.5K
4.07K
2.31K
9.13K
1.21K

928
13.1K
1.58K

423
5.60K

311

294

MORE ¥
72 DAYS 107 DAYS

CALLS
VOLUME BID ASK MARK
7.31

6.60
5.90
5.25
4.63
4.06
3.54
3.07
2.63
2.25
1.91
1.61
1.35
1.12
0.94
0.76
0.63
0.52
0.43
0.34
0.28
0.19
0.12
0.11
0.09
0.07
0.05
0.04
0.03
0.02
0.02
0.02

441.79 X LN D)

T™ VL (%) DELTA
0.612

0.576
0.537
0.497
0.456
0.414
0.373
0.331
0.293
0.255
0.222
0.188
0.161
0.135
0.113
0.093
0.077
0.063
0.052
0.042
0.035
0.023
0.015
0.013
0.010
0.007
0.005
0.004
0.003
0.002
0.002
0.002

THETA
-0.160

-0.158
-0.156
-0.151
-0.147
-0.140
-0.133
=0.125
-0.117
-0.107
-0.098
-0.088
-0.078
-0.069
-0.060
-0.052
-0.045
-0.039
-0.033
-0.028
-0.024
-0.017
-0.012
-0.011
-0.009
-0.006
-0.005
-0.004
-0.003
-0.003
-0.003
-0.002

IV CLOSE
11.134%

11.140%
10.629%
10.326%
10.388%
10.269%
10.171%
10.038%
9.911%
10.019%
9.818%
9.806%
9.711% C
9.757%
9.618%
9.689%
9.720%
9.767%
9.678%
9.912%
9.920%
9.988%
10.262%
10.439%
10.385%
10.535%
10.972%
11.495%
12.071%
11.500%
12.547%
12.535%

STRIKE

440
441
442
443
444
445
446
447
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¥ Quote Panel slis B

=1 EH| IV 1E2X

Financial Instrument Bid Size Bid Ask Ask Size Last Position
MGM 2 - 30.54 30.58 - 19 30.48 —
v Statistics a WITH EE- Plugged from
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... .. del
MGM 0 0.00 0.000% 41.187% 54.8% -0.079 1.33 54.830% 40.848% -0.339 88% pricing maoae
v Buttons W Amed 4@

ZI/HH H /= m - Weighting Strike

v Trading — Level Reading
Log \1 Trades \1 Portfolio \1 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... Q;ﬂ—f)z:_:\ﬁ = Welghtlng Strlke
@ Option Chains and Expiration Level
Expand All LIST VIEW + 3 MONTHS v SMART~v MGM~ 100  Load My Chains Clear Chains Reading
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) V: 61.7%
+1.04x1.22+ 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 1774 0.011 -0.108 30 + 0.79x0.84 « -0.498 0.225 0.011 -0.106
+ 0.55x0.59 « 0.392 0.219 0.011 -0.102 30.5 +1.07x1.12 -0.609 0.219 0.011 -0.100
+ 0.38x0.40 « 0.286 0.198 0.010 -0.090 31 +1.39x1.44 « -0.714 0.198 0.010 -0.087
v OCT 07 '22 (10 DAYS) IV: 57.2%
+1.46x1.59 « 0.584 0.132 0.020 -0.057 29.5 + 0.92x1.00 « -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 +143x1.50 ¢ -0.554 0.140 0.020 -0.054

+0.74x0.83 « 0.378 0.136 0.020 -0.053 31 +1.69x1.80+ -0.623 0.136 0.020 -0.050
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v 16128 22 (742) 100 28.04% (+102.849)
26.98% 1.59 65 55.64 C 57.41 C 16 128 22 280 31.78 C 33.35 C 25.95% 1.59 -34
26.72% 1.62 63 52.72 Q 54.55 C 16128 22 285 3374 C 35.35 C 25.63% 1.62 -.36
26.41% 1.64 61 49.87 Z 51.59 C 16128 22 290 35.79 C 37.44 C 25.31% 1.65 -.38
26.11% 1.66 .60 4711 C 48.74 C 16128 22 295 3793 C 30.62 C 25.00% 1.67 -40
25.97% 1.68 58 45.06 N 4587 Z 16 128 22 300 40.15 C 41.88 Q 24.68% 1.69 -42
25.65% 1.70 56 4221 Z 4335 C 16128 22 305 4249 C 44.44 C 24.44% 1.70 -44
25.33% 1.71 54 30.44 N 40.92 C 16128 22 310 4493 C 46.89 C 24.15% 1.71 -46
24.97% 1.72 52 36.69 Q 38.49 C 16128 22 315 47.42 C 49.44 C 23.85% 1.72 -48
24.78% 1.72 50 34,57 C 36.17 C 16 128 22 320 50.04 C 52.09 C 23.57% 1.72 -50
24.47% 1.72 A48 3212 C 3393 C 16128 22 325 52.76 C 54.82 C 23.29% 1.72 -52
24.22% 1.72 46 29.98 C 31.80 C 16128 22 330 55.55 C 57.65 C 23.01% 1.71 -54
24.02% 1.71 45 2861 N 29.20 P 16128 22 335 58.50 C 60.58 C 22.75% 1.70 -56
> 201823 (777) 100 26.74% (+100.108)
v S EHEIN G BUE N
S2ERSRNES: 0.785 TR F ot 3| 2it HIIEE 0.395
S2ERRERoh®EE: 0.14 SRR 725,042 1,175,194 1,900,236 FEURI TR 0.313
HARSRNER I 20% EXAMAEEMNZI: 227,932 464,810 692,742 ZHRURIIER 0.449
S2[@ARRNES: 0.932 2 BAY% 31% 30% 36% BTN IRI) 0.999
S2@[HLREhEf: 0.081 EZHMNMAESNZH 279,051 418,568 697,619 A2 TR TR 0.812
HAIAERNER I 10% i BN %6: 38% 35% 36% ol SV 3 o < 1.621
f2EREhE: 27.10% hiz|al 218,059 291,816 509,875
VWAP: 305.015 o B % 30% 24% 26%
DeltasiF #
0..20 181,150 24% 687,110 5806 868,260 45%
21...40 210,881 20% 289,310 24% 500,191 26%
41 .60 188,548 26% 142,930 12% 331,478 17%
61...80 59,859 8% 39,777 3% 99,636 5%
81..100 84,604 11% 16,067 1% 100,671 5%
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