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Parabolic Rise >
Question: : o

Just like in 1999-2000, the S&P did not participate

in the final bubble blow off rise. What if the blow b

off this time around is in a periphery market like “ / 4
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10.10x10.50 9.10 -1.55 3% | 4.83K - _

2 Volatility skew making
11.80x12.20 cl12.35 7.4% | 13.7k out of the money calls
13.60x14.10 c14.20 /7.5% @ 3.39k relatively cheaper
15.70x 16.20 16.00 -0.30 7.6%  82.2K U.535ZU.UUD 5.255 -0....
17.90x 18.40 17.90 -0.60  7.8% ' 5.41K 0.3810.0053.370 -0....
20.20 x 20.80 18.90 -2.05 7.9% 15.2K 0.4100.0053.437 -0....
22.90x23.40 21.40 -2.15 8%  5.73K 0.4390.0053.486 -0....
25.70 x 26.30 26.40 -0.10 8.2% 9.95K 0.4670.0053.515 -0....

At the money 28.70x29.30 27.20 -2.40 8.4% | 74.4K 0.4940.0053.527-0.3...
31.80x32.40 c32.65 8.6% 27.4K 0.5210.0053.523 -0....
35.00 x 35.70 c35.95 8.7%  17.4K 0.546 0.0053.504 -0....

38.40 x 39.10 c39.40 8.9%  27.7K 0.5710.0053.472 -0....



