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S&P500 ES 4-hour intraday chart
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S&P500 SPX |

SPX inpexv Implied Volatility
Last Trading Days: b Oct &4 Jan'19 & Jun'19 ...
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S&P500 SPX Index Multi-Expiry Skew

SPX INDEXv Multi-Expiry Skew 7
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S&P500 SPX Index Put Option Quotes

S&P500 SPX Index Puts at 2500 (approx. 10% out of the money)

DESCRIPTION |

PUTS

STRIKE BID x ASK

v OCT 18 "18 (91 DAYS)
2500 13.90 x 14.20

v JAN 17 "19 (182 DAYS)
2500 33.50 x 34.00

v JUN 20 '19 (336 DAYS)
2500 65.70 x 66.60

LAST CHANGEIMPLD V... OPTN O... DELTA

14.50 FE0S $19.5% 11.5K -0.106

35.00 +2.40 18.6% 8.65K -0.167

18.5% 15.1K -0.218

GAMMA

VEGA

THETA

IV: 10.9%
-0.255

IV: 12.5%
-0.220

IV: 13.8%
-0.168




WTF Chart of the Week — Gold and Japanese Yen Correlation
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Listeners, if you have any insights into this...
Please email us.
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Request a:

MacroVoices Listener
Complementary 7 day
Members Pass

Email us to get access: info@bigpicturetrading.com

*no credit card required
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