
Holding the 
Line?

Thursday November 19, 2020

1



2

S&P500

o SPX / SPY 97.3%ile $Delta, with ~30% of $Gamma set to roll-off  
o QQQ 87.9%ile $Delta, with ~50% of $Gamma set to roll-off  
o IWM 100.0%ile $Delta, with ~39% of $Gamma set to roll-off 
o EEM 98.2%ile $Delta, with ~36% of $Gamma set to roll-off 

Charlie McElligott, Nomura
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S&P500 Futures
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Volatility Index



5

U.S. Dollar Index (DXY)
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EURUSD
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AUDUSD
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Crude Oil Futures (January 2021)
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Gold Futures
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Bloomberg Commodity Index



Sign up for a FREE 14-day Trial

Have questions?
contact@bigpicturetrading.com
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Trade along with Patrick

SIGN UP NOW!
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• Daily “Macro Outlook” video
• Watch Patrick analyze and demonstrate trades LIVE during 

“Where’s the Trade”
• Daily LIVE Q&A
• Weekly position summary
• Hours of FREE educational videos and bootcamps
• Access to members only LIVE webinars 
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Monthly Membership Includes:

$99USD/month SIGN UP NOW!
for a FREE 14-day trial

https://secure.bigpicturetrading.com/membership/signup/MUsWEORu0
https://secure.bigpicturetrading.com/membership/signup/MUsWEORu0
https://secure.bigpicturetrading.com/membership/signup/MUsWEORu0
https://secure.bigpicturetrading.com/membership/signup/MUsWEORu0
https://secure.bigpicturetrading.com/membership/signup/MUsWEORu0
https://secure.bigpicturetrading.com/membership/signup/MUsWEORu0

