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Move on Oil
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Volatlllty Index (VIX)
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CRUDE OIL FUTURES (SEP 2022), 1D, NYMEX 091.55 H95.05 L91.24 C94.80 +2.87 (+3.12%)
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Crude Oil Futures Weekly (Continuous)
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Light Crude Oil Futures, 1W, NYMEX 088.46 H93.90 L87.22 C93.63 +4.62 (+5.19%) usD
barrel (US)
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Jan’23 Crude Qil Implied Volatility

CL Jan'23 @NYME>v IMPLIED VOLATILITY o 0 JERIN
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Jan’23 Crude Oil Implied Volatility vs Historical Volatility
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Jan’23 Crude Oil Option Skew

Last Trading Days: & Decl5 [+ Strikes v Date: Aug 11th ~
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Low-Cost Option Strategies for Right Tail Upside on Crude

* Debit Spreads
» Ratio Call Backspread
 Butterfly Spreads




Low-Cost Option Strategies for Right Tail Upside on Crude

¥ Quote Panel Tlc s BY J
Financial Instrument Bid Size Bid Ask Ask Size Last Position
CL Jan'23 @NYMEX 1 +91.10 91.12 « 2 +91.14 |
CL Feb'23 @NYMEX 1 + 90.16 90.18 2 + 90.20
¥ Statistics “u
Financial Instrument Opt. Volume Pt/Cll VIm Opt. VIm Ch...Hst. VI. Cls % IV Last IV Change  Pt/Cll Intrst IV Close Hist. Vol. % Hst. VI. Chng 52 Wk 1V Pr...
CL Jan'23 @NYMEX 44.157% 44.5% -0.835 0.36 45.298% 41.831% -2.326 60%
¥ Buttons W Armed & @®
Add Underlying Preview Order/Check Margin Impact ose Position Reverse Position View Account
¥ Trading
Rae
Log \1 Trades \1 Portfolio \1 Strategy Builder
Fnncl Instrmnt  Tck... Bid Ask Action Quantity TIF Type Lmt Px Status  Volatility Cnt... Vol Type Rfrnc P... Hdg Or... Hdg Au... Undrly... Undrly...
¥ Option Chains
JAN'23 / FEB'23
LO v
1000
159 DAYS TABBED VIEW v PUT/CALL ~* STRIKES¥ NYMEXw TRADING CLASS+ 1000 My Chains
CALLS STRIKE PUTS IV: 44.2%
BID x ASK IV CLOSE LAST VLM OPTN... DELTA GMM VEGA THETA BID x ASK IV CLOSE LAST VLMOPTN... DELTA GMM VEGA THETA
+« 0.21x0.24 57.906% « c0.22 544 0.020 0.002 0.035 -0.005 + 109.65x110.03 +c112.39 -1.000 0.001 0.000 0.000
+«+ 0.36x0.39 . 0.36 3 0.035 0.003 0.053 -0.007 + 84.69x85.08 + c87.56 -0.992 0.004 0.031 -0.003
+«+ 0.73x0.76 50.359% « 0.71 1l 289 0.068 0.005 0.070 -0.011 150 + 60.08 x60.37 + C62.95 -0.950 0.006 0.063 -0.008
« 187x1.93 44.404% « 1.90 34 0.160 0.010 0.149 -0.019 125 + 36.22 x36.67 + ¢39.05 -0.850 0.010 0.147 -0.018
+ 6.34x6.42 43.471% +« <c5.73 =7 741 0.411 0.016 0.234 -0.030 100 + 16.02x16.13+ 50.533% + c17.50 233 -0.593 0.016 0.235 -0.030
+ 19.63x19.86+ 51.088% + c18.23 21 0.767 0.011 0.187 -0.027 75 « 472x4.79 50.273% +« c5.25 81 -0.234 0.011 0.187 -0.028
+ 40.71x41.02 + ¢39.02 0.948 0.003 0.068 -0.009 50 +« 0.98x1.02 63.970% + ci.11 80 -0.052 0.003 0.068 -0.013
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Trade along with Patrick
Become a Member Today

[SIGN UP NOW!}

Have questions?
contact@bigpicturetrading.com
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https://secure.bigpicturetrading.com/membership/signup/MUsWEORu0
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Monthly Membership Includes:

* 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

$99usp/month [SIGN upP Nowz]
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