Oil Term Structure
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May 24 (just after OPEC cut
extension). Backwardation in
2018/2019 was OPEC's goal OPEC succeeded at creating
_ backwardation, but it didn't last
long. By month end, it was almost
gone (May 31)

By June 13 backwardation is
completely gone and front-month
prices are collapsing as OPEC
narrative falls apart.
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Nasdag QQQ Open Interest (June, July, Aug, Sep)
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VIX Vol Skew September Expiry
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)BigPictureTrading VIX Index Options

© Option Chains

JuL 25 '17 | AUG 15°'17 | SEP 19 17 | OCT 17 '17

40 DAYS 61 DAYS 96 DAYS 124 DAYS MOBE.
e STRIKE
BID x_ASK LASTCHAN...IMPLD ...OPTN ... DELTA GMM VEGA THETA

0.55x0.60 98.7% 17.5K 0.080
0.60x0.70 98.3% 115K 0.089
0.65x0.75 96.2% 15.8K 0.098
0.75x0.80 94.8% 13.3K 0.109
0.80x 0.90 92.8% 12.3K 0.121
0.90x 1.00 91.2% 16.4K 0.135
1.00x1.10 88.9% 97.2K 0.151
1.15x1.20 86.7% 6.55K 0.169
1.25x1.35 83.5% 16.0K 0.189
1.45x1.50 80.9% 8.84K 0.214
1.60x1.70 76.8% 13.7K 0.243
1.85x1.95 73.4% 17.6K 0.279
230 x2.25 68.5% 6.21K 0.324
2.45x 2.60 62.8% 4.59K 0.385
2.95x 3.10 58% 2.98K 0.468
3.60x3.70 52% 1.95K 0.582
4.30 x4.50 38% 1.20K 0.727
5.30 x 5.50 48.2% 264 0.853
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Cryptocurrencies
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