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Current Last Wk Current Last Wk Current Last Wk Current Last Wk Latest Last Wk Latest Last Wk Today* This Wk

  1295 1290 1294.0 1290.5 16.15 18.33 1.54 2.17 328,756 309,685 0.54 0.49 0 109,218

  1295 1295 1296.4 1292.6 17.59 18.71 2.02 2.34 89,411 82,099 0.82 0.83 0 41,830

  1295 1295 1296.4 1292.6 17.76 18.72 2.00 2.48 102,483 94,183 0.94 1.00 0 29,669

  1300 1295 1298.4 1294.4 18.08 18.80 2.05 2.27 38,596 35,556 0.53 0.46 0 6,471

  1300 1295 1298.4 1294.4 18.17 18.77 2.15 2.19 64,197 62,491 0.53 0.54 0 4,943

  1300 1295 1300.4 1296.3 18.30 18.98 2.27 2.66 8,514 7,745 0.29 0.27 0 919

  1300 1295 1300.4 1296.3 18.40 18.97 2.17 2.48 307,769 307,875 0.30 0.30 0 11,240

  1300 1300 1302.3 1298.1 18.46 18.94 2.34 2.39 16,116 12,461 1.18 2.22 0 4,052

  1300 1300 1302.3 1298.1 18.44 18.80 2.25 2.08 35,227 34,821 0.99 1.00 0 870

  1305 1300 1304.0 1299.9 18.47 18.78 2.33 2.15 9,807 9,856 1.15 1.13 0 153

  1305 1300 1304.0 1299.9 18.53 18.84 1.89 1.91 10,339 6,279 0.93 0.83 0 4,789

  1305 1300 1305.6 1301.6 18.57 18.79 2.17 2.30 316 310 0.90 0.94 0 6

1,011,531 963,361 0.53 0.51 0 214,160
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Expiration Volatility Open Interest Volume

Symbol DTE
ATM Strike Future ATM 25D RR (C-P) Total Put/Call Ratio Most

Active
Total Put/Call

Ratio
Most

Active

OGM6
5/25/2016

18.76 5 3.5 -2.18 -0.62 19,071   6.2% 0.05

1275 P

3,128   1297.9% 109,218 51.0%
0.90

1250 P

7,807

OGN6
6/27/2016

51.76 0 3.8 -1.12 -0.32 7,312   8.9% -0.01

1500 C

1,086   151.5% 41,830 19.5%
0.54

1500 C

4,184

OGQ6
7/26/2016

80.76 0 3.8 -0.97 -0.48 8,300   8.8% -0.06

1330 C

1,667   192.9% 29,669 13.9%
0.66

1500 C

2,401

OGU6
8/25/2016

110.76 5 4.0 -0.72 -0.22 3,040   8.5% 0.06

1475 C

525   ---% 6,471 3.0%
0.81

1500 C

809

OGV6
9/27/2016

143.76 5 4.0 -0.61 -0.04 1,706   2.7% -0.01

1325 C

394   13.9% 4,943 2.3%
0.39

1400 C

894

OGX6
10/26/2016

172.76 5 4.1 -0.68 -0.39 769   9.9% 0.01

1300 C

323   198.2% 919 0.4%
0.34

1300 C

404

OGZ6
11/22/2016

199.80 5 4.1 -0.57 -0.31 -106   0.0% 0.00

1500 C

-1,311   -7.2% 11,240 5.2%
0.41

1500 C

2,479

OGF7
12/27/2016

234.80 0 4.2 -0.48 -0.05 3,655   29.3% -1.04

1400 C

1,612   2480.0% 4,052 1.9%
0.11

1400 C

1,667

OGG7
1/26/2017

264.80 0 4.2 -0.36 0.17 406   1.2% -0.01

1325 C

145   145.0% 870 0.4%
1.43

1325 C

145

OGH7
2/23/2017

292.80 5 4.1 -0.31 0.18 -49   -0.5% 0.01

1450 C

-50   -4.8% 153 0.1%
1.01

1100 P

75

OGJ7
3/28/2017

325.76 5 4.1 -0.31 -0.02 4,060   64.7% 0.11

1000 P

1,078   256.7% 4,789 2.2%
1.50

1000 P

1,400

OGK7
4/25/2017

353.76 5 4.0 -0.22 -0.13 6   1.9% -0.03

1295 C

6   ---% 6 0.0%
0.00

1295 C

6

Totals:
48,170   5.0% 0.02 214,160

0.72
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* Today's volume represents electronic market only

This Week in Gold Options for Mon, May 2 thru Fri, May 6


