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1215 1255 1216.7 1256.0 13.67 16.09 0.46 0.75 137,482 107,604 0.84 0.82 0 75,964

1215 1255 1216.7 1256.0 14.10 16.13 0.71 1.02 123,091 116,577 0.97 0.98 0 26,339

1220 1260 1219.4 1258.6 14.87 16.43 0.87 1.08 58,546 54,220 0.45 0.42 0 8,543

1220 1260 1219.4 1258.6 15.39 16.68 0.89 1.21 65,985 64,790 0.56 0.54 0 5,298

1220 1260 1222.0 1261.2 15.75 16.98 1.06 1.25 9,695 9,176 0.31 0.31 0 908

1220 1260 1222.0 1261.2 15.99 17.14 1.12 1.49 320,883 315,228 0.31 0.31 0 19,752

1225 1265 1224.3 1263.6 16.25 17.30 1.19 1.47 18,611 18,458 1.16 1.18 0 1,566

1225 1265 1224.3 1263.6 16.37 17.35 1.28 1.47 36,584 36,376 1.00 0.99 0 1,390

1225 1265 1226.5 1265.8 16.55 17.58 1.19 1.45 13,422 13,268 1.12 1.14 0 336

1225 1265 1226.5 1265.8 16.79 17.61 1.23 1.48 13,809 13,612 0.76 0.78 0 330

1230 1270 1228.7 1267.9 16.95 17.94 1.28 1.54 316 316 0.90 0.90 0 0

1230 1270 1228.7 1267.9 17.09 17.99 1.29 1.33 119,412 113,768 0.12 0.12 0 11,140

917,836 863,393 0.48 0.47 0 151,566

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

OGN6
6/27/2016

30.76 -40 -39.3 -2.42 -0.28 29,878   27.8% 0.01

1200 P

3,912   158.1% 75,964 50.1%
1.01

1200 P

7,976

OGQ6
7/26/2016

59.76 -40 -39.3 -2.03 -0.31 6,514   5.6% -0.01

1225 C

1,240   166.4% 26,339 17.4%
0.80

1300 C

2,886

OGU6
8/25/2016

89.76 -40 -39.2 -1.56 -0.21 4,326   8.0% 0.04

1200 P

829   35.5% 8,543 5.6%
0.86

1200 P

1,050

OGV6
9/27/2016

122.76 -40 -39.2 -1.29 -0.32 1,195   1.8% 0.02

1230 C

417   13900.0% 5,298 3.5%
0.48

1400 C

678

OGX6
10/26/2016

151.76 -40 -39.2 -1.23 -0.19 519   5.7% 0.00

1350 C

150   15.2% 908 0.6%
0.33

1350 C

200

OGZ6
11/22/2016

178.80 -40 -39.2 -1.14 -0.37 5,655   1.8% 0.00

1350 C

1,379   39.2% 19,752 13.0%
0.54

1350 C

2,248

OGF7
12/27/2016

213.80 -40 -39.3 -1.05 -0.28 153   0.8% -0.02

850 P

300   15000.0% 1,566 1.0%
1.25

850 P

300

OGG7
1/26/2017

243.80 -40 -39.3 -0.99 -0.19 208   0.6% 0.01

1300 C

100   11.1% 1,390 0.9%
2.59

850 P

200

OGH7
2/23/2017

271.80 -40 -39.3 -1.03 -0.27 154   1.2% -0.02

1420 C

32   ---% 336 0.2%
0.41

1150 P

80

OGJ7
3/28/2017

304.76 -40 -39.3 -0.82 -0.25 197   1.4% -0.02

1500 C

100   ---% 330 0.2%
0.00

1400 C

120

OGK7
4/25/2017

332.76 -40 -39.2 -0.99 -0.26 0  0.0% 0.00
NA

0 0.0%
1.00 NA

OGM7
5/25/2017

362.76 -40 -39.2 -0.90 -0.04 5,644   5.0% -0.01

1600 C

3,624   51.3% 11,140 7.3%
0.04

1600 C

7,007

Totals:
54,443   6.3% 0.01 151,566

0.75
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Expiration Volatility Open Interest Volume

* Today's volume represents electronic market only

This Week in Gold Options for Mon, May 23 thru Fri, May 27


