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SPX Put/Call Gamma Levels By Strike, 1-2dte
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Notional Gamma in $8n Per 1% Chg

Implied SPX/ SPY Combined Dealer Gamma Exposure
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5d Realized Vol

Total Gamma Exposure By Regime vs 5 Day Realized Vol
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0-1DTE as % of Total SPX Options Volume
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ODTE % of SPX Total Volume

Comparison of ODTE and 30DTE SPX Options Volume as a Percentage of Total Volume
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SPX Rolling 1day % Return vs 5PX 1m 25 Delta Call Implied Vol Change
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Spot 5PX

SPX+SPY Total Notional Open Interest Set To Expire 06/16/2023
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SPX VS Pl'l:lbablE anatllltl__| Bancls
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SPX vs T|:|tal F‘ut/Eall Gamma By Strlke
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SPX Gamma Bands
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SPX Realized Volatility -- 1 Month vs 3 Month
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Vol Control Implied Notional $Bn
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5GP 500 MBAD Indicator for 2023/06/24
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Impact On SPX Relative Magnitude
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% of Stocks Outperforming SPX Over Trailing 12m Period
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Monthly Flows In Billions
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Guest Disclosure:
Mike Green holds positions in the following

tickers that were discussed on the broadcast:
NVDA, VERTI, SPY, XLK
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