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INDEX ETF EQUITY MKT TOTAL Y/Y Growth (Total)

Growth

ETF

10yr 3.0%

5yr 3.5%

2yr 5.7%

Index

10yr 5.3%

5yr 3.0%

2yr -0.2%

Stock

10yr 2.0%

5yr 2.2%

2yr 12.6%

Total

10yr 2.7%

5yr 2.8%

2yr 8.5%
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INDEX DAILY 
EDGE, $28.8M

ETF DAILY EDGE, 
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SPY, 17%

.SPX, 7%

QQQ, 4%
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Rank Symbol
ADV 
2019 CHG

1 SPY 2.7M -16.4%

2 .SPX 1.3M -13.9%

3 QQQ 713.1K -27.2%

4 .VIX 540.1K -19.4%

5 AAPL 506.4K -5.7%

6 EEM 394.4K -12.9%

7 IWM 354.3K -22.1%

8 AMD 296.1K 0.9%

9 FB 264.1K -20.9%

10 BAC 263.9K -30.5%

11 TSLA 259.1K 29.4%

12 GE 240.4K -12.3%

13 VXX 223.0K -28.7%

14 HYG 197.6K 15.2%

15 FXI 193.4K 43.1%

16 MSFT 175.9K 6.1%

17 AMZN 175.4K -4.9%

18 NFLX 174.2K -8.5%

19 BABA 173.0K -27.7%

20 EWZ 167.6K 14.4%

21 NVDA 167.2K 8.0%

22 EFA 160.3K 24.2%

23 MU 155.5K -39.2%

24 GLD 147.1K 35.2%

25 XLF 134.2K -24.1%
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Data: AUG 30 2019 Trade Alert LLC

1

15

29

43
80

1…
2…

2…
4…
8…

0

0
.1

0
.2

0
.3

0
.4

0
.5

0
.6

0
.7

0
.8

0
.9 1

1
.1

1
.2

1
.3

1
.4

1
.5

1
.6

1
.7

1
.8

1
.9 2

D
ay

s 
to

 E
xp

ir
at

io
n

V
o

lu
m

e 
Sh

ar
e

Strike vs Spot

Option Volume by Strike/Maturity  - July 2019

1

1
52

94
38

01
4

3
2

0
3

2
9

4
4

6
5

8
2

9

0.00%

2.00%

4.00%

6.00%

8.00%

10.00%

12.00%

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1 1.1 1.2 1.3 1.4 1.5 1.6 1.7 1.8 1.9 2

D
ay

s 
to

 
Ex

p
ir

at
io

n

V
o

lu
m

e 
Sh

ar
e

Strike vs Spot

Option Volume by Strike/Maturity  - July 2019



Data: AUG30 2019 Trade Alert LLC

Market Quality

0

5

10

15

20

25

30

$0.00

$0.01

$0.02

$0.03

$0.04

$0.05

$0.06

$0.07

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

2012 2013 2014 2015 2016 2017 2018 2019

V
IX

 IN
D

EX

$
 S

P
R

EA
D

BID-ASK TREND
Top25 Single Stock

Average of Effective Spread

Average of Quoted Bid-Ask/2

Average of VIX

Basket: AAPL,AMD,AMZN,BABA,BAC,C,CSCO,F,FB,GE,INTC,JD,JPM,MSFT,MU,NFLX,NVDA,PBR,SNAP,SQ,T,TSLA,TWTR,WFC,WMT



Data: AUG 30 2019 Trade Alert LLC

Market Quality

0

5

10

15

20

25

30

$0.00

$0.05

$0.10

$0.15

$0.20

$0.25

$0.30

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

O
ct

Ja
n

A
p

r

Ju
l

2012 2013 2014 2015 2016 2017 2018 2019

V
IX

 IN
D

EX

$
 S

P
R

EA
D

BID-ASK TREND
SP500 Bottom100Average of Effective Spread

Average of Quoted Bid-Ask/2

Average of VIX

AEE,AES,AIV,AIZ,AJG,ALLE,AME,AMP,AN,AON,APD,APH,AVB,AVY,AYI,B,BXP,CB,CHD,CINF,CMS,CNP,CTAS,DGX,DISCK,DTE,ECL,ED,EFX,EQIX,EQR,ES
,ESS,ETR,EXR,FLS,FMC,FOX,FRT,FTV,GPC,GPN,HCP,HOLX,HRS,IPG,JEC,KIM,KLAC,L,LH,LLL,LNC,LNT,MAC,MCO,MMC,MTB,NAVI,NI,NTRS,NWS,NWS
A,OI,ORLY,PBCT,PCAR,PDCO,PEG,PFG,PKI,PLD,PNW,PSA,REG,RHI,ROP,RSG,SEE,SJM,SLG,SRCL,SRE,TDC,TDG,TEL,TGNA,TMK,TSS,UDR,UHS,VAR,VN
O,VRSK,VRSN,WAT,WEC,WLTW,XEL,XYL



Alternative Expirations

Data: AUG 30 2019 Trade Alert LLC

0%

5%

10%

15%

20%

25%

30%

35%

40%

45%

Ja
n

M
ar

M
ay Ju

l
Se

p
N

o
v

Ja
n

M
ar

M
ay Ju

l
Se

p
N

o
v

Ja
n

M
ar

Ju
n

A
u

g
O

ct
D

ec
Fe

b
A

p
r

Ju
n

A
u

g
O

ct
D

ec
Fe

b
A

p
r

Ju
n

A
u

g
O

ct
D

ec
Fe

b
A

p
r

Ju
n

A
u

g
O

ct
D

ec
Fe

b
A

p
r

Ju
n

A
u

g
O

ct
D

ec
Fe

b
A

p
r

Ju
n

A
u

g
O

ct
D

ec
Fe

b
A

p
r

Ju
n

A
u

g
O

ct
D

ec
Fe

b
A

p
r

Ju
n

A
u

g

2010 2011 2012 2013 2014 2015 2016 2017 2018 2019

Average of %QTRLY

Average of %WKLY



Short-Dated Shift
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Cross-Asset ETFs
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RATES,
+12%

COMMODITY,
+15%

GLOBAL,
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GOLD sector Option 
Volume 

Jun 25-Jun, 9.8%

GLD CLOSE
May 29-May, $120.87 

GLD CLOSE 
Sep 4-Sep, $146.66 
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Cond Code

LATE D
OPRA NOV 2019 - Seven legacy condition codes 

replaced with 20 new codes

AUTO I AUCTION CROSS SWEEP COB LEGGED FLOOR SPREAD

TIED K AUCTION a b g,k l r

SPREAD L CROSS c d h,o

STRADDLE M SWEEP b d

BUY/WRITE P COB g,k f,n n,p

COMBO Q LEGGED l s j,q,s

SPIM R FLOOR s,m e,m i

SWEEP S SPREAD r h,o n,p j,q,s i i,t
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FLEX OPTIONS VOLUME

EWZ, 4.6M

XSP, 4.5M

VXXB, 2.6M

VXX, 1.4M

CHK, 
1.2M

ZION, 
860.0K

XLF, 721.2K
GE, 618.7K

SPX, 565.6K

VXXB, 
532.0K

SPX, 
446.0K

AAPL, 
348.3K

ADP, 279.7K

BAC, 
274.0K

APA, 221.1K

FLEX Option Volume Leaders 2019 YTD
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