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Annual Option Volume

Growth 6.08 30%
ETF
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Listings

Contracts Listed
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Rank Symbol 2019 CHG e

1 spy 27M  -16.4% . . —

2 .SpX 13M  -13.9% 16% 80% =

3 QaQ 713.1K i

4 VIX 540.1K  -19.4% /

(o) 0,

5  AAPL 506.4K  -5.7% 14% 70% ‘

6 EEM 394.4K  -12.9%

7 IWM 354.3K B

(o) 0,

8 AMD 296.1K  0.9% 12% 60% -

9 FB 264.1K  -20.9% - - .

10  BAC 263.9K =) —

11 TSLA 259.1K 10% 50% —

: > ° |

12 GE 240.4K  -12.3% 2 2 F

N kS
13 VXX 223.0K . = r
4 0,

14 HYG 197.6K 8% 0% § f

15 X 193.4K ‘ f

16 MSFT 175.9K 6.1%

6% 30%

17 AM2ZN 175.4K  -4.9% ° ’

18  NFLX 1742K  -8.5%

19  BABA 173.0K ,

4% o 20%

20 Ewz 167.6K ° VDA 6

21 NVDA 167.2K . % — N SV 1%
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Activity Concentration

Option Volume by Strike/Maturity - July 2019

12.00% Option Volume by Strike/Maturity - July 2019
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Market Quality

S SPREAD

BID-ASK TREND
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Market Quality

$0.30

Average of Effective Spread
— Average of Quoted Bid-Ask/2
SoE — Average of VIX

BID-ASK TREND
SP500 Bottom100

30

25

Data: AUG 30 2019 Trade Alert LLC

NN



(LULULULLULLE LLLLAMAS N N

Sny
unr
Jdy
g°4
29Q
120
Sny
unr
Jdy
g°4
29Q
120
Sny
unr
Jdy
g°4
29Q
120
3ny
unr
Jdy
go4
29Q
120
Sny
unf
Jdy
go4
29Q
120
3ny
unf
Jdy
go4
29Q
120
Sny
unr
Jdy
g°4
29Q
120
Sny
unr
JEA
uer
AON
das
nr
Aen
JEeN
uer
AON
das
Inr
Aen
JEeN
uer

2012 2013 2014 2015 2016 2017 2018 2019
Data: AUG 30 2019 Trade Alert LLC

2011

—Average of %QTRLY
— Average of %WKLY
2010

45%
40%
35%
30%
25%
20%
15%
10%

5%

0%

V)
C
[
4+
(0
=
Q.
X
L
O,
=
4+
0
-
S
O,
.t
<




Short-Dated Shift
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Complex Orders
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Cross-Asset ETFs
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MARKET ACCESS
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B812383 BP Sep 41.0 Calls $0.25 (FT Theo=0.25) [l [MULTI] 10:06-31
BZX 3080 x 50.25 - $0.26 x 691 BZX BP=39.60 R 1[E

Smart Routed Flow

non-index, outright

—SweepTrades Share

= SweepVolume Share

12383 contracts traded at $0.25 starting at 10:06:31.888

= 2 contracts traded at $0.25 on the [AMEX] at 10:06:31.588

= 16 contracts traded at $0.25 on the [ARCA] at 10:06:31.838
300 contracts traded at $0.25 on the [ARCA] at 10:06:31.888
200 contracts traded at $0.25 on the [ARCA] at 10:06:31.5383
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Cond

Code

LATE

SWEEP

OPRA NOV 2019 - Seven legacy condition codes
replaced with 20 new codes

AUCTION CROSS SWEEP COB LEGGED FLOOR SPREAD
AUCTION a b g,k I r
CROSS c d h,o
SWEEP b d
CcOB g,k f,n n,p
LEGGED | s 1,9,8
FLOOR s,m e,m [
SPREAD r h,o n,p j»9,S i it
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FLEX OPTIONS VOLUME

FLEX Option Volume Leaders 2019 YTD
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