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7. SENTIMENT. What's your view on risky assets?
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Sent: Wednesday, August 10, 2022 8:17 AM

Subject: spx gamma snapshot into CPT
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SPX - historical dealer gamma at spot
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SPX - dealer gamma positionsin (by maturity and strike)

1b - 1w/ [ 9Aug22 - 16Aug22) -0.02 =172 5.91 -359 123.29 -4554 -5.01 0.01 o o

Tw = 2w / [ 16Aug22 - 23Aug22) -4.16 -23.37 -26.57 21393 152.87 21073 944 1.57 0.13 o

32.95 79.55 -3.89 -0.08 0.02 o

2w -3w /[ 23Aug22 - 30Aug22) 05 0.99 0.91 2222

3w-1m /[ 30AuQ22 - 95ep22) 223 -0.9 11.22 -9.07 181.4 -32.2 -1.25 0.31 -0.01

1m-2m /[ 9Sep22 - 100¢122) 857 8593 -0.89 0.14

Time To Expiry

2m-3m /[ 100ct22 - 9Nov22 ) -11.21 63.94 -6.16 0.56

102.83 89.11 26.13 4.81

3m-6m | [ SNov22 - 9Feb23 ) 225 -31.17

-21.09 2922 -63.77 36.96

6m - 1y /[ [ 9Feb23 - SAug23) -15.33 -35.18

> 1y /| > 9Aug23
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