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Straddle Run

Spread Payout Ratios

Options Report

Digital Gamma Chartbook

— Exch ATM ATM Straddle
xpiration xchange Straddle as % of Spot
9/30/2022 Bit 5408.00 23.34%
9/30/2022 Deribit 5399.42 23.27%
9/30/2022 CME 5533.23 23.96%
e S S |
12/30/2022 Bit 8657.60 37.02%
12/30/2022 Deribit 8600.52 36.84%
12/30/2022 CME 8614.36 37.08%

Butterfly Run

Expiration Exchange 90/100/110 | Butterfly M?x
Butterfly Payout Ratio
9/30/2022 Bit 376.40 6.16
9/30/2022 Deribit 333.83 6.95
9/30/2022 CME 329.71 7.00
12/30/2022 Bit 214.20 10.92
12/30/2022 Deribit 237.97 9.81
12/30/2022 CME 232.84 9.98
Indicated Strikes for Tables
ATM 90 put 110 call
9/30/2022 23433 21090 25776
12/30/2022 23586 21227 25945
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Exoirati Exch 100/110 100/90 Max Payout | Max Payout

xpiration xehange Call Spread | Put Spread Ratio of CS Ratio of PS
9/30/2022 Bit 920.90 1020.08 2.52 2.27
9/30/2022 Deribit 937.79 1,049.04 2.47 2.21
9/30/2022 CME 942.51 1,036.78 2.45 2.23
———— 0 1
12/30/2022 Bit 937.49 1186.97 2.49 1.97
12/30/2022 Deribit 917.08 1,179.37 2.55 1.98
12/30/2022 CME 915.69 1,174.47 2.54 1.98
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ATM Implied Volatility / Historical Volatility Difference of ATM Implied Volatility and Historical Volatility
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Risk Reversal (Difference of +half-std dev call iv & -half-std dev put iv) Risk Reversal (Difference of 110 call iv & 90 put iv)
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1 Month Constant Maturity Put Spread Max Payout Ratio
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o Binance BTC/USD Perpetual Open Interest
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Ether: Price and Basis
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Ether: Open Interest and Funding
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