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Disclosure:

Options involve risk and are not suitable for all investors. For information on the uses and risks of
options, you can obtain a copy of the Options Clearing Corporation risk disclosure document titled
Characteristics and Risks of Standardized Options by visiting ibkr.com/occ. Multiple leg strategies,
including spreads, will incur multiple transaction costs.

Futures are not suitable for all investors. The amount you may lose may be greater than your initial
investment. Before trading futures, please read the CETC Risk Disclosure. For a copy visit
interactivebrokers.com.

There is a substantial risk of loss in foreign exchange trading. The settlement date of foreign exchange
trades can vary due to time zone differences and bank holidays. When trading across foreign exchange
markets, this may necessitate borrowing funds to settle foreign exchange trades. The interest rate on
borrowed funds must be considered when computing the cost of trades across multiple markets.

The Order types available through Interactive Brokers LLC's Trader Workstation are designed to help you
limit your loss and/or lock in a profit. Market conditions and other factors may affect execution. In
general, orders guarantee a fill or guarantee a price, but not both. In extreme market conditions, an order
may either be executed at a different price than anticipated or may not be filled in the marketplace.

There is a substantial risk of loss in trading futures and options. Past performance is not indicative of
future results.

Any stock, options or futures symbols displayed are for illustrative purposes only and are not intended to
portray recommendations.

*IRS Circular 230 Notice: These statements are provided for information purposes only, are not
intended to constitute tax advice which may be relied upon to avoid penalties under any federal,
state, local or other tax statutes or regulations, and do not resolve any tax issues in your favor.

Interactive Brokers LLC is a member of NYSE FINRA SIPC
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Disclaimer

* This material is provided for information only and is not an offer to sell or the solicitation of an
offer to buy any financial instrument or asset class

 This material does not and is not intended to take into account the particular financial conditions,
investment objectives or requirements of individual customers. Before acting on this material,
you should consider whether it is suitable for your particular circumstances and, as necessary,
seek professional advice.

« ListDer Research is not affiliated with Interactive Brokers LLC, or any other FINRA broker-dealer.

* The information provided in this presentation is believed to be accurate, but the accuracy and
completeness of the information is not guaranteed.

* Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.

* Past performance is not indicative of future results.

- Day Trading can be extremely risky and may not be appropriate for individuals with limited
resources, investment experience or low risk tolerance. Please review the Day Trading Risk
Disclosure Statement before deciding whether Day Trading is appropriate for you.
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AEX Daily Options

* Index consists of twenty-five of the largest stocks
listed on Euronext Amsterdam

* Uses the symbols AEX/DAEX
* Have been around since 2008
*1 point = €100

* Two consecutive days listed

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



AEX-Index
ATM 1-Day Straddles

DAEX One Day ATM Straddle Pricing Versus Price Change (9/11 — 9/15)

Mon Tues Wed Thurs Fri*
Straddle Before 4.75 4.15 4.97 5.60 5.00
Straddle After 0.1 2.31 2.07 9.46 2.49
Short P/L +4.64 +1.84 +2.90 (3.86) +2.51
I A A A N
Straddle % Of Index 0.64% 0.56% 0.67% 0.76% 0.67%
Price Move In % -0.03% -0.30% -0.24% +1.30% -0.40%

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



AEX Trade

13 Sep 2023 - AEX @ 734.96

Sell 100 Sep 14t 730 Puts @ 1.13

Buy 100 Sep 14" 724 Puts @ 0.33
Net Credit = 0.80

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Timing

AEX - 15 Minute Bars 13 Sep - 14 Sep
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Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Payoff

DAEX 724 / 730 Bull Put Spread
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Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.
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AEX Trade

11 Sep 2023 - AEX @ 737.80
Sell 100 Sep 11th 736 Puts @ 1.91
Buy 100 Sep 14t" 741 Call @ 1.44

Net Credit = 0.47

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Payoff

DAEX Short 736 Put / Long 741 Call
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Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Timing

AEX - 15 Minute Bars 8 Sep - 11 Sep
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Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



EURO STOXX 50° Daily Options

* Considered a blue-chip index for the Eurozone
* Uses the symbols SX5E /

* Have been around since August

*1 point = €10

* Five consecutive days listed

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



EURO STOXX 50°
ATM 1-Day Straddles

SX5E One Day ATM Straddle Pricing Versus Price Change (9/11 - 9/15)

Mon Tues Wed Thurs Fri
Straddle Before 34.63 28.00 36.88 40.63 35.75
Straddle After 19.33 12.73 16.52 54.75 15.05
Short P/L +15.30 +15.27 +20.35 (14.13) +20.70
I A S S
Straddle % Of Index 0.82% 0.66% 0.87% 0.96% 0.84%
Price Move In % +0.40%  -0.28% -0.44% +1.33% +0.36%

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



EURO STOXX 50° Trade

31 August — SX5E @ 4303
Buy 2300 Sep 4t 4220 Puts @ 5.75
Sell 2300 Sep 4" 4250 Puts @ 10.00
Net Credit = 4.25

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Payoff

SX5E 4220 / 4250 Bull Put Spread
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Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Timing

SXS5E - 15 Minute Bars 31 Aug - 4 Sep
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Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



EURO STOXX 50° Trade

14 September — SX5E @ 4221
Buy 120 Sep 14t 4205 Calls @ 26.25

Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Payoff
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Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Trade Timing

SX5E - 15 Minute Bars 14 Sep
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Data Source: Bloomberg

Any stock, options or futures symbols displayed are for illustrative purposes only and are not
intended to portray recommendations.



Questions / Contact

Questions?
(Any market related topic is fine)

Contact
rusellrhoads@gmail.com
Twitter - @RussellRhoads

Blogs — russellrhoads.substack.com



mailto:rusellrhoads@gmail.com
http://www.russellrhoads.substack.com/



