DEEP /ipe STOCKS

$SPY on 6/17/2022

VoEx Graph

5.0-

25-

-2.5-

-5.0-
1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
2021-04 2021-05 2021-06 2021-07 2021-08 2021-09 2021-10 2021-11 2021-12 2022-01 2022-02 2022-03 2022-04 2022-05 2022-06 2022-07
Date

— Price — VoEx Daily — VoEx Trend

Deep Dive Stocks | E-Mail: info@deepdivestocks.com | Twitter: @ deepdivestocks | ©@Deep Dive Stocks 2022 SPY | 6/17/2022 | 1


https://data.deepdivestocks.com

Snap Graphs for 20 Trading Days (Top Left), 10 Trading Days (Top Right), 5 Trading Days (Bottom Left), and 1 Trading Day (Bottom
Right).

Cross hairs above the gold line indicate positive returns, and below the line indicate negative returns.
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Hedging Heatmap

The Hedging Heatmap shows how the value of the hedging requirements will change with changes in price and volatility. Red indicates that the hedging

requirement will become more negative (more selling), and blue indicates that the hedging requirement will become more positive (more purchasing). White
is the gamma neutral zone in which most stocks are hedged to stay inside of.

Influence Distribution

Density
0 02

Close: 365.86 | Gamma: — | Volatility: 0.28

[ce} (o2} N i N [9¢] < Lo © N~ [e¢] ™ — [N ™ < [Xo] (o] N~ [e0]
o o o o o o o o o o o o o o o o o o

Deep Dive Stocks | E-Mail: info@deepdivestocks.com | Twitter: @ deepdivestocks | ©Deep Dive Stocks 2022 SPY | 6/17/2022 | 3



Expected Price Range Graph (Top) and Volatility Graph (Bottom)
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Short Graph Showing the Daily-, Medium-, and Long-term Trends in Shorting Behavior
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Options Layouts with the Current Counts (Left) and Change in Counts (Right)
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Data Tables

Close v Calls Puts Amount
Current 365.86 0.28 ITM 190,173 (3.03%) 4,315,329 (47.68%) Hedge Requirement -79,911,016
Prior 366.65 0.29 OTM 6,087,400 (96.97%) 4,734,435 (52.32%)

% Change  -0.22 -3.79 Total 6,277,573 (40.96%) 9,049,764 (59.04%)

Amount Amount Amount
Current Delta - (79%)  Current Volume 104,306,957  Current Short 21,918,919
Previous Delta - (-128%)  Previous Volume 127,877,335  Previous Short 26,083,581
Delta 10 - (-79%)  Volume 10 95,604,860  Short 10 18,458,902
Delta 20 - Volume 20 91,845,071  Short Interest 140,560,000
DTC 2
Upper Bound Lower Bound Percent Move (+4/-)
Today’s 372.01 361.29 1.46
Tomorrow’s 371.00 360.72 1.41
T+2 373.13 358.59 1.99
T+3 374.77 356.95 2.43
T+4 376.15 355.57 2.81
T+5 377.36 354.36 3.14
T+10 382.12 349.60 4.45
T+20 388.86 342.86 6.29
IV Increase IV Decrease
Price Increase 8,803,668 8,804,618
Price Decrease -8,804,618 -8,803,668
Calls Puts
OTM ITM OTM ITM
Long Short Long Short Long Short Long Short
-63 24|11 759 | 123 | 74 606 | 83 | 32 -24191-3 849 | 135 | 72 -67122|5 33715231 311]-53]10

Note: Format is as follows: 1 Day Change | Avg. Daily Change 5 Days | Avg. Daily Change 10 Days
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Disclaimer

©Deep Dive Stocks, LLC is not registered with the U.S. Securities and Exchange Commission nor with the securities regulatory authority or body of any
jurisdiction as an investment adviser, broker-dealer or in any other capacity, and does not purport to provide investment advice or make investment

recommendations by or through the content found on the website, in reports, research materials, newsletters or in any other manner communicated. The
data included in ©Deep Dive Stocks LLC publication is intended only for non-personalized, educational use. The data contained herein are expressed to
educationally discuss information found by statistical analysis of financial markets in general. The data is not intended, nor recommended, to be used as
the basis for purchasing, selling or trading of stocks, securities, assets, or any other financial instruments. Deep Dive Stocks LLC does not endorse any

securities or financial instruments in any form whatsoever and holds no responsibility for individual or commercial decisions to participate in any financial

markets. The ©Deep Dive Stocks, LLC website and all content are provided for the sole purpose of one subscriber’s educational enrichment. Any other uses

are expressly prohibited.
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Special Thanks

Deep Dive Stocks would like to give special thanks to Squeeze Metrics for their assistance, guidance, and invaluable feedback.

This report and all other reports, including all material contained therein, are Copyrighted and Trademarked by Deep Dive Stocks, LLC
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