QuikStrike
Energy Option Pricing and Analysis

CME Direct integrates seamlessly with QuikStrike to bring you options analytics including real-time* option
pricing, implied volatilities and Greeks.
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VOLATILITY TOOLS AND ANALYSIS
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Access volatility charts with current and historical levels plotted for comparison. Futures
charts show price, 30, 60 and 90 day moving averages, volume and open interest. View full
product straddle runs with volatility levels and Greek information.
Future strike Vol DTE 50P 08P 15AP 20AP 25AP 30AP
102.79 1025 16.27 21 20.82 19.31 18.31 17.70 17.16 16.91
102.02 102.0 16.45 51 2248 20.54 19.49 1874 18.03 1759
101.11 101.0 16.66 80 23.02 21.35 20.02 19.14 18.50 17.90
100.08 100.0 16.67 13 23.07 21.47 2017 19.42 18.68 18.14
98.92 995 16.83 143 2297 21.20 20.43 19.65 19.03 18.41
97.86 98.0 1714 172 2321 2176 2056 19.65 19.20 18.62
96.92 97.0 17.15 208 23.39 2178 2065 19.79 19.08 18.67
96.25 95.0 17.45 234 2288 2.1 21.03 1878 18.78 1878
9525 95.0 1725 266 23.48 21.94 21.04 20.09 19.40 1873
94.26 94.0 17.33 295 2298 21.06 20.57 19.35 19.12 18.65
93.47 93.0 17.30 324 2259 20.29 20.29 19.11 19.11 1864
92.42 92.0 17.06 358 23.34 21.10 20.38 19.89 18.79 1855
91.82 915 16.93 385 21.83 19.52 19.52 19.52 18.71 18.36
91.13 91.0 16.88 416 2168 2168 19.35 19.35 18.65 18.42
90.24 90.0 16.73 444 2193 21.04 20.01 18.90 18.34 18.23
89.79 89.5 16.56 478 20.40 20.40 18.41 18.41 18.41 17.91

QuikStrike contains a series of option pricing sheets and option information matrices. The
standard pricing sheets contain call, put and straddle prices, volatility, and Greek information.
14 different pricing sheets give you instant access to common spread values.
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SETTLES, VOLUMES AND OPEN INTEREST
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Spot trends and changes in open interest and volumes in the most active strikes at a glance.
Crude Oil (AMER)
211012014 2/11/2014 211212014 21312014 2/14/2014 2/18/2014 2/19/2014 2/20/2014 2/21/2014 Volatility
olatii
Settle Settle Settle Settle Settle Settle Settle Settle Settle
Vol: 17.50 17.34 17.43 17.14 16.11 16.16 16.33 15.70 16.07
LOJ4 ATM: 4.30 420 418 4.05 3.75 3.58 3.58 3.37 3.36
2N Strike: 99.5 99.5 100.0 100.0 100.0 102.0 103.0 1025 102.0 LOJ4
Future: 99.44 99.44 99.92 100.05 100.13 102.10 102.84 102.75 102.20
VoIBS: 17.49 17.33 17.42 17.13 16.11 16.16 16.32 15.70 16.06
Vol: 18.05 18.03 18.18 17.83 17.17 16.40 16.48 16.25 16.35
LOK4 ATM: 5.99 5.94 5.97 5.83 5.57 523 525 5.13 5.09
(51) Strike: 98.5 98.5 99.0 99.5 995 101.0 102.0 102.0 101.5 LOK4
Future: 98.65 98.70 99.17 99.31 99.47 101.21 101.81 101.85 101.37
VolIBS: 18.04 18.02 18.17 17.83 17.16 16.39 16.47 16.24 16.34
Vol: 17.99 17.98 18.14 18.15 17.58 16.66 16.63 16.44 16.59
LOM& ATM: 713 7.09 7.15 ITA12: 6.87 6.48 6.45 6.35 6.34
8(;) Strike: 98.0 98.0 98.5 98.5 98.5 100.5 101.0 101.0 100.5 LOM4
( Future: 97.81 97.91 98.37 98.54 98.73 100.30 100.80 100.89 100.48
VoIBS: 17.98 17.97 18.13 18.14 17.58 16.66 16.62 16.43 16.58
Vol: 18.08 17.99 18.12 18.17 17.88 16.87 16.75 16.73 16.78
LON4 ATM: 412 8.21 8.25 8.25 8.1 7.64 7.59 7.55 7.51
(113) Strike: 97.0 97.5 975 97.5 98.0 99.5 100.0 100.0 99.5 LON4
Future: 96.99 97.15 97.59 97.75 97.95 99.40 99.77 99.89 99.53
VolIBS: 18.07 17.99 18.11 18.17 17.87 16.86 16.74 16.72 16.78

Easily access official CME settlements, volume and open interest data. View the
most relevant data by product, strike and term.
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INTEGRATION WITH CME DIRECT

QuikStrike's options analytics are accessible to CME Direct users via CME Direct and CME Direct Messenger.
In addition, QuikStrike is available via any PC or smart phone browser — no downloads, special installs

or license requirements. As a subscriber, you'll receive complete access to all products, expirations and
application functionality.
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Integration with CME Direct
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Integration with CME Direct Messenger

QuikStrike Essentials is available for free to CME Direct and CME Direct Messenger users.

For more information about QuikStrike and how its integration with CME Direct can benefit you,
contact CMEDirectSales@cmegroup.com.
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