
QuikStrike®  
Analytics Guide

GET GREATER INSIGHTS FROM OUR SUITE OF POWERFUL ANALYTICS, 

SO THAT YOU CAN IDENTIFY TRENDS AND TRADING OPPORTUNITIES  

FASTER AND MORE DECISIVELY.

Access our full suite of QuikStrike tools at cmegroup.com/quikstrike 
Learn more about QuikStrike at quikstrike.net



What is QuikStrike?
CME Group partners with QuikStrike to provide customers with free, interactive option pricing and 

analysis tools. Available across all CME Group benchmark products, QuikStrike gives you visibility 

into current and historical volatility (by strike), concise volume and open interest information, delta 

sheets, options pricing analysis, spread analysis & risk graphs. Using QuikStrike is a seamless 

experience as it runs from any PC, Mac, tablet or smartphone browser. 
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QuikStrike Essentials 

The base version of QuikStrike’s benchmark pricing and analysis platform 

provides access to current and historical volatility (by strike), volume and 

open interest information, delta sheets, pricing analysis, spread analysis, 

and risk graphs.

Figure 3 - Pricing Sheet
Figure 4 - Benchmark Dashboard

Figure 1 - Futures Information

Figure 2 - Vol Curve and Skew by Strike
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Volume & Open Interest Tools Volume & Open Interest Tools

Open Interest Heatmap

This tool gives you a concise view of how put/call option OI is distributed by strike and expiry. 
Explore the concertation of put/call positions by total open interest, change in open interest, 
percent change in open interest, total volume or change in volume.

Most Active Strikes

Understand active strikes by exploring volume, open interest and open interest change 
activity of the top 20 strikes by calls, puts and combined calls and puts.
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Volume & Open Interest Tools Volume & Open Interest Tools

Commitment of Traders

Large Open Interest Holders, as reported by the CFTC’s Commitment of Traders report, 
is a key metric for tracking breadth of participation and is proportional to overall liquidity. 
Use this highly configurable tool to analyze market open interest by client segment and 
position type, and how each is trending over time.

This Week in Options

View intraday and weekly statistics for options including volatility, risk reversal prices, open 
interest, put/call ratios and more. 
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Volume & Open Interest Tools Volume & Open Interest Tools

Open Interest Profile

Analyze open interest and open interest change patterns for all expirations within the 
selected product.

Weekly Options

Track CME Group Weekly options complex with this daily snapshot of volume,  
open interest and open interest change.
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Volatility & Strategy ToolsVolatility & Strategy Tools

Vol2Vol Expected Range

This comprehensive visual representation of volatility indicates the number of 
standard deviations a given strike is from the ATM futures price, while providing 
users with the flexibility to chart open interest, change in open interest, yesterday’s 
volume or intra-day volume.

Volatility Term Structure

View charts of current implied volatilities across expirations, and compare this  
to one week prior.
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Volatility & Strategy ToolsVolatility & Strategy Tools

Cross-Asset Correlation

Discover a simple, yet powerful, way to visualize pairwise correlations across CME Group 
products and identify the degree to which two products similarly vary. Visualizations 
include the correlation of daily log returns of a 30-day constant maturity future prices, 
the correlation of 30-day constant maturity ATM implied volatilities and the correlation 
of 20-day realized volatilities of 30-day constant maturity futures prices.

Strategy Simulator

Allows market participants an environment to learn how an option contract, futures 
contract, or physical position will perform based on different hypothetical underlying 
price scenarios. Users can compare these custom-built strategies against each other to 
see how the positions performed in relation to each other. Additionally, users can apply 
“what-if” scenarios based on time decay or volatility. 
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Product & Market Data Tools Product & Market Data Tools

Options Expiration Calendar

View and download over a year’s worth of listing and expiration dates across CME Group’s 
benchmark options, including yet to be listed weekly expiries. Integrated U.S. economic event 
information notifies of potential high (red boxes) or medium (orange boxes) impact events for 
a given day, while clicking said boxes will pop-up a full list of the day’s events.

Block Trade Browser 

View intra-day and one-week historical block trade data including type, quantity, price  
and more. 
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Product & Market Data ToolsProduct & Market Data Tools

Product and Expiration Browser

View and download active expiration information across all CME Group futures and options. 

Option Settlement

Analyze settlement values, including settlement prices and implied volatilities,  
for all CME Group Option products.
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Market Specific ToolsMarket Specific Tools

Interest Rates: Total Cost Analysis

Compare the implications of using exchange-traded futures versus OTC instruments for 
interest rate exposure by analyzing the difference between all-in costs across Interest Rate 
Swaps, Treasury Futures, MAC Swap Futures and Eurodollar Futures.

Interest Rates: Treasury Analytics

View in-depth Treasury Product analysis, including a list of securities that make up the 
deliverable basket, implied yields for the cheapest to deliver and a conversion between 
strike prices and implied yields.
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Market Specific ToolsMarket Specific Tools

Equity Index: Total Cost Analysis

Analyze the all-in costs of replicating the S&P 500 by trading equity index futures 
versus exchange-traded funds.

Interest Rates: STIR Analytics

Analyze the spread between Short-Term Interest Rate futures over time – from one 
week to one year.
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Market Specific ToolsMarket Specific Tools

Equity Index: Dividend Futures Term Structure

Explore the market’s view of expected dividends on a quarterly and annual basis  
and analyze changes in dividend term structure across multiple points in time.

Bitcoin Historical Pricing

Explore the historical price of bitcoin, as tracked by the CME CF Bitcoin Real Time Index 
(BRTI) and CME CF Bitcoin Reference Rate (BRR). 
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QuikStrike and CME Direct

QuikStrike’s powerful analytics suite is also integrated into 

CME Direct, the free, hyper-fast and highly configurable 

options front-end from CME Group. Without leaving CME 

Direct, access all your favorite QuikStrike tools and configure 

QuikStrike to follow the products you care about. Explore 

QuikStrike analytics with ease by adding the new QuikStrike 

window to your CME Direct layout like any other tab or grid.

For more information about QuikStrike and how its 

integration with CME Direct can benefit you, contact  

cmedirectsales@cmegroup.com

Identify trade opportunities faster with CME Direct and 

QuikStrike today at cmegroup.com/quikstrike

QuikStrike Disclaimer:

Copyright © 2004–2018 All Rights Reserved. This site is for informational purposes only. 

Website Terms of Use: These “Terms of Use” set forth the terms and conditions that apply to your use of quikstrike.net (the “Web Site”). By using the Web Site (other than to read this page for the first time), 
you agree to comply with all of the Terms of Use set forth herein. The right to use the Web Site is personal to you and is not transferable to any other person or entity. 

Copyrights and Trademarks: A. All materials contained on the Web Site are Copyright 2004-2018, Bantix Technologies, LLC. All rights reserved. B. No person is authorized to use, copy or distribute any 
portion the Web Site including related graphics. C. QuikStrike and other trademarks and/or service marks (including logos and designs) found on the Web Site are trademarks/service marks that identify 
QuikStrike and the goods and/or services provided by Bantix Technologies, LLC. Such marks may not be used under any circumstances without the prior written authorization of Bantix Technologies, LLC. D. 
CME and CME Group are trademarks of Chicago Mercantile Exchange Inc. used under license. The content of this website is not sponsored, endorsed, sold, or promoted by Chicago Mercantile Exchange Inc. 
and Chicago Mercantile Exchange Inc. makes no representations regarding the content herein. 

Links to Third-Party Web Site: Bantix Technologies, LLC may provide hyperlinks to third-party web sites as a convenience to users of the Web Site. Bantix Technologies, LLC does not control thirdparty web 
sites and is not responsible for the contents of any linked-to, third-party web sites or any hyperlink in a linked-to web site. Bantix Technologies, LLC does not endorse, recommend orapprove any third-party 
web site hyperlinked from the Web Site. Bantix Technologies, LLC will have no liability to any entity for the content or use of the content available through such hyperlink. 

CME Group is not responsible for any profits or losses associated with using this site. Powered by QuikStrike™ v2.0 from Bantix Technologies, LLC.

CME Group Disclaimer:

Futures and options trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because only a percentage of a contract’s value is required to trade, it is pos-
sible to lose more than the amount of money deposited for a futures position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles. And only a portion of those 
funds should be devoted to any one trade because they cannot expect to profit on every trade. All references to options refer to options on futures.

CME Group is a trademark of CME Group Inc. The Globe logo, CME, E-mini and Globex are trademarks of Chicago Mercantile Exchange Inc. CBOT is a trademark of the Board of Trade of the City of Chicago, Inc. 
NYMEX and ClearPort are trademarks of New York Mercantile Exchange, Inc. COMEX is a trademark of Commodity Exchange, Inc. S&P® 500 and S&P MidCap 400™ are trademarks of The McGraw-Hill Compa-
nies, Inc., and have been licensed for use by Chicago Mercantile Exchange Inc. NASDAQ-100 is a trademark of The Nasdaq Stock Market, used under license. Dow Jones is a trademark of Dow Jones & Company, 
Inc. and used here under license. Russell 2000® is a trademark and service mark of the Frank Russell Company, used under license. All other trademarks are the property of their respective owners.

The information within this document has been compiled by CME Group for general purposes only and has not taken into account the specific situations of any recipients of the information. CME Group 
assumes no responsibility for any errors or omissions. The information in this brochure should not be considered investment advice. All matters pertaining to rules and specifications herein are made subject 
to and are superseded by official CME, CBOT and NYMEX rules. Current CME/CBOT/NYMEX rules should be consulted in all cases before taking any action.

Copyright © 2018 CME Group Inc. All rights reserved	 PM2147/0418
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