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Eleven Analytics NG/TTF Options Report

From: Michael Byrne <michael@elevenanalyticslic.com>
Sent: Wednesday, August 19, 2026 6:31 AM

To: Michael Byrne <michael@elevenanalyticsllc.com>
Subject: Eleven Analytics NG/TTF Options Report

CME Most Actives:
Put/Call Ratios: Volume: 1.47 Open Interest: .87

Calls Puts
TOTAL OPEN INTEREST TOTAL OPEN INTEREST
VOLUME TOTAL STRIKES | STRIKES | NET CHG VOLUME TOTAL STRIKES STRIKES | NET CHG
68,547 2,072,018 139 40 24245 100,817 1,801,723 127 35 35875
Top 25 by Open Interest Change Top 25 by Open Interest Change
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6 LNZ5 2,425 15,826 14,025 (1,801) m 23 LNUS 4277 5.340 8,235 2,888 j
4 LNZS 2,900 3,858 10,651 1702 m 25  LNUS 7,808 48,350 40,227 2882 mm
35 LNXG 2,704 21,885 23,563 1.578 n 26 LNUS 6,885 12,397 14,570 2,182 m
3 LNUG 3,008 33,404 34910 1.508 n 26 LNVS 2770 10,958 12,972 2,014 |
285 LNUG 2,555 4,168 5,550 1,303 n 25 LNZ6 5,682 38274 40,279 2,005 |
29 LNUG 5788 0,047 1,118 160 [ | 255 LNUS 3,105 4647 6,537 1,880 O
3 LNVGS 1,410 14,307 15,225 218 1 245 LNUS 3,817 7.075 2,880 1,805 ju|
45 LNZ8 2,851 11,329 12,180 851 1 3.25 LNZG6 4200 10,405 12,184 1,688 o
28 LNUG 2,468 8,440 7,596 (844) n 3 LNZ6 3,380 43 848 50,178 1,330 ju]
6.5 LNZ8 1,500 4787 5,627 840 1 275 LNZ6 221 17.528 18,842 1,314 o
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45.1% 0.078 47.5%
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44.2% 0.077 46.6%

Volatility Term Structure:

Nat Gas (LN|NG) Term Structure Volatility
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Put: 319,190 Call: 513,972 Vol: 44.03 Vol Chg: -0.12 Future Chg: 0.015
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LNV6 Open Interest ® Pt @Call ---VolSette ® Ranges =
Put: 315,109 Call: 512,473 Vol: 43.78 Vol Chg: 0.02 Future Chg: 0.006
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25 Delta RISK REVERSAL:
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Nat Gas (LNING) RR Distribution (7/19/2026 - 8/19/2026) .. w5155 w000 — Mesn @ Lt @ 8122026 =
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Dutch Nat Gas (TFO|TTF) Term Structure Volatility =
@ Settle (TFO) 4 Future (TFO) & TFO -7 days (8/12/2026)
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Reader assumes all risk. Content is opinion only and does not constitute trading advice.
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