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ᰂᣟ૱࣋Ջԍ๋ײႴႨ
• ॕਊ҅ࣀᦿਊ —— Trading Desk তၞջ

• Trading Volume ٺ҅Volatility (Implied or Realized) ᴳ֗

• ᴳ֗ጱၞۖհ໒ူۖ҅૱࣋०݄“ޕێ”
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ᦏ౯ժ᯿ෛᘍᬯӻ૱࣋

• Jan 2001 - Jun 2022

• Volume - Liquidity - S&P500 ౮ړᙎೲ์Իฃᰁ
• Volatility - Volatility - VIX ೲ์ူۖࢱ
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What’s the Point…
• ᧔ဩӧਂ҅ࣁ෫Ԏ—ইຎํ҅Րฎ᯿य़ᜓ෭ጱᎨฮپ෭ႴႨ
• ᵭࠓԻฃᘏݢզᵋջғHedge / Longer DTE / Reduce Pos.
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