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• Why $GLD - Let’s look under the hood
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The CBOE Gold ETF Volatility Index (Ticker: GVZ) is an up-to-the-
minute market estimate of expected 30-day volatility of gold prices. 
Calculation of the index is based on the CBOE Volatility Index (VIX) 
methodology, applied to options on SPDR Gold Shares (GLD). The 
CBOE Gold Volatility Index uses real-time bid/ask quotes of nearby and 
second nearby options with at least 8 days left to expiration, and 
weights these options to yield a constant, 30-day measure of expected 
volatility. 


Source: https://www.sec.gov

“VIX“ = զ๦᯿ොୗଶᰁᵌۖူތሲ
• $GVZ - GLD volatility index
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What’s the Point…
• Do not assume everything you trade is created equal

- Իฃӧฎ᭗አጱ
- ۢ඿ᴴګᚆ҅ࢻێฎᩳݻӫӱጱӞྍ
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