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[ S2iEENZE (Historical Volatility)

o JBENZE: The propensity / nature of price change in a given
period of time

o FRix—1 IxFEBXLiK1%...

e HV =100 * StDev ( ROC ( 1-Day ), 21) * sqrt ( 252)

o EERESIRNGIT (SRR
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SBA 1-Day Return
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BA - Daily 1/20/2023 Open 207.47, Hi 207.99, Lo 204.78, Close 206.76 (-0.2%)
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JEPI - Daily 1/20/2025 Open 02.316, Al 92.022/7, Lo 22.10/7 1, Close 52.2925 (U.1%)
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=2 RaE (Implied Volatility)

e Implied (Plug computation) from option pricing model
REIEHMIE =S
BLRITH = X
SNFEAE =T

TR BE Ui R = Rf
MElkEFE =d

o MIHITFARFK121 AMNMBEnNIaErIFNEA
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22 /RaE (Implied Volatility)
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BA v Daily candles ¥ File Edit View Today ¥
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%ﬂﬂ],mx I__l El’] /}imm (Volatility of Diff. Perspective)

e HV =100 * StDev( Ln( 1-Day ROC), 21) * sqrt ( 252)
IV Expected Movement =211 * 22.2% * sqrt (16 / 365)
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Nothing Fancy, just plain statistics
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