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ATM Volatility
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Average Change In Implied Volatility by Strike
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Weekly Average Daily 

Hi Low Range Range Move Vol 

1219.8 1192.5 27.3 14.2 5.2 10.8% 

 
 

Chartbook 

Implied Skew & Kurtosis Measures
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Realized Volatility
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One Standard Deviation Volatility Cone

Data: 1/1/2005 - Present
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30 Day ATM Implied Volatility
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Realized Skew:  Rolling 45 Trading Day Measure
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Realized Excess Kurtosis:  45 Trading Day Rolling Measure
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Gold Silver Ratio

(Spot Month Futures)
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Legal Notice, Disclaimer and Copyright 
 

Copyright 2005-10 Ari Pine. All rights reserved. Any 

unauthorized use or disclosure is prohibited. Short 

extracts of this report may be reproduced but only with 

the full and appropriate citing of the original source. 

 

The information and opinions in this report were prepared 

by Ari Pine. Ari Pine has made all reasonable efforts to 

ensure that all information provided in this report is 

accurate and reliable at the time of inclusion. However, 

there may be inadvertent and occasional errors and lack of 

accuracy or correctness, for which Ari Pine cannot be 

held responsible. 

 

Ari Pine has no obligation to inform the reader when 

opinions and information contained in this report change. 

 

Ari Pine is a market maker in gold options. He may take 

positions consistent with or against what may be written 

within this report. The market making business is 

completely separate from the writing of reports. 

 

This report is for informational purposes only and should 

not be construed as an offer to sell, buy or trade any 

securities, equities, commodities or related derivative 

products and the report in no way offers investment 

advice. Therefore Ari Pine accepts no liability for any 

direct, special, indirect, or consequential losses or 

damages, or any other losses or damages of whatsoever 

kind, resulting from whatever cause through the use of 

any information obtained either directly or indirectly from 

this report.  

 

 

 


