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VOL)
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Actual price movements
between now and a date in
the future. Also called “future
volatility.” This is unknown.

Actual price movements
during a specific time period
in the past.

An estimate of future volatility.

The volatility percentage that
justifies an option’s current
market price.
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演示者
演示文稿备注
例子：做市商调整波动率的过程。
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« Gamma

« Theta

» Vega

« Rho
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