Digital Y Gamma

Enjoy Bitcoin 2022 in Miami

(No) Weekly Commentary week of 6 April 2022
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4/6/2022 312972022
BTC 43861 47393
ETH 3225 3408
BTC Implied Yield (Qtly) 4.50% 4.80%
BTC 1M Implied Vol 62 B0
BTC 7 Day Realized 30 33
BTC 1M 0.5 std dev skew -3 -2
Implied 1 Std Dev Move 1423 1488
Avg Daily Move 784 789
Avg Daily Range 1794 1586

We’'ll send out a freshie next week.
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