
http://www.futuresmag.com/2018/02/06/vixs-biggest-one-day-move
http://www.cboe.com/products/vix-index-volatility/vix-options-and-futures/vix-index/vix-faqs


https://sixfigureinvesting.com/2014/05/how-does-xiv-work/
https://www.cnbc.com/2018/02/06/the-obscure-volatility-security-thats-become-the-focus-of-this-sell-off-is-halted-after-an-80-percent-plunge.html
https://www.cnbc.com/2018/02/14/ex-cftc-head-bart-chilton-on-whistleblower-vix-manipulation-allegation.html
https://assets.bwbx.io/documents/users/iqjWHBFdfxIU/r8LCxXQ4CfqU/v0
https://www.reuters.com/article/us-cboe-volatility-lawsuit/chicago-firm-files-lawsuit-alleging-manipulation-of-cboe-volatility-index-idUSKCN1GO2Q9
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https://www.reuters.com/article/us-cboe-volatility-lawsuit/chicago-firm-files-lawsuit-alleging-manipulation-of-cboe-volatility-index-idUSKCN1GO2Q9
http://www.rrbdlaw.com/3872/securities-industry-commentator/
http://www.emanuelderman.com/media/gs-volatility_swaps.pdf
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https://www.cs.princeton.edu/courses/archive/fall09/cos323/papers/black_scholes73.pdf
http://www.cboe.com/aboutcboe/annual-reports
http://www.cboe.com/aboutcboe/history
http://www.cboe.com/products/vix-index-volatility/vix-options-and-futures/vix-index/the-vix-index-calculation
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http://www.cboe.com/products/vix-index-volatility/vix-options-and-futures/vix-index/the-vix-index-calculation
http://www.cboe.com/products/vix-index-volatility/vix-options-and-futures/vix-index/the-vix-index-calculation
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https://ssrn.com/abstract=2991829


https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2972979
https://ssrn.com/abstract=2972979
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http://mathworld.wolfram.com/FixedPoint.html
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http://www.garp.org/#!/risk-intelligence/technology/quant-methods/a1Z1W000003fOTaUAM
https://www.garp.org/
https://www.garp.org/
https://www.garp.org/
https://www.garp.org/
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2EVHUYDWLRQ��6LPSOH�FDOFXODWLRQ�RI�WKH�3XW�7DLO�LV�QRW�PHDQLQJIXO

https://ssrn.com/abstract=2972979


2EVHUYDWLRQ��9RODWLOLW\�VNHZ�LV�FULWLFDOO\�LPSRUWDQW�WR�9,;�FDOFXODWLRQ
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2EVHUYDWLRQ��,W�LV�QHFHVVDU\�WR�LQFRUSRUDWH�VNHZ�LQWR�WKH�3XW�7DLO�FDOFXODWLRQ

L�H a

[ .�)

ı Į

/ )

7

�

�

� �



2EVHUYDWLRQ��,QFOXVLRQ�RI�WKH�3XW�7DLO�PLWLJDWHV�9,;�VHQVLWLYLW\

http://www.cboe.com/delayedquote/quote-table




0D[ZHOO�&RQVXOWLQJ

3)��6HFXULWLHV

(YDOXDWLRQV

%DQNLQJ�RQ�)DLOXUH

6LPSOH�0RQH\

$GYDQFHG�&026�3URFHVV

7HFKQRORJ\

3)��6HFXULWLHV�(YDOXDWLRQV

2YHUFRPLQJ�,QHIILFLHQFLHV�LQ�WKH�3ULFLQJ�RI�6WUXFWXUHG�)LQDQFH

,QVWUXPHQWV

http://www.maxwell-consulting.com/
http://www.pf2se.com/
http://www.amazon.com/Banking-Failure-Fixing-Government-Bailouts/dp/069227426X/ref=tmm_pap_title_0?ie=UTF8&qid=1410466748&sr=1-1
http://www.amazon.com/Simple-Money-Investing-Everybody-ebook/dp/B00EJNQNAA/ref=tmm_kin_title_0
http://www.amazon.com/Advanced-Cmos-Process-Technology-Electronics/dp/0122341198/ref=sr_1_2?ie=UTF8&qid=1347720543&sr=8-2&keywords=pimbley
http://www.pf2se.com/
http://jsf.iijournals.com/content/22/3/8
http://www.garp.org/#!/risk-intelligence/technology/quant-methods/a1Z1W000003fOTLUA2

