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Source: Goldman Sachs Global Investment Research, OptionMetrics. Note: Distribution of
notional volume of options on SPX by maturity.
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https://www.bloomberg.com/news/articles/2023-03-03/clueless-wall-street-is-racing-to-size-up-zero-day-options-boom?leadSource=uverify%20wall
https://johcm-demo.akikodesign.com/uk/news-views/details/3186/transformation-the-old-way
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