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Annualized L/S return (%)

Volatility Skew (25d)

Put-Call Volume Ratio

Implied Skewness

ATM IV (30d)

Put-Call OI Ratio

IV Term Structure Slope

Implied Kurtosis

-37.5%  (SR -1.87)

-30.3%  (SR -2.48)

-9.9%  (SR -0.53)

-1.8%  (SR -0.07)

+5.3%  (SR 0.40)

+11.3%  (SR 0.56)

+44.0%  (SR 2.33)

Long-short quintile portfolios, 5-day returns (Q5  Q1)


