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GOLD (GCc1): HISTORICAL VOLATILITY 1991-2011
ONE-DAY PERCENT CHANGE 

Gold futures (GCc1) (Daily Percent Change) mean +/- 3 standard deviations

mean +/- 4 standard deviations

Source:  Reuters, JKEMP Printed:  26/09/2011
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GOLD (GCc1): HISTORICAL VOLATILITY 2008-2011
ONE-DAY PERCENT CHANGE 

Gold futures (GCc1) (Daily Percent Change) Mean +/- 2 standard deviations

mean +/- 3 standard deviations mean +/- 4 standard deviations
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