Volatility GBP/USD 2003-2010 (in pips per day) Volatility EUR/USD 2001-2010 (in pips per day)

600 400
300
400
200
100
200
0
‘ ‘ | HBL MmN 0o
0 || | WL L -100 NS NN S o
' ' " " ' f i NN S 0
r'lmI\LﬂmHml\l-nfﬂl-10’1I\Lnﬂ’lHC\l\IDmHml\mmﬁml\mmﬁé\l\gm‘ﬁml\mmﬁml\
TOLNILTNNOMAINNNNNOATOAOOMONOTAY QT XM Mmoo NNNNN© o
AN NN ONTTINDWOORNNNONNOOAANNN®OM S T 1D WONNO®O®©O®ONOO -200
_200 A A A A A A A A A A A A A A A A A A A AN
-300
400 -400
-500
-600 -600

GBP/USD Moves from Daily High to Low in Pips 2003 - 2010 EUR/USD Daily High to Low Moves in Pips 2001-2010
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Pips from Daily High to Low Bin




