
-3.0

-2.0

-1.0

0.0

1.0

2.0

3.0

4.0

9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31 32 33 34 35 36 37 38 39 40 41 42 43

Po
in

t P
re

m
iu

m
 o

f V
IX

 o
ve

r 2
0 

Da
y 

Re
al

iz
ed

 V
ol

ai
lit

y 

VIX Value

Median Point VIX Premium Over Realized Volatility (20 Day) vs Current VIX Value
(No Volatility Spikes > 30% in the Last 20 Trading Days, 365 Day Annualization)
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