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VIX and Black Monday (Reverse Engineering by CBOE)
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SPY - Daily 8/2/2021 Open 427.187, Hi 427.759, Lo 424 .15, Close 424.519 (-0.2%)
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VIX Distribution (2007 ~ 2022)
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#2 VIX fli[@bEidEH 2 £

$VIX Stats. Below Streak Above Streak
Median 17.31 309 459
Average 19.62 312 331

Data Period: 2007 ~2022
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$VIX - Daily 9/24/2003 Open 19.53, Hi 21.26, Lo 19.44, Close 21.22 (9.0%)
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#3 VIX RSk .
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$Change Pct Change  $Change Pct Change .

2Day 1.33 7.08% 1.11 5.17% .
3Day 1.80 9.52% 1.54 7.05% L
4Day 2.10 11.26% 1.84 8.28% L
1Week 2.38 12.98% 2.07 9.18% L
Data Period: 2007~ 2022 4
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