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Implied Volatility vs Yield Curve
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Interest Rate Volatility vs |G Credit
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Orange: 3m — 10yr Implied Normal Volatility
Purple : 3m — 10yr Implied Yield Volatility




' VIX Index H- Sell Ex@UBUIRYY 99 Actions - 97 Edit ~ Spread Analysis
Data Last Price B » Datz l 09/08/2015 =Rl 07/04/2020 |= Regrassion ™ Corr [kl
Mult Const 1KY Mult Const I » Normalize by i caic T

i 3D 1M 6M YTD 1Y 5Y Max Daly ¥  Table « & Edit Chart
Mi: 876900
Last Pnica A .
B VIX Index 32.7400 *
M BRS00ZPQAGL3 BVOL Index 25.0519

- 50

40

K ' S e
b

-
M "MMT-{ ’lr“J><r,ﬂ_-y»’-~"/’J'~:¢ k |

D~ w ‘.&\,_v.‘!
Low 8130

U a8 26.0519
Vu. l LN L 1-
i ?‘,j‘ﬁ‘_"‘-'“_',‘“l“‘ S “'4&"“./*%-‘%5] ) 1

' > 10

-

T Mi: 16.908¢
B VIX Indax - BEC002PQQGLS BVOL Index £.6881




L

Par MBS Rate versus 10CMS Rate
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Par MBS Spread versus Implied Volatility
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USD/JPY Implied Volatility Term Surface
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US-EQUITY BOND CORRELATION & CORE INFLATION
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Figure 4: S&P 500 Returns on Rising Interest Rate Days, 2014-Present
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