Rolling RV Regressions (30—min, Interaction Model)

E-mini S&P 500 VIX Futures
RV Ratio- - . -0.08
log(RV Ratio) - . -0.27 0.79 0.36
Delta RV+ -- 0.57 -0.46
Delta log(RV) - -0.24 -0.45
10Y T-Note 5Y T-Note
RV Ratio- 0.36 -0.63 - 0.42 -0.65 -0.57
log(RV Ratio) 0.63 -1.05 1.17 0.65 -0.89 -0.58
Dollar Index Crude Ol WTI 0
RV Ratio- -- 1.16 0.13 -0.28
Delta RV - -0.86
Delta log(RV) 0.95 - -0.46
Gold
RV Ratio- 1.41 0.16 -1.08
log(RV Ratio)
Delta RV

Delta log(RV)

NW-HAC. BH-adjusted per family: *p<0.10, **p<0.05, ***p<0.01.



