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TYVIX High regime: TYVIX breaks above 90 percentile of past 6 months
TYVIX Low regime:  TYVIX beaks below 10 percentile of past 6 months
VIX High regime: VIX breaks above 90 percentile of past 6 months 
VIX Low regime:  VIX beaks below 10 percentile of past 6 months
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