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IV Percentile Rank vs Edge 

 

Volatility Risk Premium is defined as: (30 Day Implied Volatility – 30 Day Realized Volatility) / 30 Day Realized Volatility 

VRP can be thought of as Edge (numerator) normalized by Realized Volatility. When VRP is high, forward implied volatility is trading at a 

significant premium to trailing realized volatility and that edge is high relative to trailing realized volatility. 

IV Rank can be thought of as how expensive options are relative to their longer-term average, in this case 1-year lookback. 
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NOVOB DC

EQT SS

SAABB SS

ERICB SS

ATCOA SS
DSV DC

VOLVB SS

ORSTED DC

AZN SS

HMB SS

ABB SS
EVO SS

BOL SS

EQNR NO

SKFB SS

SWEDA SS
SHBA SS

INVEB SS

ESSITYB SSSAND SS CAST SS

SEBA SS

SSABA SS
GMAB DC

HEXAB SS

NDA SS

STER SS

GETIB SS

ELUXB SS

MAERSKB DC

 -

  10

  20

  30

  40

  50

  60

  70

  80

  90

  100

 (50,00)  (40,00)  (30,00)  (20,00)  (10,00)  -  10,00  20,00  30,00  40,00  50,00



 
 

All information contained herein is obtained by Nasdaq Stockholm AB from sources believed to be accurate and reliable. Neither Nasdaq Stockholm AB nor any of its affiliates or subsidiaries (collectively “Nasdaq”) assumes any 

responsibility for any errors or omission contained herein. No information herein represents an offer to buy or sell, or the solicitation of an offer to buy or sell any financial instrument, nor does it constitute an offer to provide 

investment advice or service. All information is provided “as is” without warranty of any kind. While the information has been prepared on the basis of the best information available, Nasdaq accepts no liability for decisions taken 

by any party, based on this information. 

General Communication: This content contains non-sensitive information 

Movers: Top 30 Most Traded Underlyings (Options ADV) 
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25-Delta Skew: Major Indices 

 

Skew can be thought of as the difference in price of calls versus puts, i.e. the cost of protecting a position in the underlying relative to buying 

exposure to the upside potential of the underlying; computed as 25 Delta Put IVOL divided by 25 Delta Call IVOL multiplied by 100. 
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Market Statistics 
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Most Active Options Contracts – April 2026 

 

 


