Using IB TWS, it appears that the VIX and VXV index values are provided to IB TWS every 15 seconds, however, if the index values do not change from one moment to the next, I get zeros in the spreadsheet (instead of the actual unchanged value) until the value changes.  These indies are not very sensitive so the value can go unchanged for many minutes.  I just need a value in the cells instead of zero.    
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[ 1] VXV-IND-CBOE 30 Sec RS RS
| 2 a2 Aves Ratio Avg2  Avg3 RS Linel  Line2  RSlAvg BidVol  AskVol  Renko OpeRenko Clog RS Linel Line:
| 3| 44.00823 4432135 77.77809 o 30 o o o 0| 59.45935 70 30/ 5979814 o o o o o 63.88899 70
| 4 | 4409758 4432267 61.90597 o 30 o o o 0| 6111135 70 30 60.18058 o o o o o 63.33047 70
| 5 | 4409668 4432392 61.90597 o 30 o o o 0| 58.82373 70 30 6102228 o o o o o 65.78962 70
| 6 | 44.09599| 4432517 61.90597 o 30 o o o 0| 60.60666 70 30 6262653 o o o o o 64.47355 70
| 7 | 4409553 4432642 59.09138 o 30 o o o 0| 63.63647 70 30 67.42432 o o o o o 63.99994 70
| 8 | 4400504 4232763 62.5006 o 30 o o o 0| 63.63647 70 30/ 7097401 o o o o o 67.60566 70
| o | 4400478 4432885 53.57158 o 30 o o o o 75 70 30 7525216 o o o o o 7164151 70
| 10| 44.09438 44.33002 44.82767 1080867887 30 108152 1082952 1.082695 0| 74.28556 70 30/ 7421047 o o o o o 70.58813 70
| 11| 44.00413| 4433142 4333308 1081525326 30 1082172 1.0831 1083191 0| 76.47092 70 30| 74.44852 o o o o o 64.38377 70
[ 12| 44.00373| 4433279 4666718 o 30 o o o 0| 71.87492 70 30 7395811 o o o o o 63.51353 70
| 13| 24.00358 4233422 50 1.082291007 30 1082818 1083213 1.083584 0| 74.9997 70 30/ 7424226 o o o o o 51.47061 70
| 14| 4400284 4233564 515155 o 30 o o o 0| 74.9997 70 30 72.89829 o o o o o 51.47061 70
| 15| 44.09184| 4433701 4857165 [ 30 o o o 0| 72.72738 70 30 7051752 o o o o o 4347831 70
| 16| 4409074 4433837 4857165 o 30 o o o as11 7096782 70 30 7208159 4511 93300 290900 4517  45.1 37.31368 70
| 17| 44.08994| 4233979 47.05869 1.082236886 30 1083345 1083279 1.0839 0| 67.85738 70 30/ 7238395 o o o o o 38.46181 70
| 18| 4408939 443012 39.39355 o 30 o o o 0| 77.41956 70 30 7342077 o o o o o 33.33333 70
| 19| 44.08869| 4434252 35.4832 1.086583018 30/ 1084453 1083353 1.08444 0| 7187492 70 30| 66.80608 o o o o o 4216866, 70
20| 44.08815| 4434385 3235231 o 30 o o o 0| 70.96782 70 30 6159761 o o o o o 407407 70
| 21| 44.08755 4434516 3142773 o 30 o o o 0| 5757551 70 30/ 54.60833 o o o o o 46.66673) 70
| 22| 44.08725| 4434648 3235195 o 30 o o o 0| 56.24948 70 30/ 5160705 o o o o o 52.05495 70
| 23| 44.08706| 4434785 28.12455 o 30 o o o o 50 70 30| 4776949 o o o o o 54.54541 70
| 24| 44.08701 4434918 29.03166 1.08437705 30 1082323 1083122 1.084836 0| 2857168 70 30/ 4817591 o o o o o 51.38891 70
| 25| 44.08686| 4435048 33.33295 o 30 o o o 4508 4473679 70 30 4865202 44.955 158900 287800 45 as1 4776131 70
| 26| 44.08681 4435183 39.3938 o 30 o o o 0 5121928 70 30/ 5120008 o o o o o 55.26326 70
| 27 44.08671 4435312 40.62515 o 30 o o q| q 50 70 30/ 5036621 o o o o o 56.41038 70
| 28| 44.08641| 4435042 35.48355 o 30 o o o 0 52.38095 70 30| 49.48903 o o o o o 58.53674 70
20| 44.0867 4435572 4827545 [ 30 o o o 45 487177 70 30 4781818 4489 96800 181500 449 a5 50 70
30| 44.08735| 4435712 555554 o 30 o o o 0| 4736822 70 30| 4736842 o o o o o 53.12504 70
31| 44.0881) 4435863 60.71472 o 30 o o o 0| 4736822 70 30| 4574559 o o o o o 54.25515 70
32| 44.0889 4436007  57.14247 1.080761671 30/ 1.080268| 1083033 1.08526 0| 4736822 70 30/ 45.03547 o o o o o 56.84187 70
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VIXIND-CBOE 30 Sec #6 Overlay Open: 1530 High: 1530 Low: 1520 Last: 1529 (#6,1)
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