ETF Volatility Projection Matrix 06/26/2026

ETF SVXY UVXY QQQ TQQQ IWM TNA TZA SPY SDS SPXL
Open 56.27 26.20 725.90 77.96 299.52 74.47 3.83 738.89 57.96 263.26
High 56.27 27.72 726.83 78.24 301.50 75.92 3.94 739.37 59.45 263.70
Low 55.22 26.13 705.30 71.60 296.73 72.44 3.74 729.60 57.90 253.43
Close 55.66 27.03 716.26 74.95 298.83 73.94 3.86 733.26 58.86 257.35
Daily

-0.61 0.83 -9.64 -3.01 -0.69 -0.53 0.03 -5.63 0.90 -5.91
Change

OHLC values are from the previous trading day. All ETF calculations use 09:30 - 16:00 ET.

SVXY UVXY QQQ TQQQ IWM TNA TZA SPY SDS SPXL
Implied
Volatility 29.24% 91.30% 27.93% 82.22% 23.06% 69.19% 127.74% 16.12% 32.09% 47.11%
1SD
Projection 0.85 1.29 10.47 3.23 3.61 2.68 0.26 6.19 0.99 6.35
(1 Day)
+3 SD IV| 58.22 30.91 747.67 84.63 309.65 81.97 4.63 751.82 61.83 276.38
+2.0% | 56.78 27.57 730.59 76.45 304.81 75.42 3.94 747.93 60.04 262.49
+1.5% | 56.50 27.44 727.00 76.07 303.31 75.05 3.92 744.26 59.74 261.21
+2 SD IV| 57.37 29.61 737.20 81.40 306.04 79.30 4.38 745.63 60.84 270.04
+1.0% | 56.22 27.30 723.42 75.70 301.82 74.68 3.90 740.59 59.45 259.92
+1 SD IV| 56.52 28.32 726.73 78.18 302.44 76.62 4.12 739.45 59.85 263.69
+0.5% | 55.94 27.17 719.84 75.32 300.32 74.31 3.88 736.93 59.15 258.63
Settlement 55.66 27.03 716.26 74.95 298.83 73.94 3.86 733.26 58.86 257.35
-0.5% | 55.39 26.89 712.68 74.58 297.34 73.57 3.84 729.59 58.57 256.06
-1SDIV| 54.81 25.74 705.79 71.72 295.22 71.26 3.60 727.07 57.87 251.00
-1.0% | 55.11 26.76 709.10 74.20 295.84 73.20 3.82 725.93 58.27 254.77
-2SD IV| 53.96 24.45 695.32 68.50 291.62 68.58 3.34 720.89 56.88 244.65
-1.5% | 54.83 26.62 705.52 73.83 294.35 72.83 3.80 722.26 57.98 253.48
-2.0% | 54.55 26.49 701.93 73.45 292.85 72.46 3.78 718.59 57.68 252.20
-3SDIV| 53.11 23.15 684.85 65.27 288.01 65.91 3.09 714.70 55.89 238.31

Volatility projections are based on implied volatility using prior day settlement values.
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Futures Intraday Range Statistics

06/26/2026

ES #F Prior Day 5D Avg 5D Min 5D Max 10D Avg 10D Min 10D Max 30D Avg 30D Min 30D Max
Opening
91.00 41.65 7.00 91.00 36.73 7.00 91.00 33.55 7.00 91.00
Range
First Hour 100.00 52.05 9.75 100.00 44.27 9.75 100.00 42.92 9.75 100.00
Last Hour 26.00 24.55 17.75 31.75 31.10 17.75 79.75 26.09 6.50 79.75
Last 30
. 21.25 22.45 17.75 27.00 21.95 14.75 31.50 18.92 5.75 48.25
Minutes
Post-Close
. 28.50 21.30 8.00 44.00 16.20 5.50 44.00 12.35 3.25 44.00
15 Minutes
Daily RTH
Range 100.00 71.00 15.00 100.00 73.47 15.00 132.00 79.71 15.00 243.75

Opening Range: 09:30-09:55, First Hour: 09:30-10:30, Last Hour: 15:00-16:00, Last 30 Minutes: 15:30-16:00, Post-Close 15 Minutes: 16:00-16:15, Daily RTH
Range: 09:30-16:15 (ET)

NQ #F Prior Day 5D Avg 5D Min 5D Max 10D Avg 10D Min 10D Max 30D Avg 30D Min 30D Max
Opening
E— 787.25 316.65 48.25 787.25 255.62 48.25 787.25 222.72 48.25 787.25
First Hour 897.25 386.45 64.00 897.25 322.70 64.00 897.25 291.58 54.00 897.25
Last Hour 161.25 168.60 138.00 264.25 197.55 64.00 447.00 159.09 56.50 447.00
Last 30

) 135.25 130.80 102.25 171.50 135.75 64.00 240.00 113.22 46.75 284.75
Minutes
Post-Close

. 174.75 149.10 38.75 403.00 109.25 37.00 403.00 79.36 22.00 403.00

15 Minutes
Daily RTH
Range 897.25 509.60 73.25 897.25 500.55 73.25 897.25 507.98 73.25 1620.50

Opening Range: 09:30-09:55, First Hour: 09:30-10:30, Last Hour: 15:00-16:00, Last 30 Minutes: 15:30-16:00, Post-Close 15 Minutes: 16:00-16:15, Daily RTH
Range: 09:30-16:15 (ET)

RTY #F Prior Day 5D Avg 5D Min 5D Max 10D Avg 10D Min 10D Max 30D Avg 30D Min 30D Max
Opening
36.00 25.46 5.80 36.00 22.79 5.80 36.00 24.09 4.60 50.50
Range
First Hour 41.30 31.32 7.10 51.80 31.74 7.10 51.80 30.97 6.20 51.80
Last Hour 20.40 16.10 8.80 20.40 18.65 8.80 46.30 14.41 4.10 46.30
Last 30
. 16.50 13.90 7.30 18.90 13.48 7.30 18.90 10.40 3.10 18.90
Minutes
Post-Close
) 8.00 6.78 4.40 12.20 6.32 4.00 12.20 5.47 2.60 20.20
15 Minutes
Daily RTH
Range 50.50 40.78 12.20 55.50 46.90 12.20 72.00 48.99 11.10 132.90

Opening Range: 09:30-09:55, First Hour: 09:30-10:30, Last Hour: 15:00-16:00, Last 30 Minutes: 15:30-16:00, Post-Close 15 Minutes: 16:00-16:15, Daily RTH
Range: 09:30-16:15 (ET)

YM #F Prior Day 5D Avg 5D Min 5D Max 10D Avg 10D Min 10D Max 30D Avg 30D Min 30D Max
Opening

Range 220.00 230.60 64.00 397.00 245.40 64.00 401.00 251.00 64.00 440.00
First Hour 628.00 357.60 110.00 628.00 329.60 110.00 628.00 314.43 93.00 628.00
Last Hour 137.00 137.20 111.00 186.00 185.80 88.00 554.00 157.80 63.00 554.00
Last 30

Minutes 94.00 108.80 94.00 116.00 119.70 86.00 184.00 109.30 52.00 223.00




Post-Close

. 134.00 90.60 49.00 134.00 76.00 35.00 134.00 68.20 21.00 165.00
15 Minutes
Daily RTH
Range 808.00 496.80 119.00 808.00 501.30 119.00 895.00 536.87 119.00 1053.00

Opening Range: 09:30-09:55, First Hour: 09:30-10:30, Last Hour: 15:00-16:00, Last 30 Minutes: 15:30-16:00, Post-Close 15 Minutes: 16:00-16:15, Daily RTH
Range: 09:30-16:15 (ET)
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Strikes in Play: SPX

Volatility: 16.12% 06/26/2026
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Futures Volatility Projection Matrix: Equity

Index Futures

06/26/2026

Symbol SPX ES NQ NDX RTY RUT YM INDU
Open 7404.91 7485.75 30153.25 29843.89 3040.50 3005.47 52539.00 52009.02
High 7419.08 7490.50 30193.00 29843.89 3062.40 3033.75 53097.00 52655.66
Low 7323.50 7390.50 29295.75 29000.55 3011.90 2989.20 52289.00 51857.78
Close 7357.17 7438.25 29806.75 29439.32 3036.40 3006.96 52447.00 51924.09
Daily

-47.74 -47.50 -346.50 -404.58 -4.10 1.49 -92.00 -84.93
Change

OHLC values are from the previous trading day. Times: SPX: 09:30-16:00, ES: 09:30-16:15, NQ: 09:30-16:15, NDX

09:30-16:00, YM: 09:30-16:15, INDU: 09:30-16:00 (ET)

:09:30-16:00, RTY: 09:30-16:15, RUT:

SPX ES NQ NDX RTY RUT YM INDU
Implied
Volatility 16.12% 15.87% 26.50% 28.10% 22.73% 22.95% 14.77% 14.77%
1sD
Projection | 62.08 61.79 413.44 433.00 36.13 36.12 405.47 401.42
(1 Day)
+3SD IV | 7543.40 7623.61 31047.07 30738.31 3144.78 3115.32 53663.40 53128.36
+2.0% 7504.31 7587.02 30402.88 30028.10 3097.13 3067.10 53495.94 52962.57
+1.5% 7467.53 7549.82 30253.85 29880.90 3081.95 3052.06 53233.71 52702.95
+2SD IV | 7481.32 7561.83 30633.63 30305.31 3108.65 3079.20 53257.93 52726.94
+1.0% 7430.74 7512.63 30104.82 29733.71 3066.76 3037.03 52971.47 52443.33
+1SDIV | 7419.25 7500.04 30220.19 29872.31 3072.53 3043.08 52852.47 52325.51
+0.5% 7393.96 7475.44 29955.78 29586.51 3051.58 3021.99 52709.24 52183.71
Settlement | 7357.17 7438.25 29806.75 29439.32 3036.40 3006.96 52447.00 51924.09
-0.5% 7320.38 7401.06 29657.72 29292.12 3021.22 2991.92 52184.76 51664.47
-1SD IV | 7295.09 7376.46 29393.31 29006.32 3000.27 2970.84 52041.53 51522.67
-1.0% 7283.60 7363.87 29508.68 29144.92 3006.04 2976.89 51922.53 51404.85
-2SD IV | 7233.02 7314.67 28979.87 28573.32 2964.15 2934.72 51636.07 51121.24
-1.5% 7246.81 7326.68 29359.65 28997.73 2990.85 2961.86 51660.29 51145.23
-2.0% 7210.03 7289.48 29210.62 28850.53 2975.67 2946.82 51398.06 50885.61
-3SD IV | 7170.94 7252.89 28566.43 28140.32 2928.02 2898.60 51230.60 50719.82

Volatility projections are based on implied volatility using prior day settlement values.
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SVXY UVXY  QQQ TQQQ WM TNA TZA SPY SDS SPXL

1SD
Projection 0. . 10.47 3.23 3.61 2.68 0.26 6.19 0.99 6.35
(1 Day)

730.59 76.45 304.81 75.42 3.94 747.93 60.04 262.49
727.00 76.07 303.31 75.05 3.92 744.26 59.74 261.21
737.20 81.40 306.04 79.30 4.38 745.63 60.84 270.04
723.42 75.70 301.82 74.68 3.90 740.59 59.45 259.92
726.73 78.18 302.44 76.62 4.12 739.45 59.85 263.69
719.84 75.32 300.32 74.31 3.88 736.93 59.15 258.63
712.68 74.58 297.34 73.57 3.84 729.59 58.57 256.06
705.79 71.72 295.22 71.26 3.60 727.07 57.87 251.00
709.10 74.20 295.84 73.20 3.82 725.93 58.27 254.77
695.32 68.50 291.62 68.58 3.34 720.89 56.88 244.65
705.52 73.83 294.35 72.83 3.80 722.26 57.98 253.48
701.93 73.45 292.85 72.46 3.78 718.59 57.68 252.20

Volatility projections are based on implied volatility using prior day settlement values.
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Futures Volatility Projection Matrix: Equity
Index Futures - Weekly

06/26/2026

SPX ES NQ NDX RTY RUT YM INDU
Implied
Volatility 16.12% 15.87% 26.50% 28.10% 22.73% 22.95% 14.77% 14.77%
1SD
Projection | 62.08 61.79 413.44 433.00 36.13 36.12 405.47 401.42
(1 Day)
+3 SD IV | 7543.40 7623.61 31047.07 30738.31 3144.78 3115.32 53663.40 53128.36
+2.0% 7504.31 7587.02 30402.88 30028.10 3097.13 3067.10 53495.94 52962.57
+1.5% 7467.53 7549.82 30253.85 29880.90 3081.95 3052.06 53233.71 52702.95
+2 SD IV | 7481.32 7561.83 30633.63 30305.31 3108.65 3079.20 53257.93 52726.94
+1.0% 7430.74 7512.63 30104.82 29733.71 3066.76 3037.03 52971.47 52443.33
+1 SD IV | 7419.25 7500.04 30220.19 29872.31 3072.53 3043.08 52852.47 52325.51
+0.5% 7393.96 7475.44 29955.78 29586.51 3051.58 3021.99 52709.24 52183.71
Settlement | 7357.17 7438.25 29806.75 29439.32 3036.40 3006.96 52447.00 51924.09
-0.5% 7320.38 7401.06 29657.72 29292.12 3021.22 2991.92 52184.76 51664.47
-1SD IV | 7295.09 7376.46 29393.31 29006.32 3000.27 2970.84 52041.53 51522.67
-1.0% 7283.60 7363.87 29508.68 29144.92 3006.04 2976.89 51922.53 51404.85
-2SD IV | 7233.02 7314.67 28979.87 28573.32 2964.15 2934.72 51636.07 51121.24
-1.5% 7246.81 7326.68 29359.65 28997.73 2990.85 2961.86 51660.29 51145.23
-2.0% 7210.03 7289.48 29210.62 28850.53 2975.67 2946.82 51398.06 50885.61
-3SD IV | 7170.94 7252.89 28566.43 28140.32 2928.02 2898.60 51230.60 50719.82

Volatility projections are based on implied volatility using prior day settlement values.
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ETF Pivot & Volatility Levels 06/26/2026

SVXY UVXY QQQ TQQQ WM
1SD 0.85 1SD 1.29 1SD 10.47 1SD 3.23 1SD 3.61
Implied Implied Implied Implied Implied
Volatility 29.24 Volatility 91.30 Volatility 27.93 Volatility 8222 Volatility 23.06
Fair Fair Fair Fair Fair
Value 0.00 Value 0.00 Value 0.00 Value 0.00 Value R’
Range 1.05 Range 1.59 Range 21.53 Range 6.64 Range 477
z:z{lge 0.4 z:iglge 0.64 z:iglge >69 z:z{lge 16§ giz)r/lge 211
+2 SD 57.37 +2 SD 29.61 R3 748.49 | R3 84.90 R3 306.08
R3 57.27 R3 29.38 R2 737.66 |R2 81.57 +2 SD 306.04
R2 56.77 R2 28.55 +2 SD 737.20 +2 SD 81.40 R2 303.79
+1 SD 56.52 +1 SD 28.32 +1.5% 727.00 R1 78.26 +1.5% 303.31
+1.5% 56.50 R1 27.79 R1 726.96 High 78.24 +1 SD 302.44
Open 56.27 High 27.72 High 726.83 +1 SD 78.18 +1% 301.82
High 56.27 +1.5% 27.44 +1 SD 726.73 Open 77.96 High 301.50
+1% 56.22 +1% 27.30 Open 725.90 +1.5% 76.07 R1 301.31
R1 56.22 +0.5% 27.17 +1% 723.42 +1% 75.70 +0.5% 300.32
+0.5% 55.94 Settlemen 27.03 +0.5% 719.84 | +0.5% 75.32 Open 299.52
Pivot 55.72 Pivot 26.96 Settlemen 716.26 | Settlemen 74.95 Pivot 299.02
Settlemen 55.66 -0.5% 26.89 Pivot 716.13 | Pivot 74.93 Settlemen 298.83
-0.5% 55.39 -1% 26.76 -0.5% 712.68 |-0.5% 74.58 -0.5% 297.34
Low 55.22 -1.5% 26.62 -1% 709.10 |-1% 74.20 Low 296.73
S1 55.17 Open 26.20 -1SD 705.79 -1.5% 73.83 S1 296.54
-1% 55.11 S1 26.20 -1.5% 705.52 -1SD 71.72 -1% 295.84
-1.5% 54.83 Low 26.13 S1 705.43 S1 71.62 -1SD 295.22
-1SD 54.81 -1SD 25.74 Low 705.30 Low 71.60 -1.5% 294.35
S2 54.67 S2 25.37 -2 SD 695.32 -2 SD 68.50 S2 294.25
S3 54.12 S3 24.61 S2 694.60 | S2 68.29 S3 291.77
-2 SD 53.96 -2 SD 24.45 S3 683.90 |S3 64.98 -2 SD 291.62




TNA TZA SPY SDS SPXL
1SD 2.68 1SD 0.26 1SD 6.19 1SD 0.99 1SD 6.35
Implied Implied Implied Implied Implied
Volatility 69.19 Volatility 127.74 Volatility 16.12 Volatility 32.09 Volatility 411
Fair Fair Fair Fair Fair
Value 0.00 Value 0.00 Value 0.00 Value 0.00 Value 0.00
Range 3.48 Range 0.20 Range 9.77 Range 1.55 Range 10.27
EEZﬁge 147 gaglge 0.08 EZ:ige 0.14 EZZige 0.02 gziﬁge 0.12
+2 SD 79.30 +2 SD 4.38 R3 748.32 | R3 61.12 R3 273.16
R3 79.24 R3 4.15 +2 SD 745.63 +2 SD 60.84 +2 SD 270.04
R2 77.58 +1 SD 412 +1.5% 744.26 R2 60.29 R2 268.43
+1 SD 76.62 R2 4.05 R2 743.85 +1 SD 59.85 High 263.70
High 75.92 R1 3.95 +1% 740.59 +1.5% 59.74 +1 SD 263.69
R1 75.76 High 3.94 +1 SD 739.45 R1 59.57 Open 263.26
+1.5% 75.05 +1.5% 3.92 High 739.37 High 59.45 R1 262.89
+1% 74.68 +1% 3.90 Open 738.89 +1% 59.45 +1.5% 261.21
Open 74.47 +0.5% 3.88 R1 738.55 | +0.5% 59.15 +1% 259.92
+0.5% 74.31 Settlemen 3.86 +0.5% 736.93 | Settlemen 58.86 +0.5% 258.63
Pivot 74.10 Pivot 3.85 Pivot 734.08 | Pivot 58.74 Pivot 258.16
Settlemen 73.94 -0.5% 3.84 Settlemen 733.26 | -0.5% 58.57 Settlemen 257.35
-0.5% 73.57 Open 3.83 Low 729.60 -1% 58.27 -0.5% 256.06
-1% 73.20 -1% 3.82 -0.5% 729.59 S1 58.02 -1% 254.77
-1.5% 72.83 -1.5% 3.80 S1 728.78 -1.5% 57.98 -1.5% 253.48
Low 72.44 S1 3.75 -1SD 727.07 Open 57.96 Low 253.43
S1 72.28 Low 3.74 -1% 725.93 Low 57.90 S1 252.62
-1SD 71.26 S2 3.65 S2 724.31 -1SD 57.87 -1SD 251.00
S2 70.62 -1SD 3.60 -1.5% 722.26 S2 57.19 S2 247.89
S3 68.80 S3 3.55 -2 SD 720.89 |-2SD 56.88 -2 SD 244.65
-2 SD 68.58 -2 SD 3.34 S3 719.01 |S3 56.47 S3 242.34
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ES/NQ Pivot & Volatility Levels 06/26/2026

SPX ES NQ NDX
1SD 62.08 1SD 61.79 1SD 413.44 1SD 433.00
Implied Implied Implied Implied
Volatility 16.12 Volatility 15.87 Volatility 26.50 Volatility 28.10
Fair Value 0.00 Fair Value 69.82 Fair Value 302.42 Fair Value 0.00
Range 95.58 Range 100.00 Range 897.25 Range 843.34
SR L T e T (o o
R3 7505.25 R3 7589.00 R3 31131.83 | R3 30698.63
+2 SD 7481.32 +2 SD 7561.83 R2 30662.42 | +2 SD 30305.31
+1.5% 7467.53 +1.5% 7549.82 +2 SD 30633.63 | R2 30271.26
R2 7462.16 R2 7539.75 +1.5% 30253.85 | +1.5% 29880.90
+1% 7430.74 +1% 7512.63 R1 30234.58 | +1 SD 29872.31
+1 SD 7419.25 +1 SD 7500.04 +1 SD 30220.19 |R1 29855.29
High 7419.08 High 7490.50 High 30193.00 | Open 29843.89
R1 7409.67 R1 7489.00 Open 30153.25 | High 29843.89
Open 7404.91 Open 7485.75 +1% 30104.82 | +1% 29733.71
+0.5% 7393.96 +0.5% 7475.44 +0.5% 29955.78 | +0.5% 29586.51
Pivot 7366.58 Pivot 7439.75 Settlement 29806.75 | Settlement 29439.32
Settlement 7357.17 Settlement = 7438.25 Pivot 29765.17 | Pivot 29427.92
Low 7323.50 s 7428.50 Cash 29749.50 | -0.5% 29292.12

Close Close
-0.5% 7320.38 -0.5% 7401.06 -0.5% 29657.72 | -1% 29144.92
S1 7314.09 Low 7390.50 -1% 29508.68 |S1 29011.95
-1SD 7295.09 S1 7389.00 -1 SD 29393.31 |-1SD 29006.32
-1% 7283.60 -1SD 7376.46 -1.5% 29359.65 | Low 29000.55
S2 7271.00 -1% 7363.87 S1 29337.33 | -1.5% 28997.73
-1.5% 7246.81 S2 7339.75 Low 29295.75 | S2 28584.58
-2 SD 7233.02 -1.5% 7326.68 -2 SD 28979.87 |-2SD 28573.32
S3 7218.51 -2 SD 7314.67 S2 28867.92 | S3 28168.61
S3 7289.00 S3 28440.08







RTY/YM Pivot & Volatility Levels 06/26/2026
RTY RUT YM INDU
1SD 36.13 1SD 36.12 1SD 405.47 1SD 401.42
Implied Implied Implied Implied
Volatility 22.13 Volatility 22.95 Volatility 1a.77 Volatility 1a.77
Fair Value 24.02 Fair Value 0.00 Fair Value 431.00 Fair Value
Range 50.50 Range 44.55 Range 808.00 Range 797.88
Daily Change 16.90 Daily Change 20.48 Daily Change 108.00 Daily Change 65.84
R3 3112.40 +2 SD 3079.20 R3 53741.00 R3 53231.79
+2 SD 3108.65 R3 3075.30 R2 53419.00 R2 52943.72
R2 3087.40 R2 3054.52 +2 SD 53257.93 +2 SD 52726.94
+1.5% 3081.95 +1.5% 3052.06 +1.5% 53233.71 +1.5% 52702.95
+1 SD 3072.53 +1 SD 3043.08 High 53097.00 High 52655.66
+1% 3066.76 +1% 3037.03 +1% 52971.47 +1% 52443.33
High 3062.40 High 3033.75 R1 52933.00 R1 52433.91
R1 3061.90 R1 3030.74 +1 SD 52852.47 +1 SD 52325.51
+0.5% 3051.58 +0.5% 3021.99 +0.5% 52709.24 +0.5% 52183.71
Open 3040.50 Pivot 3009.97 Pivot 52611.00 Pivot 52145.84
Pivot 3036.90 Settlement 3006.96 Open 52539.00 Open 52009.02
Settlement 3036.40 Open 3005.47 Settlement 52447.00 Settlement 51924.09
Cash Close 3032.00 -0.5% 2991.92 Cash Close 52365.00 Low 51857.78
-0.5% 3021.22 Low 2989.20 Low 52289.00 -0.5% 51664.47
Low 3011.90 S1 2986.19 -0.5% 52184.76 S1 51636.03
S1 3011.40 -1% 2976.89 S1 52125.00 -1 SD 51522.67
-1% 3006.04 -1SD 2970.84 -1SD 52041.53 -1% 51404.85
-1SD 3000.27 S2 2965.41 -1% 51922.53 S2 51347.96
-1.5% 2990.85 -1.5% 2961.86 S2 51803.00 -1.5% 51145.23
S2 2986.40 S3 2941.63 -1.5% 51660.29 -2 SD 51121.24
-2 SD 2964.15 -2SD 2934.72 -2 SD 51636.07 S3 50838.15
S3 2960.90 S3 51317.00
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Pro Pivots Sheet 2026-06-26
Futures ES NQ Pivot ES NO SD Levels ES NQ
Open 748575 3015325 | L€Vels 1SD 61.79 413.44
High 749050 3019300 | ©° 7589.00 3113183 implied e 26.50%
Low 7390.50 20295.75 R2 7539.75 30662.42 Volatility
Cash Close 742850 20749.50 R1 7489.00 30234.58 +2 SD 7561.83 30633.63
415 Setle  7438.25 29806.75 Pivot 7439.75 29765.17 +1 SD 7500.04 30220.19
Daily 5 28 700 s 7389.00 2933733 g:tflemem 743825 29806.75
Change ' ' S2 7339.75 28867.92
Fair Value  69.82 302.42 S3 7289.00 28440.08 15D 7376.46 29393.31

-2 SD 7314.67 28979.87
SPX NDX RUT INDU
52 Week High 7620.90 30762.20 3015.41 51949.26
2026 High 7620.90 30762.20 3015.41 51949.26
Last Month High 7599.38 30470.03 2942.61 51094.18
Last Week High 7577.92 30587.16 2996.42 51949.26
Current Week High 7530.01 30642.57 3015.41 51887.85
Last Friday Close
Current Week Low 7460.01 30194.25 2985.09 51555.19
Last Week Low 7468.32 30089.35 2939.82 51364.55
Last Month Low 7174.12 27501.43 2722.85 48913.06
2026 Low 6316.91 22841.42 2404.99 45057.28
52 Week Low 6107.27 22255.27 2141.47 43084.07
2025 Close 6845.50 25249.85 2481.91 48063.29
2024 Close 5881.63 21012.17 2230.16 42544.22
2023 Close 4769.83 16825.93 2027.07 37689.54
2022 Close 3839.50 10939.76 1761.25 33147.25
2021 Close 4766.18 16320.08 2245.31 36338.30
2020 Close 3756.07 12888.28 1974.86 30606.48
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Daily Range Statistics

SOimtraday BreacirStatTstics

1SD | 1sD | 1sSD | 1SD | 1SD | 1SD 2SD | 2sD | 2sD | 3sD | 3sD
PrD 5D 10D 30D Curr Y 52 W 30D CurrY | 52W | CurrY
ES RTH 1 4 5 17 54 102 3 4 14 17 20 15 16
ES ETH 1 4 5 16 46 72 3 4 14 16 17 15 15
NQ RTH 1 4 5 17 79 132 4 5 15 57 60 54 55
NQ ETH 1 4 5 16 68 84 3 4 14 55 55 55 55
RTY RTH
RTY ETH
YM RTH
YM ETH

Last valid day: 6/9/2026.
Counts any intraday high above +SD or |ow bel ow -SD, neasured fromthe prior day settlenent.

SD Settlement Statistics

Svmbol 1SD 1SD 1SD 1SD 1SD 1SD 2SD 2SD 2SD 2SD 2SD 3SD
Y Pr D 5D 10 D 30D CurrY 52 W 5D 10 D 30 D CurrY 52 W CurrY
ES Settle 1 3 4 15 35 54 3 4 15 17 18 17 18
NQ Settle 1 4 5 16 67 93 3 4 15 56 57 56 57
RTY Settle
YM Settle

Last valid day: 6/9/2026.
Counts only when the final close/settlement is above +SD or bel ow -SD, neasured fromthe prior day settlemnent.

Daily Range Statistics

ES RTH 243.75 0.0 143.81 69.75 243.75 102.86 36.5 243.75 73.38 243.75
ES ETH 69.5 0.0 66.62 33.25 116.25 53.5 26.5 116.25 54.53 116.25
NQ RTH 1620.5 0.0 941.75 411.5 1620.5 688.46 311.75 1620.5 467.17 1620.5

NQ ETH 443.75 0.0 503.75 380.25 782.0 403.54 237.75 782.0 356.59 782.0




RTY RTH 132.9 81.68 32.9 132.9 62.49 32.4 132.9 47.14 132.9
RTY ETH 475 42.08 22.8 72.0 36.36 22.8 72.0 32.79 72.0

YM RTH 1053.0 766.25 496.0 1053.0 640.43 352.0 1053.0 489.32 1053.0
YM ETH 436.0 451.5 264.0 602.0 400.86 243.0 602.0 370.23 602.0

Last valid day: 6/9/2026.
SD | evel s use VI X and VXN where avail abl e.

Historical Extreme Range Analysis

www. Handel st ats. com

ES RTH 243.75 188.75 243.75 188.75 243.75 209.0 243.75 209.0 243.75 240.75
ES ETH 116.25 90.0 264.5 217.0 264.5 217.0 264.5 217.0 264.5 246.75
NQ RTH 1620.5 1282.75 1620.5 1282.75 1620.5 1282.75 1620.5 1282.75 1620.5 1282.75
NQ ETH 782.0 591.5 990.5 902.0 990.5 902.0 990.5 902.0 990.5 902.0
RTY RTH 132.9 97.7 132.9 97.7 132.9 103.6 132.9 103.6 132.9 104.6
RTY ETH 72.0 49.3 159.2 107.6 159.2 107.6 159.2 107.6 159.2 107.6
YM RTH 1053.0 978.0 1053.0 978.0 1282.0 1074.0 1282.0 1074.0 1282.0 1229.0
YM ETH 602.0 551.0 1757.0 1316.0 1757.0 1316.0 1757.0 1316.0 1757.0 1316.0
Last valid day: 6/9/2026.
© Copyright 2026 Handel stats, LLC




