ETF Volatility Projection Matrix 07/15/2026

ETF SVXY UVXY QQQ TQQQ IWM TNA TZA SPY SDS SPXL
Open 58.10 23.66 720.22 75.19 295.53 71.16 4.00 750.89 56.38 274.61
High 58.40 23.97 722.29 75.84 296.06 71.53 4.07 753.34 56.69 277.18
Low 57.88 23.35 714.34 73.41 293.75 69.90 3.97 748.66 56.02 272.25
Close 58.06 23.77 719.65 75.03 294.49 70.45 4.04 751.85 56.22 275.53
Daily

-0.04 0.11 -0.57 -0.16 -1.04 -0.71 0.04 0.96 -0.16 0.92
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 25.72%  82.20%  2358%  69.70%  19.15%  58.39%  163.94% 13.67% 27.41%  39.43%
1SD
Projection 0.78 1.02 8.88 2.74 2.95 2.15 0.35 5.38 0.81 5.69
(1 Day)
+3 SD IV| 60.40 26.84 746.30 83.24 303.35 76.91 5.08 767.99 58.64 292.59
+2.0% | 59.22 24.25 734.04 76.53 300.38 71.86 4.12 766.89 57.34 281.04
+1.5% | 58.93 2413 730.44 76.16 298.91 71.51 4.10 763.13 57.06 279.66
+2 SD IV| 59.62 25.82 737.41 80.50 300.39 74.76 4.73 762.61 57.83 286.90
+1.0% | 58.64 24.01 726.85 75.78 297.43 71.15 4.08 759.37 56.78 278.29
+1 SD IV| 58.84 24.79 728.53 7777 297.44 72.60 4.39 757.23 57.03 281.22
+0.5% | 58.35 23.89 723.25 75.41 295.96 70.80 4.06 755.61 56.50 276.91
Settlement 58.06 23.77 719.65 75.03 294.49 70.45 4.04 751.85 56.22 275.53
-0.5% | 57.77 23.65 716.05 74.65 293.02 70.10 4.02 748.09 55.94 274.15
-1SDIV| 57.28 22.75 710.77 72.29 291.54 68.30 3.69 746.47 55.41 269.84
-1.0% | 57.48 23.53 712.45 74.28 291.55 69.75 4.00 744.33 55.66 272.77
-2 SD IV| 56.50 21.72 701.89 69.56 288.59 66.14 3.35 741.09 54.61 264.16
-1.5% | 57.19 2341 708.86 73.90 290.07 69.39 3.98 740.57 55.38 271.40
-2.0% | 56.90 23.29 705.26 73.53 288.60 69.04 3.96 736.81 55.10 270.02
-3SD IV| 55.72 20.70 693.00 66.82 285.63 63.99 3.00 735.71 53.80 258.47

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

07/15/2026

ES #F Prior Day 5D Avg 5D Min 5D Max 10D Avg 10D Min 10D Max 30D Avg 30D Min 30D Max
Opening
24.00 23.20 14.50 35.00 24.02 10.00 42.25 32.16 7.00 91.00
Range
First Hour 31.75 28.90 15.75 37.00 32.02 10.00 49.00 43.08 9.75 100.00
Last Hour 9.00 13.40 9.00 20.25 18.25 9.00 42.25 26.09 6.50 79.75
Last 30
. 9.00 12.50 8.50 18.25 15.93 8.50 33.50 20.68 5.75 63.00
Minutes
Post-Close
. 4.75 6.95 4.75 11.00 7.97 4.75 14.50 13.23 3.25 45.00
15 Minutes
Daily RTH
Range 47.25 62.75 47.25 74.50 62.17 12.50 114.25 83.91 12.50 243.75

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— 130.75 192.65 130.75 244.75 191.40 51.75 252.75 233.48 48.25 787.25
First Hour 248.25 236.45 170.50 316.75 256.35 66.75 426.00 317.51 64.00 897.25
Last Hour 66.75 87.60 53.00 132.50 120.88 53.00 238.50 162.45 53.00 447.00
Last 30

. 65.00 79.25 43.25 119.00 104.78 43.25 177.50 125.49 43.25 285.75
Minutes
Post-Close

. 37.50 41.75 30.25 64.75 48.30 30.25 85.75 81.01 22.00 403.00

15 Minutes
Daily RTH
Range 328.25 387.05 328.25 466.00 411.25 70.75 965.00 555.15 70.75 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
14.50 17.72 14.30 26.60 19.52 3.80 34.70 23.99 3.80 50.50
Range
First Hour 23.30 26.36 20.30 32.80 27.43 5.90 46.70 31.70 5.90 51.80
Last Hour 6.30 8.54 5.20 14.50 11.70 5.20 26.80 14.74 4.10 46.30
Last 30
. 6.30 8.10 4.60 14.50 10.47 4.60 21.60 11.42 3.10 21.60
Minutes
Post-Close
) 3.60 3.44 2.70 4.20 4.37 2.50 6.60 5.98 2.50 20.20
15 Minutes
Daily RTH
Range 23.30 35.38 23.30 46.90 37.51 9.30 73.40 49.05 9.30 132.90

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 317.00 209.80 145.00 317.00 224.20 60.00 317.00 254.60 60.00 440.00
First Hour 335.00 264.60 197.00 335.00 295.50 82.00 424.00 326.30 82.00 628.00
Last Hour 91.00 93.00 78.00 111.00 121.10 78.00 304.00 153.47 78.00 554.00
Last 30

Minutes 51.00 82.40 51.00 111.00 105.10 51.00 271.00 115.80 51.00 271.00




Post-Close

. 33.00 43.80 33.00 55.00 47.80 33.00 87.00 62.70 21.00 165.00
15 Minutes
Daily RTH
Range 410.00 433.20 316.00 510.00 449.50 155.00 724.00 545.90 119.00 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)

© Copyright 2026 Handelstats, LLC
www.Handelstats.com



Strikes in Play: SPX

Volatility: 13.49% 07/15/2026
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Futures Volatility Projection Matrix: Equity

Index Futures

07/15/2026

Symbol SPX ES NQ NDX RTY RUT YM INDU
Open 7536.70 7579.50 29811.00 29561.35 2990.00 2967.68 52659.00 52046.36
High 7557.44 7603.75 29895.75 29693.77 2995.30 2977.38 52980.00 52695.06
Low 7513.23 7556.50 29567.50 29368.87 2972.00 2957.89 52570.00 52046.36
Close 7544.29 7589.25 29788.25 29588.03 2979.10 2964.57 52792.00 52526.74
Daily

7.59 9.75 -22.75 26.68 -10.90 -3.11 133.00 480.38
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 13.49% 13.22% 23.34% 24.25% 14.00% 18.85% 13.46% 13.46%
1sD
Projection | 53.27 52.52 363.91 375.56 21.83 29.25 371.93 370.07
(1 Day)
+3SD IV | 7704.10 7746.80 30879.99 30714.72 3044.59 3052.32 53907.80 53636.94
+2.0% 7695.18 7741.03 30384.01 30179.80 3038.68 3023.86 53847.84 53577.27
+1.5% 7657.45 7703.09 30235.07 30031.86 3023.79 3009.04 53583.88 53314.64
+2SD IV | 7650.83 7694.28 30516.08 30339.16 3022.76 3023.07 53535.87 53266.87
+1.0% 7619.73 7665.14 30086.13 29883.92 3008.89 2994.22 53319.92 53052.01
+1SDIV | 7597.56 7641.77 30152.16 29963.60 3000.93 2993.82 53163.93 52896.81
+0.5% 7582.01 7627.20 29937.19 29735.97 2994.00 2979.39 53055.96 52789.37
Settlement | 7544.29 7589.25 29788.25 29588.03 2979.10 2964.57 52792.00 52526.74
-0.5% 7506.57 7551.30 29639.31 29440.09 2964.20 2949.75 52528.04 52264.11
-1SD IV | 7491.02 7536.73 29424.34 29212.47 2957.27 2935.32 52420.07 52156.67
-1.0% 7468.85 7513.36 29490.37 29292.15 2949.31 2934.92 52264.08 52001.47
-2SD IV | 7437.75 7484.22 29060.42 28836.91 2935.44 2906.07 52048.13 51786.61
-1.5% 7431.13 7475.41 29341.43 29144.21 2934.41 2920.10 52000.12 51738.84
-2.0% 7393.40 7437.47 29192.49 28996.27 2919.52 2905.28 51736.16 51476.21
-3SD IV | 7384.48 7431.70 28696.51 28461.35 2913.61 2876.82 51676.20 51416.54

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| 1. . 15.38 4.74 5.11 3.73 0.60 9.32 1.40 9.85
(3 Day)

734.04 76.53 300.38 71.86 4.12 766.89 57.34 281.04
730.44 76.16 298.91 7151 4.10 763.13 57.06 279.66
750.42 84.51 304.72 77.91 5.24 770.49 59.01 295.23
726.85 75.78 297.43 71.15 4.08 759.37 56.78 278.29
735.03 79.77 299.60 74.18 4.64 761.17 57.62 285.38
723.25 75.41 295.96 70.80 4.06 755.61 56.50 276.91
716.05 74.65 293.02 70.10 4.02 748.09 55.94 274.15
704.27 70.29 289.38 66.72 3.44 742.53 54.82 265.68
712.45 74.28 291.55 69.75 4.00 744.33 55.66 272.77
688.88 65.55 284.26 62.99 2.84 733.21 53.43 255.83
708.86 73.90 290.07 69.39 3.98 740.57 55.38 271.40
705.26 73.53 288.60 69.04 3.96 736.81 55.10 270.02

Volatility projections are based on implied volatility using prior day settlement values.
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Futures Volatility Projection Matrix: Equity 07/15/2026
Index Futures - Weekly

SPX ES NQ NDX RTY RUT YM INDU
Implied
- 13.49% 13.22% 23.34% 24.25% 14.00% 18.85% 13.46% 13.46%
Volatility
1SD
Projection | 92.27 90.96 630.32 650.49 37.81 50.66 644.21 640.97
(3 Day)

+3SD IV | 7821.09 7862.13 31679.21 31539.51 3092.54 3116.56 54724.63 54449.66
+2.0% 7695.18 7741.03 30384.01 30179.80 3038.68 3023.86 53847.84 53577.27
+1.5% 7657.45 7703.09 30235.07 30031.86 3023.79 3009.04 53583.88 53314.64

+2SD IV | 7728.82 7771.17 31048.89 30889.02 3054.72 3065.90 54080.42 53808.69
+1.0% 7619.73 7665.14 30086.13 29883.92 3008.89 2994.22 53319.92 53052.01

+1SD IV | 7636.56 7680.21 30418.57 30238.53 3016.91 3015.23 53436.21 53167.71
+0.5% 7582.01 7627.20 29937.19 29735.97 2994.00 2979.39 53055.96 52789.37

Settlement | 7544.29 7589.25 29788.25 29588.03 2979.10 2964.57 52792.00 52526.74

-0.5% 7506.57 7551.30 29639.31 29440.09 2964.20 2949.75 52528.04 52264.11
-1SD IV | 7452.02 7498.29 29157.93 28937.54 2941.29 2913.91 52147.79 51885.77
-1.0% 7468.85 7513.36 29490.37 29292.15 2949.31 2934.92 52264.08 52001.47
-2SD IV | 7359.76 7407.33 28527.61 28287.05 2903.48 2863.25 51503.58 51244.79
-1.5% 7431.13 7475.41 29341.43 29144.21 2934.41 2920.10 52000.12 51738.84
-2.0% 7393.40 7437.47 29192.49 28996.27 2919.52 2905.28 51736.16 51476.21

-3SD IV | 7267.49 7316.37 27897.29 27636.56 2865.66 2812.58 50859.37 50603.82

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

07/15/2026

SVXY UVXY QQQ TQQQ WM
1SD 0.78 1SD 1.02 1SD 8.88 1SD 2.74 1SD 2.95
Implied Implied Implied Implied Implied
Volatility 25.72 Volatility 82.20 Volatility 23.58 Volatility 69.70 Volatility 19.15
Fair Fair Fair Fair Fair
Value 0.00 Value 0.00 Value 0.00 Value 0.00 Value R’
Range 0.52 Range 0.62 Range 7.95 Range 2.43 Range 231
z:z{lge 0.41 z:iglge 0.50 z:iglge 7.88 z:z{lge 2.3% giz)r/lge 1.03
+2 SD 59.62 +2 SD 25.82 +2 SD 737.41 | +2SD 80.50 +2 SD 300.39
+1.5% 58.93 +1 SD 24.79 R3 731.13 |R3 78.54 +1.5% 298.91
R3 58.87 R3 24.66 +1.5% 730.44 |+1SD 77.77 R3 298.10
+1 SD 58.84 R2 24.32 +1 SD 728.53 R2 77.19 +1 SD 297.44
+1% 58.64 +1.5% 24.13 +1% 726.85 +1.5% 76.16 +1% 297.43
R2 58.63 R1 24.04 R2 726.71 R1 76.11 R2 297.08
High 58.40 +1% 24.01 +0.5% 723.25 High 75.84 High 296.06
+0.5% 58.35 High 23.97 R1 723.18 +1% 75.78 +0.5% 295.96
R1 58.35 +0.5% 23.89 High 722.29 +0.5% 75.41 R1 295.79
Pivot 58.11 Settlemen 23.77 Open 720.22 Open 75.19 Open 295.53
Open 58.10 Pivot 23.70 Settlemen 719.65 Settlemen 75.03 Pivot 294.77
Settlemen 58.06 Open 23.66 Pivot 718.76 | Pivot 74.76 Settlemen 294.49
Low 57.88 -0.5% 23.65 -0.5% 716.05 |-0.5% 74.65 Low 293.75
S1 57.83 -1% 23.53 S1 715.23 |-1% 74.28 S1 293.47
-0.5% 57.77 S1 23.42 Low 714.34 -1.5% 73.90 -0.5% 293.02
S2 57.59 -1.5% 23.41 -1% 712.45 S1 73.68 S2 292.45
-1% 57.48 Low 23.35 S2 710.81 Low 73.41 -1% 291.55
S3 57.31 S2 23.08 -1SD 710.77 S2 72.33 -1SD 291.54
-1SD 57.28 S3 22.80 -1.5% 708.86 -1SD 72.29 S3 291.16
-1.5% 57.19 -1 SD 22.75 S3 707.28 S3 71.25 -1.5% 290.07
-2 SD 56.50 -2 SD 21.72 -2 SD 701.89 |-2SD 69.56 -2 SD 288.59




TNA TZA SPY SDS SPXL
1SD 2.15 1SD 0.35 1SD 5.38 1SD 0.81 1SD 5.69
Implied Implied Implied Implied Implied
Volatility °8.39 Volatility 163.94 Volatility 13.67 Volatility 2741 Volatility 39.43
Fair Fair Fair Fair Fair
Value 0.00 Value 0.00 Value 0.00 Value 0.00 Value 0.00
Range 1.63 Range 0.10 Range 4.68 Range 0.67 Range 4.93
EEZﬁge 0.74 gaglge 0.04 EZ:ige 275 EZZige 0.42 gziﬁge 289
+2 SD 74.76 +2 SD 4.73 +1.5% 763.13 +2 SD 57.83 +2 SD 286.90
R3 72.98 +1 SD 4.39 +2 SD 762.61 |R3 57.27 R3 282.65
+1 SD 72.60 R3 4.18 +1% 759.37 +1.5% 57.06 +1 SD 281.22
R2 72.26 R2 4.13 R3 758.59 +1 SD 57.03 R2 279.92
High 71.53 +1.5% 4.10 +1 SD 757.23 R2 56.98 +1.5% 279.66
+1.5% 71.51 R1 4.08 R2 755.96 +1% 56.78 +1% 278.29
R1 71.35 +1% 4.08 +0.5% 755.61 High 56.69 R1 277.72
Open 71.16 High 4.07 R1 753.91 R1 56.60 High 277.18
+1% 71.15 +0.5% 4.06 High 753.34 | +0.5% 56.50 +0.5% 276.91
+0.5% 70.80 Settlemen 4.04 Settlemen 751.85 | Open 56.38 Settlemen 275.53
Pivot 70.63 Pivot 4.03 Pivot 751.28 | Pivot 56.31 Pivot 274.99
Settlemen 70.45 -0.5% 4.02 Open 750.89 | Settlemen 56.22 Open 274.61
-0.5% 70.10 Open 4.00 S1 749.23 Low 56.02 -0.5% 274.15
Low 69.90 -1% 4.00 Low 748.66 -0.5% 55.94 S1 272.79
-1% 69.75 Si1 3.98 -0.5% 748.09 S1 55.93 -1% 272.77
S1 69.72 -1.5% 3.98 S2 746.60 -1% 55.66 Low 272.25
-1.5% 69.39 Low 3.97 -1SD 746.47 S2 55.64 -1.5% 271.40
S2 69.00 S2 3.93 S3 74455 |-1SD 55.41 S2 270.06
-1SD 68.30 S3 3.88 -1% 74433 | -1.5% 55.38 -1 SD 269.84
S3 68.09 -1SD 3.69 -2 SD 741.09 |S3 55.26 S3 267.86
-2 SD 66.14 -2 SD 3.35 -1.5% 740.57 |-2SD 54.61 -2 SD 264.16
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ES/NQ Pivot & Volatility Levels 07/15/2026

SPX ES NQ NDX
1SD 53.27 1SD 52.52 1sD 363.91 1sD 375.56
Implied Implied Implied Implied
Volatility 13.49 Volatility 13.22 Volatility 23.34 Volatility 24.25
Fair Value 0.00 Fair Value 46.22 Fair Value 201.19 Fair Value 0.00
Range 44.21 Range 47.25 Range 328.25 Range 324.90
Daily Daily Daily Daily
Change 28.39 Change 29.75 Change 333.75 Change 324.96
+1.5% 7657.45 +1.5% 7703.09 +2 SD 30516.08 | +2 SD 30339.16
+2 SD 7650.83 +2 SD 7694.28 R3 30261.75 | R3 30056.48
+1% 7619.73 +1% 7665.14 +1.5% 30235.07 | +1.5% 30031.86
R3 7607.62 R3 7657.08 +1 SD 30152.16 | +1 SD 29963.60
+1 SD 7597.56 +1 SD 7641.77 +1% 30086.13 | +1% 29883.92
R2 7582.53 R2 7630.42 R2 30078.75 | R2 29875.13
+0.5% 7582.01 +0.5% 7627.20 +0.5% 29937.19 | +0.5% 29735.97
R1 7563.41 R1 7609.83 R1 2993350 |R1 29731.58
High 7557.44 | High 7603.75 High 29895.75 | High 29693.77
Settlement 7544.29 g;ssr; 7590.00 Open 29811.00 | Settlement 29588.03
Pivot 7538.32 Settlement 7589.25 Settlement 29788.25 | Open 29561.35
Open 7536.70 Pivot 7583.17 gi:; 29786.00 | Pivot 29550.23
S1 7519.20 Open 7579.50 Pivot 29750.50 |-0.5% 29440.09
Low 7513.23 S1 7562.58 -0.5% 29639.31 |S1 29406.68
-0.5% 7506.57 Low 7556.50 S1 29605.25 | Low 29368.87
S2 7494.11 -0.5% 7551.30 Low 29567.50 |-1% 29292.15
-1SD 7491.02 -1SD 7536.73 -1% 29490.37 | S2 29225.32
S3 7474.99 S2 7535.92 -1 SD 29424.34 |-1SD 29212.47
-1% 7468.85 S3 7515.33 S2 29422.25 |-1.5% 2914421
-2 SD 7437.75 -1% 7513.36 -1.5% 29341.43 | S3 29081.78
-1.5% 7431.13 -2 SD 7484.22 S3 29277.00 |-2SD 28836.91

-1.5% 7475.41 -2SD 29060.42







RTY/YM Pivot & Volatility Levels

07/15/2026

RTY RUT YM INDU
1SD 21.83 1SD 29.25 1SD 371.93 1SD 370.07
Implied Implied Implied Implied
Volatility 14.00 Volatility 18.85 Volatility 13.46 Volatility 13.46
Fair Value 14.93 Fair Value 0.00 Fair Value 251.00 Fair Value
Range 23.30 Range 19.49 Range 410.00 Range 648.70
Daily Change 11.30 Daily Change 11.17 Daily Change 63.00 Daily Change 24.65
+1.5% 3023.79 +2 SD 3023.07 +1.5% 53583.88 R3 53447.78
+2 SD 3022.76 +1.5% 3009.04 +2 SD 53535.87 +1.5% 53314.64
R3 3015.57 R3 2994.83 R3 53401.33 +2 SD 53266.87
+1% 3008.89 +1% 2994.22 +1% 53319.92 R2 53071.42
R2 3005.43 +1 SD 2993.82 R2 53190.67 +1% 53052.01
+1 SD 3000.93 R2 2986.11 +1 SD 53163.93 +1 SD 52896.81
High 2995.30 +0.5% 2979.39 +0.5% 53055.96 R1 52799.08
+0.5% 2994.00 High 2977.38 R1 52991.33 +0.5% 52789.37
R1 2992.27 R1 2975.34 High 52980.00 High 52695.06
Open 2990.00 Open 2967.68 Settlement 52792.00 Settlement 52526.74
Pivot 2982.13 Pivot 2966.61 Pivot 52780.67 Pivot 52422.72
Cash Close 2979.80 Settlement 2964.57 Cash Close 52779.00 -0.5% 52264.11
Settlement 2979.10 Low 2957.89 Open 52659.00 -1 SD 52156.67
Low 2972.00 S1 2955.85 S1 52581.33 S1 52150.38
S1 2968.97 -0.5% 2949.75 Low 52570.00 Open 52046.36
-0.5% 2964.20 S2 2947.12 -0.5% 52528.04 Low 52046.36
S2 2958.83 S3 2936.35 -1 SD 52420.07 -1% 52001.47
-1SD 2957.27 -1SD 2935.32 S2 52370.67 -2 SD 51786.61
-1% 2949.31 -1% 2934.92 -1% 52264.08 S2 51774.02
S3 2945.67 -1.5% 2920.10 S3 52171.33 -1.5% 51738.84
-2 SD 2935.44 -2 SD 2906.07 -2 SD 52048.13 S3 51501.68
-1.5% 2934.41 -1.5% 52000.12
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Pro Pivots Sheet 2026-07-15
Futures ES NQ Pivot ES NO SD Levels ES NQ
Open 757950 2981100 | -€Vels 1SD 52.52 363.91
High 760375 2089575 | RO 7657.08 3026175 implied iown 23309
Low eseso ooserse | R2 7630.42  30078.75 | Volatility
Cach Close 7500.00  29786.00 | R 7609.83 2993350 | +2SD 7694.28  30516.08
415 Setle 758025 2078805 | POt 7583.17 2975050 | +1SD 764177 ~ 30152.16
Daily ro75 s3.75 s 7562.58  29605.25 g:tflemem 7589.25  29788.25
Change ' ' S2 7535.92 29422.25
Fair Value  46.22 201.19 S3 751533 20277.00 | LSP 753673 29424.34

2SD 748422  29060.42

SPX NDX RUT INDU

52 Week High 7620.90 30762.20 3046.59 53289.30
2026 High 7620.90 30762.20 3046.59 53289.30
Last Month High 7620.90 30762.20 3033.75 52655.66
Last Week High 7579.93 29856.94 3024.37 53289.30
Current Week High 7565.37 29693.77 2977.38 52846.51
Last Friday Close 7575.39 29825.11 2977.81 52637.01
Current Week Low 7506.41 29189.21 2947.24 52046.36
Last Week Low 7421.82 28814.57 2927.12 52069.87
Last Month Low 7237.85 28196.90 2795.48 49909.07
2026 Low 6316.91 22841.42 2404.99 45057.28
52 Week Low 6201.59 22669.37 2143.43 43340.68
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 3 5 18 71 113 2 3 15 31 34 28 29
ES ETH 0 2 4 17 62 86 2 4 15 30 31 29 29
NQ RTH 0 2 4 17 95 142 2 3 16 72 75 67 68
NQ ETH 0 2 4 17 84 98 2 4 16 70 70 69 69
RTY RTH
RTY ETH
YM RTH
YM ETH

Last valid day: 7/9/2026.
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 6 20 54 72 2 4 17 33 34 32 33
NQ Settle 0 2 5 19 85 109 2 4 18 73 74 71 72
RTY Settle
YM Settle

Last valid day: 7/9/2026.
Counts only when the final close/settlement is above +SD or bel ow -SD, neasured fromthe prior day settlemnent.

Daily Range Statistics

ES RTH 65.5 66.51 60.12 50.0 67.0 67.06 12.5 114.25 87.08 243.75
ES ETH 41.75 66.51 52.62 36.0 94.5 48.78 25.25 94.5 61.35 127.75
NQ RTH 379.0 nan 409.62 317.75 475.75 477.25 70.75 965.0 580.3 1620.5

NQ ETH 391.5 nan 446.0 328.25 649.0 403.44 210.0 649.0 456.8 1025.5




RTY RTH

RTY ETH

YM RTH

YM ETH

30.7

25.3

316.0

259.0

37.7 26.8 48.8 39.74
31.07 18.5 54.2 26.31
441.25 316.0 562.0 434.0
386.25 234.0 737.0 325.78

9.3

12.6

155.0

113.0

73.4

54.2

724.0

737.0

50.43

34.32

540.91

376.65

132.9

69.1

1053.0

737.0

Last valid day: 7/9/2026.
SD | evel s use VI X and VXN where avail abl e.

Historical Extreme Range Analysis

www. Handel st ats. com

ES RTH 243.75 158.0 243.75 188.75 243.75 209.0 243.75 209.0 243.75 240.75
ES ETH 127.75 107.75 132.0 129.5 264.5 217.0 264.5 217.0 264.5 246.75
NQ RTH 1620.5 971.0 1620.5 1282.75 1620.5 1282.75 1620.5 1282.75 1620.5 1282.75
NQ ETH 1025.5 732.25 1025.5 782.0 1025.5 990.5 1025.5 990.5 1025.5 990.5
RTY RTH 132.9 75.6 132.9 97.7 132.9 103.6 132.9 103.6 132.9 104.6
RTY ETH 69.1 61.1 72.0 70.7 159.2 107.6 159.2 107.6 159.2 107.6
YM RTH 1053.0 916.0 1053.0 978.0 1282.0 1074.0 1282.0 1074.0 1282.0 1229.0
YM ETH 737.0 663.0 799.0 737.0 1757.0 1316.0 1757.0 1316.0 1757.0 1316.0
Last valid day: 7/9/2026.
© Copyright 2026 Handel stats, LLC




