
ETF Volatility Projection Matrix 07/17/2026

ETF SVXY UVXY QQQ TQQQ IWM TNA TZA SPY SDS SPXL

Open 58.61 23.10 712.01 72.61 294.65 70.50 40.36 752.74 56.12 276.51

High 58.79 24.04 713.60 73.12 297.81 72.77 40.47 754.57 56.84 278.34

Low 57.78 22.86 702.61 69.69 294.35 70.27 39.08 747.88 55.87 271.05

Close 58.14 23.62 706.02 70.76 295.62 71.23 39.94 750.76 56.42 274.22

Daily

Change
-0.47 0.52 -5.99 -1.85 0.97 0.73 -0.42 -1.98 0.30 -2.29

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
38.88% 85.03% 24.68% 71.65% 18.89% 57.98% 94.74% 13.71% 27.49% 40.68%

1 SD

Projection

(1 Day)

1.18 1.05 9.12 2.65 2.92 2.16 1.98 5.39 0.81 5.84

+3 SD IV 61.69 26.77 733.38 78.72 304.39 77.72 45.88 766.92 58.86 291.74

+2.0% 59.30 24.09 720.14 72.18 301.53 72.65 40.74 765.78 57.55 279.70

+1.5% 59.01 23.97 716.61 71.82 300.05 72.30 40.54 762.02 57.27 278.33

+2 SD IV 60.51 25.72 724.26 76.07 301.47 75.55 43.90 761.54 58.04 285.90

+1.0% 58.72 23.86 713.08 71.47 298.58 71.94 40.34 758.27 56.98 276.96

+1 SD IV 59.32 24.67 715.14 73.41 298.54 73.39 41.92 756.15 57.23 280.06

+0.5% 58.43 23.74 709.55 71.11 297.10 71.59 40.14 754.51 56.70 275.59

Settlement 58.14 23.62 706.02 70.76 295.62 71.23 39.94 750.76 56.42 274.22

-0.5% 57.85 23.50 702.49 70.41 294.14 70.87 39.74 747.01 56.14 272.85

-1 SD IV 56.96 22.57 696.90 68.11 292.70 69.07 37.96 745.37 55.61 268.38

-1.0% 57.56 23.38 698.96 70.05 292.66 70.52 39.54 743.25 55.86 271.48

-2 SD IV 55.77 21.52 687.78 65.45 289.77 66.91 35.98 739.98 54.80 262.54

-1.5% 57.27 23.27 695.43 69.70 291.19 70.16 39.34 739.50 55.57 270.11

-2.0% 56.98 23.15 691.90 69.34 289.71 69.81 39.14 735.74 55.29 268.74

-3 SD IV 54.59 20.47 678.66 62.80 286.85 64.74 34.00 734.60 53.98 256.70

Volatility projections are based on implied volatility using prior day settlement values.
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Futures Intraday Range Statistics 07/17/2026

ES #F Prior Day 5D Avg 5D Min 5D Max 10D Avg 10D Min 10D Max 30D Avg 30D Min 30D Max

Opening

Range
28.75 22.35 14.50 28.75 22.35 10.00 35.00 32.27 7.00 91.00

First Hour 37.50 29.40 15.75 37.50 29.25 10.00 49.00 43.24 9.75 100.00

Last Hour 31.25 17.50 9.00 31.25 19.25 9.00 42.25 26.41 6.50 79.75

Last 30

Minutes
31.25 16.75 9.00 31.25 17.27 8.50 33.50 21.30 5.75 63.00

Post-Close

15 Minutes
11.00 7.90 4.75 11.00 7.88 4.75 11.00 13.67 4.75 45.00

Daily RTH

Range
66.75 60.50 47.25 74.50 55.55 12.50 74.50 84.99 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

Range
267.75 202.25 130.75 267.75 197.97 51.75 267.75 234.12 48.25 787.25

First Hour 276.50 256.45 170.50 338.25 255.60 66.75 426.00 320.16 64.00 897.25

Last Hour 163.50 106.75 53.00 163.50 121.75 53.00 238.50 164.40 53.00 447.00

Last 30

Minutes
159.75 95.50 43.25 159.75 103.33 43.25 176.00 129.68 43.25 285.75

Post-Close

15 Minutes
65.25 49.10 30.25 73.00 47.83 30.25 73.00 83.99 30.25 403.00

Daily RTH

Range
453.50 424.85 328.25 580.50 383.35 70.75 580.50 567.91 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

Range
22.00 18.70 14.30 26.60 19.05 3.80 34.70 23.28 3.80 50.50

First Hour 32.20 27.50 19.40 32.80 26.13 5.90 46.70 31.45 5.90 51.80

Last Hour 14.10 8.54 5.20 14.10 11.30 5.20 26.80 14.56 4.10 46.30

Last 30

Minutes
14.10 8.08 4.60 14.10 10.20 4.60 21.60 11.59 3.10 21.60

Post-Close

15 Minutes
3.30 3.38 2.70 3.90 3.87 2.50 6.20 5.97 2.50 20.20

Daily RTH

Range
34.60 33.24 23.30 46.90 32.63 9.30 48.80 48.98 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
184.00 235.80 145.00 325.00 217.40 60.00 325.00 249.03 60.00 401.00

First Hour 236.00 285.20 213.00 335.00 277.40 82.00 420.00 319.03 82.00 628.00

Last Hour 188.00 113.60 86.00 188.00 129.80 78.00 304.00 154.67 78.00 554.00

Last 30

Minutes
188.00 102.60 51.00 188.00 118.30 51.00 271.00 119.70 51.00 271.00
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Post-Close

15 Minutes
50.00 44.80 33.00 55.00 45.40 33.00 61.00 64.27 33.00 165.00

Daily RTH

Range
501.00 461.60 408.00 510.00 422.80 155.00 562.00 540.67 119.00 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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Volatility: 13.90%           07/17/2026

____________________Strikes in Play: SPX
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Futures Volatility Projection Matrix: Equity

Index Futures

07/17/2026

Symbol SPX ES NQ NDX RTY RUT YM INDU

Open 7559.19 7597.00 29466.00 29318.30 2980.80 2970.27 52990.00 52924.86

High 7570.74 7615.00 29532.00 29333.06 3012.80 2996.28 53108.00 52924.86

Low 7504.02 7548.25 29078.50 28881.23 2978.20 2963.51 52607.00 52367.42

Close 7534.62 7567.25 29167.75 29030.42 2989.10 2973.93 52740.00 52553.08

Daily

Change
-24.57 -29.75 -298.25 -287.88 8.30 3.66 -250.00 -371.78

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

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

SPX ES NQ NDX RTY RUT YM INDU

Implied

Volatility
13.90% 13.07% 23.96% 23.00% 18.67% 19.45% 13.03% 13.03%

1 SD

Projection

(1 Day)

54.82 51.77 365.80 349.49 29.21 30.28 359.70 358.42

+3 SD IV 7699.08 7722.56 30265.15 30078.89 3076.73 3064.76 53819.09 53628.35

+2.0% 7685.31 7718.60 29751.10 29611.03 3048.88 3033.40 53794.80 53604.14

+1.5% 7647.64 7680.76 29605.27 29465.88 3033.94 3018.53 53531.10 53341.38

+2 SD IV 7644.26 7670.79 29899.35 29729.40 3047.52 3034.48 53459.40 53269.93

+1.0% 7609.97 7642.92 29459.43 29320.72 3018.99 3003.67 53267.40 53078.61

+1 SD IV 7589.44 7619.02 29533.55 29379.91 3018.31 3004.20 53099.70 52911.50

+0.5% 7572.29 7605.09 29313.59 29175.57 3004.05 2988.80 53003.70 52815.85

Settlement 7534.62 7567.25 29167.75 29030.42 2989.10 2973.93 52740.00 52553.08

-0.5% 7496.95 7529.41 29021.91 28885.27 2974.15 2959.06 52476.30 52290.31

-1 SD IV 7479.80 7515.48 28801.95 28680.93 2959.89 2943.65 52380.30 52194.66

-1.0% 7459.27 7491.58 28876.07 28740.12 2959.21 2944.19 52212.60 52027.55

-2 SD IV 7424.98 7463.71 28436.15 28331.44 2930.68 2913.37 52020.60 51836.23

-1.5% 7421.60 7453.74 28730.23 28594.96 2944.26 2929.32 51948.90 51764.78

-2.0% 7383.93 7415.90 28584.40 28449.81 2929.32 2914.45 51685.20 51502.02

-3 SD IV 7370.16 7411.94 28070.35 27981.95 2901.47 2883.10 51660.91 51477.81

Volatility projections are based on implied volatility using prior day settlement values.

© 2026 Handelstats, LLC

www.Handelstats.com

ww
w.
Ha
nd
els
tat
s.c
om



ETF Volatility Projection Matrix - Weekly 07/17/2026

SVXY UVXY QQQ TQQQ IWM TNA TZA SPY SDS SPXL

Implied

Volatility
38.88% 85.03% 24.68% 71.65% 18.89% 57.98% 94.74% 13.71% 27.49% 40.68%

1 SD

Projection

(1 Day)

1.18 1.05 9.12 2.65 2.92 2.16 1.98 5.39 0.81 5.84

+3 SD IV 61.69 26.77 733.38 78.72 304.39 77.72 45.88 766.92 58.86 291.74

+2.0% 59.30 24.09 720.14 72.18 301.53 72.65 40.74 765.78 57.55 279.70

+1.5% 59.01 23.97 716.61 71.82 300.05 72.30 40.54 762.02 57.27 278.33

+2 SD IV 60.51 25.72 724.26 76.07 301.47 75.55 43.90 761.54 58.04 285.90

+1.0% 58.72 23.86 713.08 71.47 298.58 71.94 40.34 758.27 56.98 276.96

+1 SD IV 59.32 24.67 715.14 73.41 298.54 73.39 41.92 756.15 57.23 280.06

+0.5% 58.43 23.74 709.55 71.11 297.10 71.59 40.14 754.51 56.70 275.59

Settlement 58.14 23.62 706.02 70.76 295.62 71.23 39.94 750.76 56.42 274.22

-0.5% 57.85 23.50 702.49 70.41 294.14 70.87 39.74 747.01 56.14 272.85

-1 SD IV 56.96 22.57 696.90 68.11 292.70 69.07 37.96 745.37 55.61 268.38

-1.0% 57.56 23.38 698.96 70.05 292.66 70.52 39.54 743.25 55.86 271.48

-2 SD IV 55.77 21.52 687.78 65.45 289.77 66.91 35.98 739.98 54.80 262.54

-1.5% 57.27 23.27 695.43 69.70 291.19 70.16 39.34 739.50 55.57 270.11

-2.0% 56.98 23.15 691.90 69.34 289.71 69.81 39.14 735.74 55.29 268.74

-3 SD IV 54.59 20.47 678.66 62.80 286.85 64.74 34.00 734.60 53.98 256.70

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

Index Futures - Weekly

07/17/2026

SPX ES NQ NDX RTY RUT YM INDU

Implied

Volatility
13.90% 13.07% 23.96% 23.00% 18.67% 19.45% 13.03% 13.03%

1 SD

Projection

(1 Day)

54.82 51.77 365.80 349.49 29.21 30.28 359.70 358.42

+3 SD IV 7699.08 7722.56 30265.15 30078.89 3076.73 3064.76 53819.09 53628.35

+2.0% 7685.31 7718.60 29751.10 29611.03 3048.88 3033.40 53794.80 53604.14

+1.5% 7647.64 7680.76 29605.27 29465.88 3033.94 3018.53 53531.10 53341.38

+2 SD IV 7644.26 7670.79 29899.35 29729.40 3047.52 3034.48 53459.40 53269.93

+1.0% 7609.97 7642.92 29459.43 29320.72 3018.99 3003.67 53267.40 53078.61

+1 SD IV 7589.44 7619.02 29533.55 29379.91 3018.31 3004.20 53099.70 52911.50

+0.5% 7572.29 7605.09 29313.59 29175.57 3004.05 2988.80 53003.70 52815.85

Settlement 7534.62 7567.25 29167.75 29030.42 2989.10 2973.93 52740.00 52553.08

-0.5% 7496.95 7529.41 29021.91 28885.27 2974.15 2959.06 52476.30 52290.31

-1 SD IV 7479.80 7515.48 28801.95 28680.93 2959.89 2943.65 52380.30 52194.66

-1.0% 7459.27 7491.58 28876.07 28740.12 2959.21 2944.19 52212.60 52027.55

-2 SD IV 7424.98 7463.71 28436.15 28331.44 2930.68 2913.37 52020.60 51836.23

-1.5% 7421.60 7453.74 28730.23 28594.96 2944.26 2929.32 51948.90 51764.78

-2.0% 7383.93 7415.90 28584.40 28449.81 2929.32 2914.45 51685.20 51502.02

-3 SD IV 7370.16 7411.94 28070.35 27981.95 2901.47 2883.10 51660.91 51477.81

Volatility projections are based on implied volatility using prior day settlement values.
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ETF Pivot & Volatility Levels 07/17/2026

SVXY UVXY QQQ TQQQ IWM

1 SD 1.18 1 SD 1.05  1 SD 9.12 1 SD 2.65 1 SD 2.92

Implied

Volatility
38.88

Implied

Volatility
85.03  

Implied

Volatility
24.68

Implied

Volatility
71.65

Implied

Volatility
18.89

Fair

Value
0.00

Fair

Value
0.00  

Fair

Value
0.00

Fair

Value
0.00

Fair

Value
0.00

Range 1.01 Range 1.18  Range 10.99 Range 3.43 Range 3.46

Daily

Change
-0.76

Daily

Change
0.90  

Daily

Change
-11.68

Daily

Change
-3.63

Daily

Change
-0.15

      

+2 SD 60.51 +2 SD 25.72  +2 SD 724.26 R3 76.11 +2 SD 301.47

R3 59.70 R3 25.33  R3 723.20 +2 SD 76.07 R3 300.97

+1 SD 59.32 R2 24.69  R2 718.40 R2 74.62 +1.5% 300.05

R2 59.25 +1 SD 24.67  +1.5% 716.61 +1 SD 73.41 R2 299.39

+1.5% 59.01 R1 24.15  +1 SD 715.14 High 73.12 +1% 298.58

High 58.79 High 24.04  High 713.60 R1 72.69 +1 SD 298.54

+1% 58.72 +1.5% 23.97  +1% 713.08 Open 72.61 High 297.81

R1 58.69 +1% 23.86  R1 712.21 +1.5% 71.82 R1 297.50

Open 58.61 +0.5% 23.74  Open 712.01 +1% 71.47 +0.5% 297.10

+0.5% 58.43 Settlement23.62  +0.5% 709.55 Pivot 71.19 Pivot 295.93

Pivot 58.24 Pivot 23.51  Pivot 707.41 +0.5% 71.11 Settlement295.62

Settlement58.14 -0.5% 23.50  Settlement706.02 Settlement70.76 Open 294.65

-0.5% 57.85 -1% 23.38  Low 702.61 -0.5% 70.41 Low 294.35

Low 57.78 -1.5% 23.27  -0.5% 702.49 -1% 70.05 -0.5% 294.14

S1 57.68 Open 23.10  S1 701.22 -1.5% 69.70 S1 294.04

-1% 57.56 S1 22.97  -1% 698.96 Low 69.69 -1 SD 292.70

-1.5% 57.27 Low 22.86  -1 SD 696.90 S1 69.26 -1% 292.66

S2 57.23 -1 SD 22.57  S2 696.42 -1 SD 68.11 S2 292.46

-1 SD 56.96 S2 22.33  -1.5% 695.43 S2 67.76 -1.5% 291.19

S3 56.67 S3 21.79  S3 690.23 S3 65.83 S3 290.58

-2 SD 55.77 -2 SD 21.52  -2 SD 687.78 -2 SD 65.45 -2 SD 289.77
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TNA TZA SPY SDS SPXL

1 SD 2.16 1 SD 1.98  1 SD 5.39 1 SD 0.81 1 SD 5.84

Implied

Volatility
57.98

Implied

Volatility
94.74  

Implied

Volatility
13.71

Implied

Volatility
27.49

Implied

Volatility
40.68

Fair

Value
0.00

Fair

Value
0.00  

Fair

Value
0.00

Fair

Value
0.00

Fair

Value
0.00

Range 2.50 Range 1.39  Range 6.69 Range 0.97 Range 7.29

Daily

Change
-0.12

Daily

Change
0.04  

Daily

Change
-3.98

Daily

Change
0.59

Daily

Change
-4.45

      

+2 SD 75.55 +2 SD 43.90  +1.5% 762.02 +2 SD 58.04 +2 SD 285.90

R3 75.08 R3 41.97  +2 SD 761.54 R3 57.85 R3 285.31

R2 73.93 +1 SD 41.92  R3 760.95 R2 57.35 R2 281.83

+1 SD 73.39 R2 41.22  +1% 758.27 +1.5% 57.27 +1 SD 280.06

High 72.77 R1 40.58  R2 757.76 +1 SD 57.23 High 278.34

R1 72.58 +1.5% 40.54  +1 SD 756.15 +1% 56.98 +1.5% 278.33

+1.5% 72.30 High 40.47  High 754.57 R1 56.88 R1 278.02

+1% 71.94 Open 40.36  +0.5% 754.51 High 56.84 +1% 276.96

+0.5% 71.59 +1% 40.34  R1 754.26 +0.5% 56.70 Open 276.51

Pivot 71.42 +0.5% 40.14  Open 752.74 Settlement56.42 +0.5% 275.59

Settlement71.23 Settlement39.94  Pivot 751.07 Pivot 56.38 Pivot 274.54

-0.5% 70.87 Pivot 39.83  Settlement750.76 -0.5% 56.14 Settlement274.22

-1% 70.52 -0.5% 39.74  Low 747.88 Open 56.12 -0.5% 272.85

Open 70.50 -1% 39.54  S1 747.57 S1 55.91 -1% 271.48

Low 70.27 -1.5% 39.34  -0.5% 747.01 Low 55.87 Low 271.05

-1.5% 70.16 S1 39.19  -1 SD 745.37 -1% 55.86 S1 270.73

S1 70.07 Low 39.08  S2 744.38 -1 SD 55.61 -1.5% 270.11

-1 SD 69.07 S2 38.44  -1% 743.25 -1.5% 55.57 -1 SD 268.38

S2 68.92 -1 SD 37.96  S3 740.88 S2 55.41 S2 267.25

S3 67.57 S3 37.80  -2 SD 739.98 S3 54.94 S3 263.44

-2 SD 66.91 -2 SD 35.98  -1.5% 739.50 -2 SD 54.80 -2 SD 262.54
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ES/NQ Pivot & Volatility Levels 07/17/2026

SPX ES NQ NDX

1 SD 54.82 1 SD 51.77  1 SD 365.80 1 SD 349.49

Implied

Volatility
13.90

Implied

Volatility
13.07  

Implied

Volatility
23.96

Implied

Volatility
23.00

Fair Value 0.00 Fair Value 43.48  Fair Value 186.60 Fair Value 0.00

Range 66.72 Range 66.75  Range 453.50 Range 451.84

Daily

Change
-37.58

Daily

Change
-47.25  

Daily

Change
-534.25

Daily

Change
-472.61

     

+1.5% 7647.64 +1.5% 7680.76  +2 SD 29899.35 R3 29733.75

+2 SD 7644.26 R3 7672.17  R3 29893.83 +2 SD 29729.40

R3 7635.62 +2 SD 7670.79  R2 29712.92 R2 29533.41

+1% 7609.97 R2 7643.58  +1.5% 29605.27 +1.5% 29465.88

R2 7603.18 +1% 7642.92  +1 SD 29533.55 +1 SD 29379.91

+1 SD 7589.44 +1 SD 7619.02  High 29532.00 High 29333.06

+0.5% 7572.29 High 7615.00  Open 29466.00 +1% 29320.72

High 7570.74 R1 7605.42  +1% 29459.43 Open 29318.30

R1 7568.90 +0.5% 7605.09  R1 29440.33 R1 29281.91

Open 7559.19 Open 7597.00  +0.5% 29313.59 +0.5% 29175.57

Pivot 7536.46
Cash

Close
7577.00  Pivot 29259.42 Pivot 29081.57

Settlement 7534.62 Pivot 7576.83  
Cash

Close
29217.00 Settlement 29030.42

Low 7504.02 Settlement 7567.25  Settlement 29167.75 -0.5% 28885.27

S1 7502.18 Low 7548.25  Low 29078.50 Low 28881.23

-0.5% 7496.95 S1 7538.67  -0.5% 29021.91 S1 28830.08

-1 SD 7479.80 -0.5% 7529.41  S1 28986.83 -1% 28740.12

S2 7469.74 -1 SD 7515.48  -1% 28876.07 -1 SD 28680.93

-1% 7459.27 S2 7510.08  S2 28805.92 S2 28629.74

S3 7435.46 -1% 7491.58  -1 SD 28801.95 -1.5% 28594.96

-2 SD 7424.98 S3 7471.92  -1.5% 28730.23 S3 28378.24

-1.5% 7421.60 -2 SD 7463.71  S3 28533.33 -2 SD 28331.44

 -1.5% 7453.74  -2 SD 28436.15  
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RTY/YM Pivot & Volatility Levels 07/17/2026

RTY RUT YM INDU

1 SD 29.21 1 SD 30.28 1 SD 359.70 1 SD 358.42

Implied

Volatility
18.67

Implied

Volatility
19.45

Implied

Volatility
13.03

Implied

Volatility
13.03

Fair Value 15.90 Fair Value 0.00 Fair Value 232.00 Fair Value  

Range 34.60 Range 32.78 Range 501.00 Range 557.44

Daily Change -3.60 Daily Change -1.60 Daily Change -173.00 Daily Change -104.94

    

+2 SD 3047.52 +2 SD 3034.48 +1.5% 53531.10 R3 53420.26

R3 3043.13 R3 3025.08 R3 53530.67 +1.5% 53341.38

+1.5% 3033.94 +1.5% 3018.53 +2 SD 53459.40 +2 SD 53269.93

R2 3027.97 R2 3010.68 R2 53319.33 R2 53172.56

+1% 3018.99 +1 SD 3004.20 +1% 53267.40 +1% 53078.61

+1 SD 3018.31 +1% 3003.67 High 53108.00 Open 52924.86

High 3012.80 High 2996.28 +1 SD 53099.70 High 52924.86

R1 3008.53 R1 2992.30 R1 53029.67 +1 SD 52911.50

+0.5% 3004.05 +0.5% 2988.80 +0.5% 53003.70 R1 52862.82

Pivot 2993.37 Pivot 2977.91 Open 52990.00 +0.5% 52815.85

Cash Close 2991.40 Settlement 2973.93 Pivot 52818.33 Pivot 52615.12

Settlement 2989.10 Open 2970.27 Cash Close 52783.00 Settlement 52553.08

Open 2980.80 Low 2963.51 Settlement 52740.00 Low 52367.42

Low 2978.20 S1 2959.53 Low 52607.00 S1 52305.38

-0.5% 2974.15 -0.5% 2959.06 S1 52528.67 -0.5% 52290.31

S1 2973.93 S2 2945.13 -0.5% 52476.30 -1 SD 52194.66

-1 SD 2959.89 -1% 2944.19 -1 SD 52380.30 S2 52057.68

-1% 2959.21 -1 SD 2943.65 S2 52317.33 -1% 52027.55

S2 2958.77 -1.5% 2929.32 -1% 52212.60 -2 SD 51836.23

-1.5% 2944.26 S3 2926.75 S3 52027.67 -1.5% 51764.78

S3 2939.33 -2 SD 2913.37 -2 SD 52020.60 S3 51747.94

-2 SD 2930.68  -1.5% 51948.90  
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Pro Pivots Sheet 2026-07-17

Futures ES NQ

Open 7597.00 29466.00

High 7615.00 29532.00

Low 7548.25 29078.50

Cash Close 7577.00 29217.00

4:15 Settle 7567.25 29167.75

Daily

Change
-47.25 -534.25

Fair Value 43.48 186.60

Pivot

Levels
ES NQ

R3 7672.17 29893.83

R2 7643.58 29712.92

R1 7605.42 29440.33

Pivot 7576.83 29259.42

S1 7538.67 28986.83

S2 7510.08 28805.92

S3 7471.92 28533.33

SD Levels ES NQ

1 SD 51.77 365.80

Implied

Volatility
13.07% 23.96%

+2 SD 7670.79 29899.35

+1 SD 7619.02 29533.55

4:15

Settlement
7567.25 29167.75

-1 SD 7515.48 28801.95

-2 SD 7463.71 28436.15

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 7581.50 29771.89 2987.69 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 6212.69 22673.88 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
______________________

SD Intraday Breach Statistics

Symbol
1SD
Pr D

1SD
5 D

1SD
10 D

1SD
30 D

1SD
Curr Y

1SD
52 W

2SD
5 D

2SD
10 D

2SD
30 D

2SD
Curr Y

2SD
52 W

3SD
Curr Y

3SD
52 W

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 low below -SD, measured from the prior day settlement.

SD Settlement Statistics

Symbol
1SD
Pr D

1SD
5 D

1SD
10 D

1SD
30 D

1SD
Curr Y

1SD
52 W

2SD
5 D

2SD
10 D

2SD
30 D

2SD
Curr Y

2SD
52 W

3SD
Curr Y

3SD
52 W

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 below -SD, measured from the prior day settlement.

Daily Range Statistics

Symbol
Pr D
Rng

Pr D
SD

5D
Avg

5D
Min

5D
Max

10D
Avg

10D
Min

10D
Max

30D
Avg

30D
Max

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
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RTY RTH 30.7  37.7 26.8 48.8 39.74 9.3 73.4 50.43 132.9

RTY ETH 25.3  31.07 18.5 54.2 26.31 12.6 54.2 34.32 69.1

YM RTH 316.0  441.25 316.0 562.0 434.0 155.0 724.0 540.91 1053.0

YM ETH 259.0  386.25 234.0 737.0 325.78 113.0 737.0 376.65 737.0

Last valid day: 7/9/2026.
SD levels use VIX and VXN where available.

Historical Extreme Range Analysis

Symbol 30 D
2ndMax

30 D
90 D

2ndMax
90 D

180 D
2ndMax
180 D

Curr Y
2ndMax
Curr Y

52 W
2ndMax

52 W

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.
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