Wednesday, June 29, 2011

Major US Market Indexes

DJIA 12,261.42 72.73
Nasdaq 2,740.49 11.18
SPX 1,307.41 10.74
VIX 17.27 -1.90
SPX vs. VIX Trailing 30 Days
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Stock Price Up Volume Above Average (Calls) IV30 Up
Stock Price Change Stock Volume Times Avg Stock IV30 Change
Y, 86.57 15.0% EBAY 131,460 11.3x P 98.9% 12.8 pts
AXAS 3.57 14.8% ZAGG 16,993 7.5 x PANL 86.2%  10.7 pts
BAA 3.83 13.3% SPRD 20,283 7.2 X ZAGG 104.3% 9.7 pts
RENN 8.57 12.8% HRBN 57,404 5.6 x XME 41.3% 8.6 pts
MMR 18.66 12.5% GPRO 12,941 5.4 x SPWRA 59.2% 5.2 pts
Stock Price Down Volume Above Average (Puts) IV30 Down
Stock Price Change Stock Volume Times Avg Stock IV30 Change
RBY 3.66 -23.1% EBAY 181,400 17.1x SPRD 116.5% -34.2 pts
OMN 6.84 -15.7% ACN 20,225 15.1x BJ 9.0% -28.9 pts
KBH 10.08 -15.4% COG 10,831 12.2x EBAY 34.6% -10.4 pts
CAAS 8.21 -11.4% ZAGG 8,073 7.1x FDO 26.2% -8.7 pts
FIO 29.87 -9.0% DRI 4,504 6.3 X QIHU 98.2% -8.3 pts



