Thursday, July 28, 2011

Major US Market Indexes

DJIA 12,240.11 -62.44
Nasdaq 2,766.25 1.46
SPX 1,300.67 -4.22
VIX 23.74 0.76
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
RBY 4.17 29.9% ATPG 31,964 8.2 x NTRI 65.6% 11.6 pts
GST 4.86 24.6% SBUX 43,674 8.0 x VPRT 57.1% 9.2 pts
AXTI 8.74 20.6% WM 24,296 7.6 X ACOM 75.7% 9.2 pts
SKX 16.95 18.5% GMCR 36,380 7.1x QLIK 61.6% 8.9 pts
GMCR 102.57 16.4% WLL 17,487 6.5 x BRKR 48.6% 7.7 pts
Stock Price Down Volume Above Average (Puts) IV30 Down
Stock Price Change Stock Volume Times Avg Stock IV30 Change
FSU 0.00 -100.0% ACOM 10,007 19.1x GMCR 46.4% -20.3 pts
TQNT 7.48 -26.7% LEAP 14,870 15.6 x CROX 45.9% -15.6 pts
MILL 5.40 -23.3% AMNX 18,200 12.7 x SYMC 27.5% -14.4 pts
SPRT 3.59 -21.7% NIHD 8,013 10.9x WFM 35.5% -14.2 pts
ALU 3.91 -20.4% WM 32,003 9.7 x AKAM 44.0% -13.8 pts



