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Let's assume that you want to set up the following request: Looking for expensive options.  

Stock price should be over $5. Percentile for 1 Day Implied Volatility should be in the 40% of the highest daily 
readings for the last 400 trading days. The 10 Day Statistical Volatility to be 1.2 times greater than 5 Day Statistical 
Volatility AND 20 Day Statistical Volatility 1.1 times greater than 10 Day Statistical Volatility AND 100 Day Statistical 
Volatility greater than 20 Day Statistical Volatility AND you would like 1 Day Implied Volatility to be greater than 
50%. AND you want 20 Day Statistical Volatility be less than 1 Day Implied Volatility. On your report, you would like 
to have Stock Price, Percentile of Historical readings and all volatilities that were involved in your request. 

Below you can see how the request table should be set up to accommodate this request.  

 

After executing this request you will get the following Report. 

 

 

 



VOLATILITY A	ALYSIS REPORT.  

Set Underlying Price Range  
5 < Stock Price < 1000  

Set number of days to look back at Implied Volatility  
Hist. Days 400 and 60 % < 1 Day Implied Volatility < 100 %  

Set Volatility Ratio  
10 Days Stat. Vol. tt 1.2 times > tt5 Days Stat. Vol. ttA	D 

20 Days Stat. Vol. tt 1.1 times > tt10 Days Stat. Vol. ttA	D 

100 Days Stat. Vol. tt > tt20 Days Stat. Vol. ttA	D 

50 tt< tt1 Day Impl. Vol. ttA	D 

20 Days Stat. Vol. tt < tt1 Day Impl. Vol. ttE	D 

All data is as of closing on Friday, 07/31/09 .  

 

Now you are ready to do a more in-depth analysis and charting of the stocks based upon this report. 

 


