
Time Frame: 1/4/99 12/31/99

Stocks: ALL optionable with  
2215

16076

Requirements:

%K 5 Periods

%K slowing 3 Periods

%D 3 Periods

Breakdown

<-25%

-25-20%

-20-15%

-15-10%

-10-5%

-5-0%

0-5%

5-10%

10-15%

15-20%

20-25%

>25%

Accumulated

<-25%

<-20%

<-15%

<-10%

<-5%

<0%

<5%

<10%

<15%

<20%

<25%

Accum

<-25% <-20% <-15% <-10% <-5% <0% <5% <10% <15% <20% <25% Accum
1 day after 2.8% 3.7% 5.9% 12.6% 33.4% 71.4% 91.8% 96.8% 98.4% 99.1% 99.5% 100.0%

2 days after 5.7% 7.4% 11.5% 20.4% 39.6% 65.9% 83.6% 91.3% 95.2% 97.1% 98.2% 100.0%
5 days after 16.3% 19.4% 25.2% 34.5% 47.6% 61.7% 74.1% 81.3% 86.9% 90.8% 93.3% 100.0%

10 days after 5.7% 7.4% 11.5% 20.4% 39.6% 65.9% 83.6% 91.3% 95.2% 97.1% 98.2% 100.0%
20 days after 14.3% 17.1% 22.3% 32.0% 46.5% 62.8% 76.2% 84.4% 89.4% 92.9% 95.2% 100.0%
30 days after 18.4% 22.0% 27.8% 36.3% 48.7% 61.4% 72.2% 79.7% 85.1% 88.8% 91.7% 100.0%

<-25% -25-20% -20-15% -15-10% -10-5% -5-0% 0-5% 5-10% 10-15% 15-20% 20-25% >25%
1 day after 2.8% 0.9% 2.2% 6.7% 20.7% 38.1% 20.4% 5.0% 1.7% 0.7% 0.4% 0.5%

2 days after 5.7% 1.7% 4.0% 8.9% 19.2% 26.3% 17.7% 7.7% 3.9% 2.0% 1.1% 1.8%
5 days after 16.3% 3.0% 5.9% 9.3% 13.1% 14.1% 12.3% 7.2% 5.6% 3.9% 2.6% 6.7%

10 days after 5.7% 1.7% 4.0% 8.9% 19.2% 26.3% 17.7% 7.7% 3.9% 2.0% 1.1% 1.8%
20 days after 14.3% 2.8% 5.2% 9.7% 14.5% 16.3% 13.4% 8.2% 5.0% 3.5% 2.3% 4.8%
30 days after 18.4% 3.6% 5.8% 8.5% 12.4% 12.7% 10.8% 7.5% 5.4% 3.7% 2.9% 8.3%

The full list of occurences found is available upon request Copyright © 2000, Optionsmart.com. All Rights Reserved.
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Total Number of  Stocks Analysed:
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Bearish Technical Indicator: Stochastic Oscillator 
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Findings:

 1. Significant downward bias is obvious.
 
 2. Bias is most likely to take place soon after 
the occurrence. Over time, the bias goes 
down and dispersion increases. 

 3. Since the probability of more than 10% 
price increase during the next ten days is 
only 8.7%, it appears reasonable to buy in-
the-money put. Probability of price decrease 
during the considered period is over 65%.


