
Market Stats — NQ 2016-04-20 → 2026-05-04

Day Killzone News Holiday Count Avg Range Min Max Avg Move Std Avg ATR (pts) L/M/H

Sun Asia No No 478 83.92 7.75 640.00 4.40 75.91 192.9 160/161/155

Sun Asia No Yes 35 87.90 10.50 345.25 12.66 77.02 202.1 11/16/8

Sun Asia Yes No 1 349.25 349.25 349.25 -347.00 0.00 390.7 0/0/1

Mon Asia No No 387 62.63 4.25 443.50 3.11 60.16 195.6 127/134/125

Mon Asia No Yes 68 72.67 4.75 368.50 -10.03 67.20 174.7 26/20/22

Mon Asia Yes No 62 73.20 6.75 275.00 -6.49 63.87 197.7 20/22/19

Mon Asia Yes Yes 3 104.33 82.75 132.25 -30.83 20.70 343.5 0/0/3

Mon London No No 387 62.37 0.00 478.50 -0.25 53.89 195.6 127/134/125

Mon London No Yes 62 49.84 4.25 192.00 -1.69 39.63 181.3 22/20/20

Mon London Yes No 62 72.92 4.25 528.75 15.30 78.38 197.7 20/22/19

Mon London Yes Yes 3 123.42 48.50 248.75 -48.92 89.19 343.5 0/0/3

Mon NY AM No No 387 118.84 10.50 1688.00 7.31 111.63 195.6 127/134/125

Mon NY AM No Yes 62 57.38 4.00 192.00 -2.45 51.80 181.3 22/20/20

Mon NY AM Yes No 62 133.99 18.50 603.25 26.16 106.11 197.7 20/22/19

Mon NY AM Yes Yes 3 165.83 152.75 176.50 -38.83 9.85 343.5 0/0/3

Mon NY PM No No 387 81.91 8.25 547.75 4.14 72.46 195.6 127/134/125

Mon NY PM No Yes 16 69.19 13.75 171.50 -3.73 45.43 180.5 6/4/6

Mon NY PM Yes No 60 97.39 6.00 503.00 9.97 92.62 200.2 19/21/19

Mon NY PM Yes Yes 3 149.33 97.00 192.25 19.50 39.45 343.5 0/0/3

Tue Asia No No 368 60.80 4.50 763.75 6.42 66.83 184.2 135/123/108

Tue Asia No Yes 12 133.62 11.00 538.25 -0.77 144.16 236.5 3/5/4

Tue Asia Yes No 134 63.03 4.00 278.00 5.06 44.47 221.3 30/49/55

Tue Asia Yes Yes 4 172.88 7.50 317.00 -12.38 130.53 242.8 1/0/3

Tue London No No 368 60.73 4.25 323.50 0.76 52.49 184.2 135/123/108

Tue London No Yes 14 60.62 8.00 164.25 23.07 50.07 231.5 5/3/6

Tue London Yes No 134 68.87 5.50 294.00 4.74 50.67 221.3 30/49/55

Tue London Yes Yes 4 65.25 5.25 138.25 -14.31 47.69 242.8 1/0/3

Tue NY AM No No 368 111.09 10.75 482.00 -4.56 82.82 184.2 135/123/108

Tue NY AM No Yes 14 103.57 16.00 234.25 12.88 76.72 231.5 5/3/6



Day Killzone News Holiday Count Avg Range Min Max Avg Move Std Avg ATR (pts) L/M/H

Tue NY AM Yes No 134 144.73 14.25 406.50 -10.74 89.58 221.3 30/49/55

Tue NY AM Yes Yes 4 194.50 17.00 303.75 40.06 113.67 242.8 1/0/3

Tue NY PM No No 366 83.84 7.00 730.00 -2.17 77.81 184.3 134/122/108

Tue NY PM No Yes 10 70.40 13.00 134.00 4.85 40.22 262.4 3/2/5

Tue NY PM Yes No 134 98.76 9.75 367.75 10.30 68.08 221.3 30/49/55

Tue NY PM Yes Yes 4 116.94 10.75 223.50 42.44 75.80 242.8 1/0/3

Wed Asia No No 284 69.97 3.50 516.75 -1.41 72.64 185.2 101/98/84

Wed Asia No Yes 20 73.04 8.50 251.75 -5.76 65.52 243.0 5/5/9

Wed Asia Yes No 214 70.56 6.00 506.50 3.84 65.97 208.8 65/65/84

Wed Asia Yes Yes 3 81.92 57.75 98.00 1.08 17.40 259.0 0/1/2

Wed London No No 283 56.37 0.00 536.50 5.73 53.58 184.7 101/98/83

Wed London No Yes 16 70.81 5.25 205.50 22.61 59.13 259.6 3/5/7

Wed London Yes No 214 62.95 3.75 350.00 5.84 50.21 208.8 65/65/84

Wed London Yes Yes 5 51.00 23.50 106.75 -12.25 30.01 273.6 0/1/4

Wed NY AM No No 282 105.71 12.75 415.50 0.60 78.78 184.9 101/97/83

Wed NY AM No Yes 16 114.86 20.00 325.00 22.33 85.10 259.6 3/5/7

Wed NY AM Yes No 214 118.66 14.25 407.00 2.01 77.90 208.8 65/65/84

Wed NY AM Yes Yes 5 109.95 56.75 149.50 6.40 32.90 273.6 0/1/4

Wed NY PM No No 282 101.32 8.50 966.75 -6.30 107.08 184.9 101/97/83

Wed NY PM No Yes 14 114.41 17.25 229.25 7.05 67.30 278.3 2/4/7

Wed NY PM Yes No 212 116.89 9.50 616.50 7.01 107.54 209.3 64/64/84

Wed NY PM Yes Yes 4 148.44 37.00 273.50 15.38 91.56 260.5 0/1/3

Thu Asia No No 130 69.28 12.75 303.75 -4.99 49.55 196.4 40/44/46

Thu Asia No Yes 11 63.98 14.75 189.75 18.39 50.77 238.2 2/3/6

Thu Asia Yes No 364 64.24 4.75 530.75 0.42 63.98 200.0 124/108/130

Thu Asia Yes Yes 8 70.53 10.75 181.50 3.50 60.03 167.6 3/4/1

Thu London No No 131 66.33 7.00 300.75 0.86 48.82 196.1 40/45/46

Thu London No Yes 11 40.98 9.00 104.00 1.36 30.58 212.4 2/5/4

Thu London Yes No 371 64.24 5.50 483.00 0.45 55.48 201.7 126/109/134

Thu London Yes Yes 8 37.06 10.25 88.25 2.78 27.20 167.6 3/4/1

Thu NY AM No No 131 116.90 21.50 395.00 5.45 72.23 196.1 40/45/46



Day Killzone News Holiday Count Avg Range Min Max Avg Move Std Avg ATR (pts) L/M/H

Thu NY AM No Yes 11 48.61 6.75 194.25 1.57 49.98 212.4 2/5/4

Thu NY AM Yes No 370 128.47 14.50 639.00 -7.33 99.47 201.4 126/109/133

Thu NY AM Yes Yes 8 49.50 5.75 135.50 -2.47 39.65 167.6 3/4/1

Thu NY PM No No 131 100.03 18.50 460.25 -6.07 75.32 196.1 40/45/46

Thu NY PM No Yes 3 97.33 74.50 126.00 24.75 21.43 248.6 0/2/1

Thu NY PM Yes No 369 94.27 7.75 473.25 -3.83 78.31 201.3 126/109/132

Thu NY PM Yes Yes 2 48.00 39.75 56.25 -9.00 8.25 148.8 1/1/0

Fri London No No 254 63.53 5.50 343.00 1.07 54.65 199.0 83/81/88

Fri London No Yes 19 43.38 3.50 128.50 -14.00 29.67 169.4 6/7/6

Fri London Yes No 237 58.03 4.75 480.75 -7.53 51.97 200.0 78/71/88

Fri London Yes Yes 2 42.00 22.75 61.25 -5.25 19.25 224.1 1/0/1

Fri NY AM No No 221 117.04 13.50 553.00 -10.48 89.39 197.8 72/72/75

Fri NY AM No Yes 17 82.25 11.50 211.50 17.28 60.86 189.0 5/6/6

Fri NY AM Yes No 230 137.80 10.75 701.00 2.36 108.46 199.8 76/69/85

Fri NY AM Yes Yes 2 64.25 46.75 81.75 37.50 17.50 224.1 1/0/1

Fri NY PM No No 220 83.10 6.00 595.50 5.70 72.16 197.8 72/71/75

Fri NY PM No Yes 5 52.60 10.75 89.00 6.75 28.17 190.9 2/1/2

Fri NY PM Yes No 230 83.81 8.50 469.50 3.30 73.39 199.8 76/69/85

Fri NY PM Yes Yes 2 56.75 44.50 69.00 27.50 12.25 224.1 1/0/1

Legend

Field Definition

News Yes = at least one high-impact event that day (red folder). Medium/low ignored.

Holiday Yes = NYSE bank holiday US (lib date-holidays).

Count Number of sessions aggregated in the bucket. Std/Avg not reliable if Count < 10.

Std Standard deviation of Avg Range across the bucket (range dispersion).

L/M/H Daily ATR tier distribution (Low / Medium / High).

Killzones (NY) Asia 18:00→00:00 · London 02:00→05:00 · NY AM 09:30→11:00 · NY PM 14:00→16:10


