SOAP2 Market Statistics — How-To Guide
Requires: the Expert chart tools (currently also included in Premium). Available for SPX, NDX and RUT only. New and lightly tested.
What Market Statistics Does
Market Statistics is the statistics window of the Feature Store (range, volatility, regime, cycle, price levels and the plain-words outlook) without opening a Data Chart. The Data Chart keeps the pictures; Market Statistics does the calculations for the index you have selected on the main form.
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Reading the screenshot. The report reads top to bottom: Range (typical and unusual move for the next bars), Technical Read, Regime Memory and the outlook lines. Each block is descriptive, not a forecast; the status line at the bottom shows how many rows were read and where the report was saved.
Important: the technical read is descriptive, not a forecast, and levels read on the round-the-clock proxy are in the proxy's prices, a few points off the index.
Open It
1. On the main form, select SPX, NDX or RUT as the current symbol. For any other symbol the menu entry is greyed out and its tooltip says why.
2. Open the Data Chart menu and choose Market Statistics.
3. In the small window choose the bar size (1 hour, 4 hours or 1 day), tick or untick the round-the-clock proxy (IBUS500 for SPX, IBUST100 for NDX; ticked by default, greyed out for RUT), and open Parameters... if you want to change the cycle range, trend window, Murrey Math or JMA.
4. Press Open. The dashboard builds on its own and shows the report. Bars come from the saved history files first, then Tastytrade, then IB, so IB should be connected the first time.
What Is Read on What
	Part of the report
	Read on

	Range, volatility, regime, outlook, multi-frame
	The index itself (regular-hours bars)

	Technical read (momentum, levels, cycle, turning points)
	The proxy when ticked; the index otherwise


The proxy is IB's CFD on the index. It trades round the clock, so it shows moves the index's regular-hours bars hide, which gives a better technical read. The statistics are defined on the index's own returns and stay there.
· The technical read header says which series it was read on.
· The cycle range is scaled to the proxy's bars per day, so it covers the same stretch of time (hourly about 3.7 times more bars, 4-hour 3 times, daily unchanged). The trend persistence window is scaled the same way; smoothing lengths (JMA, ALMA, stochastic) are used as they are.
· If the proxy's bars cannot be fetched or are too few, that bar size falls back to the index's own technical read and the report says so.
· The first load of a proxy fetches about four years of hourly bars from IB, paced, so it is slow once. After that it only tops up.
Parameters and the Background Outlook
Parameters... start as your Data Chart's saved defaults and are then saved on their own. The 30-minute background Outlook (behind Market Outlook and the AI assistant) uses the same parameters and the same proxy tick, because it writes the same report files. Changing either changes the background Outlook from its next run. Where your values differ from the built-in register, the report names it as "off the register": that is information, not an error.
The Dashboard Menus
· Rebuild recomputes everything. Trade DTE is the one box kept in view: the days to expiry of the trade you are considering.
· File: Save CSV / Load CSV of the frame.
· Report: the Detail level, Copy report, Report view and Market Outlook.
· Outlook: Horizon, Vol bands, the expand margin, Multi-frame and the 1H/4H EGARCH switch.
· Parameters: the Feature Store parameters (the same window as the launcher's) and the Thresholds.
· View: show the Chart, the z-score options, and Lock last bar.
Related Tools Worth Pairing With It
· Data Chart: the pictures for the same indicators, and its own Feature Store button for any symbol.
· Market Outlook and the AI assistant's outlook call: they read the reports Market Statistics writes.
· Index Distribution Stats: return distribution and tail-risk statistics for the same indices.
Learn More
· Market Statistics documentation
· Full documentation site
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Across timeframes
Done. 3000 rows, 179 columns, 7966 ms; VIX series 3 days. Reports of 1 hour, 1 day, 4 hours saved together: SPX_Outlook_Set Report.bt




