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Facebook n = 83 Coca Cola

Date Close P1 Open P0 Date Close P1 Open P0

2/7/12 30.771 31.25 2/7/12 39.46 39.05

3/7/12 31.2 30.91 3/7/12 39.58 39.445

5/7/12 31.47 31.32 5/7/12 39.225 39.51

6/7/12 31.73 31.44 6/7/12 39.075 39.01

9/7/12 32.17 32.1 9/7/12 38.99 39.03

10/7/12 31.47 32.43 10/7/12 38.99 39.265

11/7/12 30.97 31.48 11/7/12 38.73 38.95

12/7/12 30.81 30.7 12/7/12 38.32 38.515

13/7/12 30.72 31.04 13/7/12 38.64 38.315

16/7/12 28.245 30.5 16/7/12 38.24 38.55

17/7/12 28.09 28.48 17/7/12 38.845 39.03

18/7/12 29.11 28.31 18/7/12 38.72 38.82

19/7/12 29 29.41 19/7/12 38.775 38.76

20/7/12 28.76 29 20/7/12 38.515 38.635

23/7/12 28.75 28.12 23/7/12 38.44 38.275

24/7/12 28.45 28.82 24/7/12 38.33 38.45

25/7/12 29.34 28.39 25/7/12 38.51 38.475

26/7/12 26.845 27.75 26/7/12 39.425 38.85

27/7/12 23.705 23.19 27/7/12 40.005 39.525

30/7/12 23.15 23.995 30/7/12 40.56 39.885

31/7/12 21.71 23.37 31/7/12 40.4 40.35

1/8/12 20.88 21.5 1/8/12 40.505 40.485

2/8/12 20.04 20.77 2/8/12 39.875 40.365

3/8/12 21.09 20.36 3/8/12 40.415 40.095

6/8/12 21.92 21.39 6/8/12 40.32 40.505

7/8/12 20.72 22.2 7/8/12 39.885 40.42

8/8/12 20.72 20.71 8/8/12 39.78 39.855

9/8/12 21.01 20.75 9/8/12 39.62 39.735

10/8/12 21.807 21.41 10/8/12 39.395 39.58

13/8/12 21.6 22.15 13/8/12 39.3 39.31

14/8/12 20.38 21.41 14/8/12 39.38 39.6

15/8/12 21.2 20.64 15/8/12 39.35 39.42

16/8/12 19.87 20.44 16/8/12 39.55 39.4

17/8/12 19.05 20.005 17/8/12 39.53 39.66

20/8/12 20.011 19.05 20/8/12 39.47 39.54

21/8/12 19.159 19.58 21/8/12 39.26 39.41

22/8/12 19.439 19.36 22/8/12 38.77 39.14

23/8/12 19.44 19.5 23/8/12 38.11 38.81

24/8/12 19.409 19.52 24/8/12 38.47 38.07

27/8/12 19.15 19.49 27/8/12 38.17 38.56

28/8/12 19.34 19.1 28/8/12 38 38.14

29/8/12 19.1 19.32 29/8/12 37.46 38.05

30/8/12 19.0885 19.27 30/8/12 37.14 37.38

31/8/12 18.058 18.68 31/8/12 37.4 37.41

4/9/12 17.729 18.08 4/9/12 37.28 37.52

5/9/12 18.58 18.27 5/9/12 37.51 37.355

6/9/12 18.96 18.74 6/9/12 38.15 37.78

7/9/12 18.98 19.1 7/9/12 37.9 38.38

10/9/12 18.81 19.06 10/9/12 37.66 37.96

11/9/12 19.43 18.92 11/9/12 37.77 37.63

12/9/12 20.931 20.76 12/9/12 37.55 37.79

13/9/12 20.713 20.955 13/9/12 38.35 37.73

14/9/12 22 21.13 14/9/12 38.12 38.55

17/9/12 21.52 22.67 17/9/12 38.35 38.16



18/9/12 21.87 21.6 18/9/12 38.62 38.38

19/9/12 23.29 21.99 19/9/12 38.52 38.66

20/9/12 22.59 23.02 20/9/12 38.64 38.39

21/9/12 22.86 22.97 21/9/12 38.03 38.73

24/9/12 20.79 21.78 24/9/12 38.12 37.81

25/9/12 20.28 21.2 25/9/12 37.68 38.21

26/9/12 20.62 20.145 26/9/12 37.76 37.78

27/9/12 20.32 20.99 27/9/12 38.31 38.06

28/9/12 21.66 20.57 28/9/12 37.93 38.17

1/10/12 21.99 22.08 1/10/12 38.38 38.16

2/10/12 22.27 22.08 2/10/12 38.34 38.56

3/10/12 21.83 22.295 3/10/12 38.24 38.32

4/10/12 21.9475 22.32 4/10/12 38.33 38.46

5/10/12 20.91 21.49 5/10/12 38.58 38.49

8/10/12 20.4 20.4 8/10/12 38.58 38.54

9/10/12 20.227 20.39 9/10/12 38.56 38.5

10/10/12 19.64 19.93 10/10/12 38.09 38.65

11/10/12 19.75 19.88 11/10/12 38.11 38.2

12/10/12 19.5181 19.75 12/10/12 38.23 38.26

15/10/12 19.52 19.68 15/10/12 38.13 38.09

16/10/12 19.48 19.68 16/10/12 37.9 38.18

17/10/12 19.88 19.5 17/10/12 37.74 38.06

18/10/12 18.975 19.7 18/10/12 37.84 37.76

19/10/12 19 19 19/10/12 37.4 37.93

22/10/12 19.321 19.2 22/10/12 37.23 37.37

23/10/12 19.5 19.25 23/10/12 36.61 36.96

24/10/12 23.2299 24.13 24/10/12 36.88 36.6

25/10/12 22.56 23.29 25/10/12 37.09 37

26/10/12 21.9425 22.4 26/10/12 37.04 37.12



Pepsi Apple

Date Close P1 Open P0 Date Close P1 Open P0

2/7/12 70.76 70.34 2/7/12 584.73 592.52

3/7/12 70.76 70.42 3/7/12 594.88 599.41

5/7/12 70.17 70.5 5/7/12 600.56 609.94

6/7/12 70.22 69.9 6/7/12 607.09 605.88

9/7/12 69.99 70.13 9/7/12 605.3 613.89

10/7/12 69.87 70.16 10/7/12 617.97 608.21

11/7/12 70.13 69.75 11/7/12 606.12 604.43

12/7/12 69.85 69.96 12/7/12 600.24 598.9

13/7/12 70.41 69.99 13/7/12 602.95 604.97

16/7/12 70.35 70.34 16/7/12 605.12 606.91

17/7/12 70.33 70.63 17/7/12 610.79 606.94

18/7/12 70.38 70.17 18/7/12 606.59 606.26

19/7/12 70.42 70.36 19/7/12 611.28 614.32

20/7/12 69.955 70.04 20/7/12 613.03 604.3

23/7/12 69.34 69.57 23/7/12 594.4 603.83

24/7/12 68.79 69.14 24/7/12 607.38 600.92

25/7/12 70.3 69.06 25/7/12 574.46 574.97

26/7/12 71.22 70.72 26/7/12 579.76 574.88

27/7/12 72.26 70.59 27/7/12 575.01 585.16

30/7/12 72.75 71.95 30/7/12 590.92 595.03

31/7/12 72.73 72.305 31/7/12 603.23 610.76

1/8/12 72.4 72.79 1/8/12 615.905 606.81

2/8/12 71.8 72.11 2/8/12 602.84 607.79

3/8/12 72.87 72.47 3/8/12 613.63 615.7

6/8/12 72.48 72.86 6/8/12 617.29 622.55

7/8/12 72.29 72.63 7/8/12 622.77 620.914

8/8/12 72.57 72.09 8/8/12 619.39 619.86

9/8/12 72.14 72.42 9/8/12 617.85 620.73

10/8/12 72.13 72.01 10/8/12 618.71 621.7

13/8/12 71.99 71.91 13/8/12 623.39 630

14/8/12 72.24 72.14 14/8/12 631.87 631.69

15/8/12 72.62 72.01 15/8/12 631.3 630.83

16/8/12 73.58 72.44 16/8/12 631.21 636.34

17/8/12 73.39 73.57 17/8/12 640 648.11

20/8/12 73.33 73.27 20/8/12 650.01 665.15

21/8/12 73.01 73.3 21/8/12 670.82 656.062

22/8/12 72.89 72.76 22/8/12 654.42 668.87

23/8/12 72.66 72.95 23/8/12 666.11 662.63

24/8/12 73.06 72.66 24/8/12 659.51 663.222

27/8/12 73.17 73.01 27/8/12 679.99 675.68

28/8/12 73.12 73.02 28/8/12 674.977 674.8

29/8/12 72.78 73.03 29/8/12 675.25 673.466

30/8/12 72.18 72.51 30/8/12 670.64 663.868

31/8/12 72.43 72.44 31/8/12 667.25 665.24

4/9/12 72.48 72.55 4/9/12 665.76 674.97

5/9/12 71.54 71.85 5/9/12 675.57 670.23

6/9/12 72.15 71.86 6/9/12 673.17 676.27

7/9/12 72.1 72.15 7/9/12 678.05 680.44

10/9/12 71.84 72 10/9/12 680.45 662.74

11/9/12 71.58 71.78 11/9/12 665.11 660.59

12/9/12 70.06 71.52 12/9/12 666.85 669.79

13/9/12 70.88 70.27 13/9/12 677.37 682.98

14/9/12 70.46 70.91 14/9/12 689.955 691.28

17/9/12 70.39 70.44 17/9/12 699.35 699.781



18/9/12 70.73 70.39 18/9/12 699.88 701.91

19/9/12 70.85 70.84 19/9/12 700.26 702.1

20/9/12 71.24 70.79 20/9/12 699.16 698.7

21/9/12 70.55 71.5 21/9/12 702.41 700.095

24/9/12 70.7 70.57 24/9/12 686.86 690.79

25/9/12 70.35 70.94 25/9/12 688.26 673.54

26/9/12 70.42 70.63 26/9/12 668.74 665.18

27/9/12 70.64 70.48 27/9/12 664.29 681.32

28/9/12 70.77 70.62 28/9/12 678.75 667.105

1/10/12 70.65 70.7 1/10/12 671.16 659.39

2/10/12 70.62 70.85 2/10/12 661.81 661.31

3/10/12 70.7 70.78 3/10/12 664.86 671.45

4/10/12 70.87 70.78 4/10/12 671.25 666.8

5/10/12 71.1 71.11 5/10/12 665.2 652.59

8/10/12 71.19 71 8/10/12 646.88 638.17

9/10/12 71.11 71.19 9/10/12 638.65 635.85

10/10/12 70.29 71.18 10/10/12 639.74 640.91

11/10/12 69.82 70.75 11/10/12 646.5 628.1

12/10/12 70.05 70.1 12/10/12 629.56 629.714

15/10/12 70.34 70.04 15/10/12 632.35 634.76

16/10/12 70.3 70.5 16/10/12 635.37 649.793

17/10/12 70.1 70.23 17/10/12 648.87 644.614

18/10/12 70.76 70.13 18/10/12 639.59 632.64

19/10/12 69.88 70.62 19/10/12 631.05 609.84

22/10/12 69.6 69.68 22/10/12 612.42 634.03

23/10/12 68.52 69.17 23/10/12 631 613.355

24/10/12 68.4 68.56 24/10/12 621.44 616.83

25/10/12 68.89 68.64 25/10/12 620 609.538

26/10/12 68.98 69.13 26/10/12 609.43 604



S&P 500 Nasdaq

Date Close P1 Open P0 Date Close P1 Open P0

2/7/12 1365.51 1362.33 2/7/12 2951.23 2938.41

3/7/12 1374.02 1365.75 3/7/12 2976.08 2950.81

5/7/12 1367.58 1373.72 5/7/12 2976.12 2970.37

6/7/12 1354.68 1367.09 6/7/12 2937.33 2955.2

9/7/12 1352.46 1354.66 9/7/12 2931.77 2934.49

10/7/12 1341.47 1352.96 10/7/12 2902.33 2945.35

11/7/12 1341.45 1341.4 11/7/12 2887.98 2898.77

12/7/12 1334.76 1341.29 12/7/12 2866.19 2867.08

13/7/12 1356.78 1334.81 13/7/12 2908.47 2874.06

16/7/12 1353.64 1356.5 16/7/12 2896.94 2903.03

17/7/12 1363.67 1353.68 17/7/12 2910.04 2911.46

18/7/12 1372.78 1363.58 18/7/12 2942.6 2904.24

19/7/12 1376.51 1373.01 19/7/12 2965.9 2961.71

20/7/12 1362.66 1376.51 20/7/12 2925.3 2957.02

23/7/12 1350.52 1362.34 23/7/12 2890.15 2877.51

24/7/12 1338.31 1350.52 24/7/12 2862.99 2894.95

25/7/12 1337.89 1338.35 25/7/12 2854.24 2856.78

26/7/12 1360.02 1338.17 26/7/12 2893.25 2896.68

27/7/12 1385.97 1360.05 27/7/12 2958.09 2906.5

30/7/12 1385.3 1385.94 30/7/12 2945.84 2959.07

31/7/12 1379.32 1385.27 31/7/12 2939.52 2945.08

1/8/12 1375.14 1379.32 1/8/12 2920.21 2956.72

2/8/12 1365 1375.13 2/8/12 2909.77 2900.46

3/8/12 1390.99 1365.45 3/8/12 2967.9 2951.28

6/8/12 1394.23 1391.04 6/8/12 2989.91 2978.16

7/8/12 1401.35 1394.46 7/8/12 3015.86 3002.66

8/8/12 1402.22 1401.23 8/8/12 3011.25 3003.77

9/8/12 1402.8 1402.26 9/8/12 3018.64 3009.86

10/8/12 1405.87 1402.58 10/8/12 3020.86 3008.83

13/8/12 1404.11 1405.87 13/8/12 3022.52 3018.27

14/8/12 1403.93 1404.36 14/8/12 3016.98 3032.67

15/8/12 1405.53 1403.89 15/8/12 3030.93 3013.33

16/8/12 1415.51 1405.57 16/8/12 3062.39 3037.18

17/8/12 1418.16 1415.84 17/8/12 3076.59 3067.11

20/8/12 1418.13 1417.85 20/8/12 3076.211 3072.665

21/8/12 1413.17 1418.13 21/8/12 3067.258 3085.247

22/8/12 1413.49 1413.09 22/8/12 3073.67 3059.94

23/8/12 1402.08 1413.49 23/8/12 3053.404 3065.819

24/8/12 1411.13 1401.99 24/8/12 3069.786 3045.218

27/8/12 1410.44 1411.13 27/8/12 3073.192 3083.616

28/8/12 1409.3 1410.44 28/8/12 3077.143 3069.405

29/8/12 1410.49 1409.32 29/8/12 3081.185 3078.053

30/8/12 1399.48 1410.08 30/8/12 3048.711 3066.726

31/8/12 1406.58 1400.07 31/8/12 3066.965 3069.636

4/9/12 1404.94 1406.54 4/9/12 3075.059 3063.252

5/9/12 1403.44 1404.94 5/9/12 3069.266 3072.575

6/9/12 1432.12 1403.74 6/9/12 3135.812 3087.943

7/9/12 1437.92 1432.12 7/9/12 3136.424 3133.222

10/9/12 1429.08 1437.92 10/9/12 3104.025 3131.341

11/9/12 1433.56 1429.13 11/9/12 3104.526 3105.015

12/9/12 1436.56 1433.56 12/9/12 3114.313 3115.326

13/9/12 1459.99 1436.56 13/9/12 3155.828 3117.665

14/9/12 1465.77 1460.07 14/9/12 3183.952 3166.242

17/9/12 1461.19 1465.42 17/9/12 3178.674 3183.399



18/9/12 1459.32 1461.19 18/9/12 3177.803 3173.624

19/9/12 1461.05 1459.5 19/9/12 3182.622 3179.038

20/9/12 1460.26 1461.05 20/9/12 3175.96 3166.84

21/9/12 1460.15 1460.34 21/9/12 3179.963 3194.855

24/9/12 1456.89 1459.76 24/9/12 3160.782 3155.352

25/9/12 1441.59 1456.94 25/9/12 3117.727 3170.366

26/9/12 1433.32 1441.6 26/9/12 3093.702 3113.403

27/9/12 1447.15 1433.36 27/9/12 3136.601 3105.865

28/9/12 1440.67 1447.13 28/9/12 3116.228 3125.311

1/10/12 1444.49 1440.9 1/10/12 3113.533 3130.306

2/10/12 1445.75 1444.99 2/10/12 3120.042 3127.731

3/10/12 1450.99 1446.05 3/10/12 3135.229 3130.846

4/10/12 1461.4 1451.08 4/10/12 3149.458 3142.383

5/10/12 1460.93 1461.4 5/10/12 3136.186 3161.214

8/10/12 1455.88 1460.93 8/10/12 3112.353 3121.328

9/10/12 1441.48 1455.9 9/10/12 3065.022 3108.007

10/10/12 1432.56 1441.48 10/10/12 3051.783 3066.248

11/10/12 1432.84 1432.82 11/10/12 3049.415 3075.885

12/10/12 1428.59 1432.84 12/10/12 3044.115 3049.079

15/10/12 1440.13 1428.75 15/10/12 3064.182 3053.212

16/10/12 1454.92 1440.31 16/10/12 3101.174 3073.206

17/10/12 1460.91 1454.22 17/10/12 3104.124 3091.381

18/10/12 1457.34 1460.94 18/10/12 3072.867 3097.766

19/10/12 1433.19 1457.34 19/10/12 3005.623 3066.564

22/10/12 1433.82 1433.21 22/10/12 3016.957 3005.917

23/10/12 1413.11 1433.74 23/10/12 2990.463 2989.443

24/10/12 1408.75 1413.2 24/10/12 2981.695 3011.816

25/10/12 1412.97 1409.74 25/10/12 2986.118 3005.036

26/10/12 1411.94 1412.97 26/10/12 2987.951 2986.051


