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This document is a recap of the nightly report as they were sent on the
respective dates.
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Thursday July 10™ 2008

Well today was a Sell day. Sell days are often like that and we end up getting up and down action.

| my earlier days of TTT | use to call them Golf days. However based on the fact that had closed near the
low, it was reasonable to expect a lower Low, (maybe not as low as we wanted) and rallied from there.

Tomorrow is a SS day and we are in the middle of the range so it is harder to forecast. Especially in this
bear market.

7/11/2008
Current | High Low Last

For Sell Short Day the S HIGHwas | 125925 125878 125078 125765 1258.62 ES 1259.25  1237.000 123500 7.00
For Sell Short Day the S LOW was | 1237000 1237.00 1237.00 123676 1236.94 §SPX | 1257.65 123676 125339  8.70
For Sell Short Day the B LOW was | 124475 124475 124475 124457 124471
Possible HIGH for Sell Short Day | 1266.85 1267.26 126843 1266.07 1267.15) 55% 53%Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day | 1276.28 1274.18 1288.30 1272.82 1277.89] 86% 85%Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 1228140 122715 122633 1227.33  1227.24] 55% 52%Qhased on Ave of Sell Day Violation on SS da

Possible LOW for Sell Short Da

653.85

652.74

652.81

654.76

653.54

48%

47%

NG 24h NG Day §NDX  Average Current | High Low Last
For Sell Short Day the S HIGH was | 185275 185275 1846.53  1850.68 NO 1852.75  1809.50 184450  13.00
For Sell Short Day the S LOW was | 1809.50 1809.50 1680528 1808.09 §NDX | 1846.53  1805.28 183957  20.39
For Sell Short Day the B LOW was | 182375 182375 1818.92 1822.14
Possible HIGH for Sell Short Day | 1867.44 1868.75 1863.09  1866.42] 61% 38% based on Ave Penetration of SD
Possible HIGH for Sell Short Day | 1876.94 1874.11 1868.23  1873.09] 89°% 86% [based on Ave 3 Day Rally
Possible LOW for Sell Short Da 1788.8%  1787.1 1783.87  1788.89) 45% 3%% fbased on Ave of Sell Day Violation on SS da

YN 24h $INDU  Average Current | High Low Last
For Sell Short Day the S HIGH was | 11260.00 11270300 1128815 $INDU | 1127030 11086.95 11229.02  81.58
For Sell Short Day the S LOW was | 11073.00 11086.95 1107993
For Sell Short Day the B LOW was | 11130.00 114189 11136.00
Possible HIGH for Sell Short Day | 11326.10 1133745 11331.78] 45% 47%]based on Ave Penetration of SD
Possible HIGH for Sell Short Day J 11384.03 11373.76 11378.89] 86% 86% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 10986.14 11009.67  10997.90§ 50% 52% Jhased on Ave of Sell Day Violation on SS da

ER224h ERDay ERD 11 $Rut Average Current | High Low Last
For Sell Short Day the 3 HIGH was G76.00 B/B00 67600 B7AG7  B7A92 ER? 676.00 660.80 67090  6.90
For Sell Short Day the 5 LOW was GROB0 BEOB0 GRO.BD BR1G7  BRIO9 $RUT | 675.67 661.97 67044  6.69
For Sell Short Day the B LOW was GR1.00 BE1.00 GG1.00 BRIAZ  BRIG3
Possible HIGH for Sell Short Day 68122 681.44 68255 68057  681.45] 57% 56% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day 681.74  679.97 68044 681.64  680.94) 89% 87%]based on Ave 3 Day Rally

hased on Ave of Sell Day Violation on SS da

t Odds based on the 24h only l

Tarnorro will be &

SellShort

day. ES | therefore has a

therefore has a

55%
86%

Average of the Odds from the same group

Odds of the event hapenning has nothing to do by how much

chance of making a high abave
chance of making a high abave

1259.25 and upto
1244.75 ‘and up to

1266.85 based on Ave Penetration of S0
1276.28 based on Ave 3 Day Rally

therefare has a 55% chance ofmakinﬁ a Low below | 1237.00 \and down to 1228.14 'based on Ave of Sell Dax Yiolation on 55 days

Tomorow willbe a | SellShort  ||day. ER2 thersfore has a 57% |chance of making a high abowe | 676.00 andupto | 68122 based on Ave Penetration of S0

therefare has a 89% |chance of making a high abowve | 661.00 andupto | 681.74 based on Ave 3 Day Rally

therefare has a 48%  chance of making a Low below | 660.80 and down to 653.85 based on Ave of Sell Day Vialation on 55 days
Today is a SellShort | day. MO | therefore has a 61% |chance of making a high abowe | 185275 andupto | 1867.44 based on Ave Penetration of S0

therefare has a 89% |chance of making a high abowe | 1823.75 andupto | 1876.94 'based on Ave 3 Day Rally

therefare has a 45%  chance ofmakinﬁ a Low below | 1809.50 'and down to 1788.89 based on Ave of Sell Dax Yiolation on 55 days

Today is a

SellShort

therefare has a 50% chance ofmakinﬁ a Low below  11073.00 and down to 10986.14 based on Ave of Sell Dax Yiolation on 55 days

day. YM | therefare has a

therefore has a

45%
89%

chance of making a high abave
chance of making a high abave

11260.00 and up to
11130.00 and up to

11326.10 based on Ave Penetration of S0
11384.03 based on Ave 3 Day Rally



Friday July 11™ 2008
Today was a SS day and a perfect open for TTT since we knew that we had 85%+ chance of getting back above
1244.75 during the day session. We just got above just to reverse back and go hit the projected low.

Monday is a BUY day so although we already have part of the Decline in we could go lower and as a matter of fact
we have a 67% chance of making a new LOW.

7/14/2008
Current | High Low Last
For Buy Day the 53 HIGH was 1261.75 125850 1268500 1257.27  1289.01 ES 126175 122550 123975 -14.75
For Buy Day the 35 LOW was 122660 122660 122560 122A35 122546 $SPX | 1257.27) 122535 123949 -13.90
Possible HIGH for Buy Day 127478 127206 1270.76 127217 1272.44] 42% 38%Qbased on Ave Penetration of SSD
Possible LOW for Buy Day 1232.91 1231.62 1233.15 123235 1232.51 hased on Ave Decline
Possible LOW for Buy Da 121289 1213.81 121448 1212.55  1213.43] 67% 57%]Jbased on Ave Buy Under

ER2 24h ERDay ERD11 §Rut Average Current | High Low Last
For Buy Day the 35 HIGH was 67930 67930 B79.30) 67855 B79 ER2 679.30 657.60  673.60 2.60
For Buy Day the 35 LOW was B5760 B57 B0 B5760) B59.43  EBA3.06 $RUT 678.55 659.43  674.95 4.51
Possible HIGH for Buy Day 687.94  688.58 688.07 688.28  688.22] 38% 35%Qbased on Ave Penetration of S50

Possible LOW for Buy Day 659.80 661.30 660.70 66245  661.06 hased on Ave Decline
Possible LOW for Buy Da 65084 65064 650.25  653.09  651.21Q 67% 63%Jbased on Ave Buy Under

NO 24h  NO Day §NDX  Average Current | High Low Last
Faor Buy Day the 55 HIGH was 188000 1846.25 183977 184867 NQ 1860.25  1788.00 1820.50 23.75
For Buy Day the 35 LOW was 1785.00 1733.00 178439 1786.80 $NDX | 1839.77  1784.39 1810.88  -28.69
Possible HIGH for Buy Day 1876.83  1862.03 1855.70  1864.86] 49°% 48%Qbased on Ave Penetration of SSD
Possible LOW for Buy Day 1809.86 1800.10 1796.02  1801.99 hased on Ave Decline
Possible LOW for Buy Da 177067 1770.29 1766.23  1769.06 ) 67°% 64%]Jbased on Ave Buy Under

YW 24h $INDU  Average Current | High Low Last
Faor Buy Day the 55 HIGH was 11250.00 11241.07 ) 11260.54 $INDU | 11241.07  10977.68 1110054 -128.48
For Buy Day the 35 LOW was 10962.00 1097768 10959.84
Possible HIGH for Buy Day 11369.53 11344.92  11357.22] 38% 36%]based on Ave Penetration of SSD
Possible LOW for Buy Day 11033.96 11015.95 11024.95 hased on Ave Decline
Possible LOW for Buy Da 10850.36 10864.08 10857.22] 62% 60%Jhased on Ave Buy Under

Odds based on the 24h only
Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much

Tarriorrowe will be a Buy day. ES | therefore has a 42% | chance of making a high above | 126175 andupto | 1274.78 based on Awe Penetration of 550
therefore has a 100% chance of making a Low below | 1261.73 |and down to| 123291 based on Ave Decline

therefore has a 67% chance ufmakinﬁ aLowbelow | 122550 and down tol 121289 based on Ave Bu; Lnder

Tarriorrowe will be a Buy day. ER2 therefore has a 38%  chance of making a high abowe | 67930 andupto | 687.94 |based on Awe Penetration of 350
therefore has a 98% | chance of making a Low below | 679.30 |and down o, 639.80 based on Ave Decline
therefore has a 67%  chance ufmakinﬁ aLowbelow | 657.60 and downto 650.84 based on Ave Bu; Under

Today is a Buy day. NG | therefore has a 49% | chance of making a high above | 1860.00 andupto | 1876.83 based on Ave Penetration of 350

therefore has a 98% chance of making a Low below | 1860.00 \and down to| 1809.86 based on Ave Decline

therefore has a 67% chance ufmakinﬁ aLow below 178800 and downto 1770.67 based on Ave Bu; Lnder
Today is a Buy day. YM | therefore has a 38%  chance of making a high above | 11280.00 and upto  11369.33 based on Ave Penetration of 55D

therefore has a 100% chance of making a Low below | 11280.00 and down to| 11033.96 based on Ave Decline
therefore has a 62% chance ufmakinﬁ a Low below | 10962.00 and down to 10850.36 based on Ave Bux Under



Monday July 14", 2008

Today was a BUY day and as | mentioned Friday we needed a DECLINE from Friday's high. Well when we
gapped up at the open today and the level was so close to Friday's high it made life easier to take that short and ride
it at least to the 1231 level.

Tomorrow is a SELL day and like I said before the confusing day. Tomorrow may be different because we closed
on the low today. We have a 58% chance to make a lower low, but we are really looking for a rally at some point in
the day that needs to get us above 1224.75. Yes on the 24hr session we are above that level, but we need it on the
day session also, and I don't know where we will open. In this bear markets longs are short lived so keep a close eye
on your longs.

7/15/2008
Current | High Low Last
For Sell Day the B HIGH was 1260500 1256.000 1256.00 125350 1256.50 ES 1260.50 122475 122850 -11.25
For Sell Day the B LOW was 122475 122475 122475 122501 122482 §SPX | 125350 122501 122830  -11.19
Possible HIGH for Sell Day 1271.03 1268.16 1268.11 126633 1268.41§ 51% 48% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 125217 1250.26 124735 1247.74  1249.38 hased on Rally from low on BD
Possible LOW for Sell Da 121187 1211.28 121149 1212.27  1211.73] 58% 59% Jbased on Ave Buy Vielation

ER2 24h ERDay ERD11 $Rut Average Current | High Low Last
For Sell Day the B HIGH was B34.10 63040 B8040 63062 631.38 ER2 684.10 659.50  662.70  -10.90
For Sell Day the B LOW was B5950 B5950 BA9A0 AR1S3 BRO.OT $RUT 680.62 661.53  664.50 1045
Possible HIGH for Sell Day 690.15 687.51 687.87 688.17  688.43] 58% 55%Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 677.60 67713 676.79 67716 677.17 hased on Rally from low on BD
Possible LOW for Sell Da 651.88  651.83 651.91 65410  652.43] 58% 57%Qbased on Ave Buy Violation

NQ 24h NG Day $NDX  Average Current | High Low Last
Far Zell Day the B HIGH was 1850.50 1842.80 1837.04 1843.35 NG 1850.50  1796.75 1802.7% -17.75
Far Sell Day the B LOWY was 1796.75 1796.75 1792.54  1795.35 §NDX | 1837.04 179254 1798.03 1285
Possible HIGH for Sell Day 1869.34 1862.89 1858.89  1863.71] 49% 50% Jbased on Ave Penetration on SD

Possible HIGH for Sell Day 1841.85 1838.94 1832.67  1837.82 hased on Rally from low on BD
Possible LOW for Sell Da 1775.65  1773.39 1769.81  1772.95] 56% 55% fbased on Ave Buy Violation

YW 24h §INDU  Average Current | High Low Last
For Sell Day the B HIGH was 11243.00 11233.04 11241.02 $INDU | 11239.04  11003.65 11055.19  45.35
For Sell Day the B LOW was 10985800 11003.65 1099553
Possible HIGH for Sell Day 11349.64 11346.26  11347.95) 49% 48%based on Ave Penetration on SD
Possible HIGH for Sell Day 11215.40 11205.67 11210.54 hased on Rally from low on BD
Possible LOW for Sell Da 10883.37 10889.62 1088750 60% 58%Qbased on Ave Buy Violation
Odds based on the 24h only
Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much
Tornorrow will be a Sell day. ES | therefore has a 51% chance of making a high above | 1260.50 and upto | 1271.03 based on Ave Penetration on 5D
therefore has a 100% |chance of making a high above | 1224.75 and upto | 1252.17 |based on Rally from low on BD
therefore has a 58%  chance of making a Low below | 122475 and down to. 121187 based on Ave Buy Yiolation
Tomarrow will be a Sell day. ER2 therefore has a 58%  chance of making a high above 684.10 |and up to 690.15 based on Ave Penetration an SD
therefore has a 100% |chance of making a high above 659.50 and up to 677.60 based on Rally from low on BD
therefore has a 58%  chance of making a Low below 639.50 | and down to 651.88 based on Ave Buy Yialation
Today is & Sell day. NO | therefore has a 49% | chance of making a high above | 1850.50 and upto | 1869.34 based on Ave Penetration on S0
therefore has a 100% chance of making a high above | 1796.75 and upto | 1841.85 based on Rally from low on BD
therefore has a 56%  chance of making a Low below | 1796.75 and down to 1773.65 based on Ave Buy Yialation
Today is a Sell day. YM | therefore has a 49%  chance of making a high above  11243.00 and upto | 11349.64 based on Ave Penetration on 5D

therefore has a 100% chance of making a high above | 10988.00 and upto | 1121540 based on Rally from low on BD
therefore has a 60% chance of making a Low below | 10988.00 and down to 10885.37 based on Ave Buy Yiolation




Tuesday July 15", 2008

Today was a SELL day and like | said before the confusing day. Having closed on the BUY day low we
had a 58% chance to make a lower low, but we were really looking for a rally at some point in the day
that needed to get us above 1224.75. That's what we got.

Tomorrow will be the SS day and the end of the 3 day cycle. Therefore we have 87% chance of getting
above 1224.74 at some point, in order to get a 3 day positive rally.
We also have a 56% chance of making a new low and also 56% of making a new high.

7/16/2008
Current | High Low Last
For Sell Short Day the 5 HIGH was 123575 123575 123675 123435 123540 ES 1235.75 1200.75 1211.000 -17.25
For Sell Short Day the 5 LOW was 120075 120075 120075 1200.44 120067 §SPX | 123435 120044 121491 1339

For Sell Short Day the B LOW was 122475 122475 122475 122501 122482
Possible HIGH for Sell Short Day | 1243.15 1244.23 1245400 124277 1243.89) 56% 33%Qbased on Ave Penetration of SD

Possible HIGH for Sell Short Day | 1255.91 1253.77 1267.54 1252.85 1257.52] 87% 85%Qbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 1191.78  1190.83 1190.06  1190.92  1190.90] 56% 53%§based on Ave of Sell Day Violation on SS da

ER224h ERDay ERD 11 $Rut Average Current | High Low Last
For Sell Short Day the 5 HIGH was B7450 67450 B7F4A0 B7376 B74.32 ER2 674.50 64620  659.70 290
For Sell Short Day the 3 LOWY was B46.20 64620 B46.20) BA7.37 B4B.4Y $RUT 673.76 64737 66235 215

For Sell Short Day the B LOWY was Ba950  B59.500 BSRA0 BE1.53)  BRO.OY
Possible HIGH for Sell Short Day 679.69  679.85 680.95 678.59  679.76f 58% 37%fbased on Ave Penetration of SD

Possible HIGH for Sell Short Day 680.18 67845 678.91 679.56  679.28) 89% 88%Qbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 63942 63838 63837 64038 639.14) 49% 48%Qhased on Ave of Sell Day Violation on 55 da

NG 24h NG Day §NDX  Average Current | High Low Last
For Sell Short Day the S HIGH was | 1833.50) 183350 1826.11 1831.04 NG 1833.50  1765.25 1798.25  4.25
For Sell Short Day the 5 LOW was 1765.20) 1789.25 1761.08) 176386 $NDX | 1826.11  1761.08 1798.35  0.32
For Sell Short Day the B LOW was 1796.75) 1796.75 1792.54) 179535
Possible HIGH for Sell Short Day | 1847.92 1849.50 1842.67  1846.70Q 62% 58°% fbased on Ave Penetration of SD
Possible HIGH for Sell Short Day | 1849.51 1846.40 1841.10  1845.67) 89% 87%fbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 1744.60 174366 1745.25 1744500 47% 41%}based on Ave of Sell Day Violation on 55 da

YM 24h $INDU  Average Current | High Low Last
For Sell Short Day the 5 HIGH was | 11112.00 11123687 1111784 $INDU | 1112367 10827.71 10962.54  92.65
For Sell Short Day the 5 LOW was | 10812.00 10827.71) 10819.86
For Sell Short Day the B LOW was | 10985.00 11003.685 10995.53
Possible HIGH for Sell Short Day  § 11175.90 1119082 11183.364 47% 47%based on Ave Penetration of SD
Possible HIGH for Sell Short Day  § 11239.36 11232.01 11235.69Q 87% 87%[based on Ave 3 Day Rally
Possible LOW for Sell Short Da 10724.09 10749.15  10736.62) 51% 53%Qhased on Ave of Sell Day Violation on §§ da

Odds based on the 24h only
Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much

Tamaorraw will be a SellShort | |day. ES | therefore has a 56% chance of making a high above  1235.75 andupto | 1243.15 based on Ave Penetration of SD
therefore has a 87% |chance of making a high above | 122475 and upto | 1235.91 based on Ave 3 Day Rally
therefore has a 56% chance of making a Low below  1200.75 and down to) 1191.78 based on Ave of Sell Day Violation on 35 days

Tomorrow willbea = SellShort | day. ER2| therefore has a 58% |chance of making a high above | 674.50 andupto | 679.65 based on Ave Penetration of 3D

therefare has a 8%% chance of making a high above 65930 and upto | 680.18 based on Ave 3 Day Rally

therefare has a 49%  chance of making a Low below 646,20 and down to| 639.42  based on Ave of Sell Day Violation on 35 days
Today is a SellShort | |day. NO | therefore has a 62% | chance of making a high above  1833.50 and upto | 1847.92 based on Ave Penetration of D

therefore has a 89% |chance of making a high above | 179675 and upto | 184951 based on Ave 3 Day Rally

therefaore has a 47%  chance ufmakinﬁ a Low below | 1765.25 and down tol 1744.60 based on Ave of Sell Dax “inlation on S5 days
Today is a SellShort | |day. YM | therefore has a 47%  chance of making a high above  11112.00 and upto | 11175.90 based on Ave Penetration of SD

therefare has a 89% chance of making a high above  10988.00 and upto | 11239.36 based on Ave 3 Day Rally

therefore has a 51%  |chance ufmakinﬁ a Low below | 10812.00 and down to 10724.09 based on Ave of Sell Dax Yiolation on S5 days



Wednesday July 16", 2008
Today went according to plan, and even reached the 1243-45 area.

Tomorrow will be a BUY day and as such we should expect a DECLINE from today's highs that was
made last. We only have a 41% chance of making a new high.

7/17/2008
Current | High Low Last
Far Buy Day the 55 HIGH was 124625 124625 124625 124552 124607 ES 124625 120250 124025 29.25
Far Buy Day the S5 LOW was 1202500 1211.50 1211800 121139 120922 §SPX | 124552 121139 124536 3045
Paossible HIGH for Buy Day 1259.28  1259.81 1258.51 126042 1259.51] 41% 37%]based on Ave Penetration of SSD
Possible LOW for Buy Day 1217.23 1219.22) 1220.77 122044 1219.42 based on Ave Decline

Possihle LOW for Buy Da 190,27 120016 1200.72 1199.05 1197550 67% 58%Qhased on Ave Buy Under

ER224h ERDay ERD11 §$Rut Average Current | High Low Last
Far Buy Day the 55 HIGH was BERB0  B35.B0 GBRAD GBA6TS BERTY ER2 686.80 656.00 68440 2470
Far Buy Day the 55 LOW was B5R000 B59.20 BE9.200 GR0A0  BAB73 $RUT | 686.75 660.50  686.75  24.40
Possible HIGH for Buy Day 69523 69560 695.20 696.01  695.51Q 39% 36%Qhased on Ave Penetration of SSD

Possible LOW for Buy Day 667.30 668.76 668.18 670.63  668.72 based on Ave Decline
Possible LOW for Buy Da 649.24 65224 65185 65416 651.87] 65% 62%)based on Ave Buy Under

NQ 24h  NO Day §NDX  Average Current | High Low Last
Far Buy Day the 55 HIGH was 1860.25 185025 184454 184835 NO 185025  1785.75 1843.00 44.75
Far Buy Day the 55 LOW was 1785.75 1790.50 1786.06 178744 §NDX | 184454  1786.06 184387 4552
Possible HIGH for Buy Day 1867.08  1866.03 1860.47  1864.53] 48°% 47%]based on Ave Penetration of SSD

Possible LOW for Buy Day 1799.82 1804.02 1800.72  1801.52 based on Ave Decline
Possible LOW for Buy Da 1768.42 177219 1767.90  1769.70Q 65% 63%Qbased on Ave Buy Under

YM 24h JINDU  Average Current | High Low Last
For Buy Day the 55 HIGH was 1123200 1124417 11233.09 $INDU | 1124417 1091833 11239.28  276.74
For Buy Day the 55 LOW was 10851.00 1091533 10884.67
Possible HIGH for Buy Day 11321.53 11348.02 1M334.77] 3% 35%Jbased on Ave Penetration of SSD
Possible LOW for Buy Day 10984.96 11018.78  11001.87 based on Ave Decline
Possible LOW for Buy Da 10739.36 10804.73  10772.04§ 61% 59%Qbased on Ave Buy Under

(dds hased on the 24h only
Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much

Tomarraw will be a Buy day. ES | therefore has a 1%  chance of making a high above | 1246.25 andupto | 1239.28 based on Ave Penetration of 550
therefare has a 100% chance of making a Low below | 1246.25 and down to 1217.23 |based on Ave Decline
therefore has a 67% chance of making a Low below | 1202.50 'and down to 1190.27 hased an Ave Buy Under

Tomarrow will be a Buy day. ER2 thersfore has 2 39% [ chance of making a high above | 686.80 landupto | 695.23 based on Ave Penetration of 55D
therefare has a 98%  chance of making a Low below | 686.80 and downto 667.30 based on Ave Decline
therefore has a 63% chance of making a Low below  636.00 and down to 649.24 hased on Ave Buy Under

Tomarrow will be a Buy day. NO | therefore has a 48% | chance of making a high above | 1850.25 andupto | 1867.08 based on Ave Penetration of 55D
therefore has a 98% chance of making a Low below | 185025 and down to. 1799.82 |based on Ave Decline
therefare has a 65%  chance of making a Low below | 1783.75 and down to. 1768.42  based an Ave Buy Under

Tomartow wil be | Buy day. YM | therefore has a 37%  |chance of making a high above  11232.00 and upto | 11321.53 based on Ave Penetration of 350
therefore has a 100% | chance of making a Low below | 11232.00 and daown to 10984.96 |based an Ave Decline

therefore has a 61% chance ofmakinﬁ a Low below — 10851.00 and down to 1073936 |bazed on Ave Bux Under



Thursday July 17", 2008
Well today went as planned and some of you took that short near the open at 1258 close to the predicted
top, then we finally did get our decline and just got below yesterday's high.

Tomorrow is a SELL day (the Confusing Day) and we have a 59% chance of making a new low. But if
we open below 1238 we will need to get back above at one point in the day.

7/18/2008

]
Current | High Low Last

For Sell Day the B HIGH was 1263.00 126300 1263.00 12623 126283 ES 1263.00  1238.00 1253.00 12.00
For Sell Day the B LOWY was 1233.000 1241.00 1241.000 124149 124037 §SPX | 126231 124149 1260.32)  14.96
Possible HIGH for Sell Day 1273.53 127516 127511 127514 1274.74) 50% 47%based on Ave Penetration on SD
Possible HIGH for Sell Day 1265.06 1266.17 126342 1263.93 1264.64 hased on Rally from low on BD
Possible LOW for Sell Da 122470 122713 122747 122832 1226.91f 59% 59% Jbased on Ave Buy Violation

ER224h ERDay ERD11 $Rut Average Current | High Low Last
For Sell Day the B HIGH was B97.400 EBY97.40 B9%7.400 BY5.B3 BI7.26 ER? 697.40 68230  692.60 7.80
For Sell Day the B LOWY was B8230 6250 BB2500 GBH3AS GE270 JRUT 696.83 683.48  696.63 9.88
Possible HIGH for Sell Day 70345 70451 T04.87 704.38  T04.30Q 57%) 54%Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 70033 T00.07 699.75 699.04  699.80 hased on Rally from low on BD
Possible LOW for Sell Da 67447 67462 67473 675.81  674.91f 59% 58%Jhased on Ave Buy Violation

NG 24h NG Day $NDX  Average Current | High Low Last
For Sell Day the B HIGH was 186850 1863.50 1862.99 186666 NG 1868.50  1833.00 1839.25  5.50
For Sell Day the B LOVY was 1833.000 183350 182970 1832.07 §NDX | 1862.99  1829.70 1853.47 9.60
Possible HIGH for Sell Day 1887.34  1888.89 1884.84  1887.02) 48% 49% Jhased on Ave Penetration on SD
Possible HIGH for Sell Day 1877.92 181357 1869.68  1874.39 hased on Rally from low on BD
Possible LOW for Sell Da 1811.50  1809.81 1806.64  1809.32 57%/ 56% Jhased on Ave Buy Violation

YM 24h $INDU  Average Current | High Low Last
For Sell Day the B HIGH was 1144300 1144666 11444 53 $INDU | 11446.66| 11209.56 11446.66 207.38
For Sell Day the B LOVY was 11178.00 11209.56 11193.78
Possible HIGH for Sell Day 11549.64 11553.88  11551.76) 48% 47%[based on Ave Penetration on SD
Possible HIGH for Sell Day 11403.13 11409.80 11406.48 hased on Rally from low on BD
Possible LOW for Sell Da 11072.75 1109315 11082.95] 61% 53% fbased on Ave Buy Violation

Odds based on the 24h only
Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much

Tomarrow will be a Sell day. ES | therefore has a 30%  chance of making a high above | 1263.00 andupto | 1273.53 based on Ave Penetration on 5D
therefare has a 100% | chance of making a high above | 1238.00 andupto  1265.06 hased on Rally from low on BD
therefore has a 39%  chance nfmakinﬁ a Low below 123800 and down to 122470 based on Ave Bux Yiolation

Tornarrow will be & Sell day. ER2| therefore has a 57% chance of making a high above | 697.40 landupto | 70345 hased on Ave Penetration on 5D
therefare has a 100% | chance of making a high above | 68230 andupto | 700.33 hased on Rally from low on BD
therefore has a 5% | chance of makinﬁ a Low below 682.30 and down to 67447  hased on Ave Bux Yialation

Tarnarrow will be 2 Sell day. NO | therefore has a 48%  chance of making a high above | 1868.50 andupto | 1887.34 hased on Ave Penetration on 5D
therefare has a 100% | chance of making a high above | 1833.00 andupto  1877.92 hased on Rally from low on BD
therefore has a 57% chance nfmakinﬁ a Low below | 1833.00 and down to 1811.50 based on Ave Bux Yiolation

Tarnarrow will be 3 Sell day. YM | therefore has a 48%  chance of making a high above | 11443.00 and up to | 11549.64 based on Ave Penetration an 5D
therefare has a 100% | chance of making a high above | 11178.00 andupto  11403.15 hased on Rally from low on BD

therefore has a 61% chance nfmakinﬁ a Low below  T1178.00 [and down to) 11072.7% based on Ave Bu; “inlation




Friday July 18", 2008
As you probably noticed in yesterday's comment, | didn't say much as it didn't look like much. Well we
did end up with a rally but it was a bit weak.

For Monday the SS day we have a 57% chance of making a higher high and since we closed near the
highs of the day, | would anticipate that we will make the high first.

1121/2008
Current | High Low Last
For Sell Shod Day the SHIGH was | 126300 1263.00 126300 126223 126281 ES 1263.00  1241.00 126050  7.00
For Sell Shod Day the S LOW was  § 1241.000 125150 1251500 125181 124895 §SPX | 1262.23  1251.81 126068 0.3

For Sell Short Day the B LOW was 1238.000 124100 1241.00 124149 124037
Possible HIGH for Sell Short Day | 127052 127156 127267 1270.77 1271.38] 57% 54%|based on Ave Penetration of SD

Possible HIGH for Sell Short Day | 1268.92 1269.83 128433 1269.14 1273.11] 87% 85%Jbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 123203 1241.58 124081 124229 1239.18] 54% 52% Jbased on Ave of Sell Day Violation on SS da

ER224h ERDay ERD11 $Rut Average Current | High Low Last
For Sell Sho Day the S HIGH was 70030 700100 700100 B97.27 G99.44 ER2 700.30 685.60  690.70  -1.90
For Sell Short Day the 3 LOW was BE560 6BE7.100 GB7.10) 6BBA25  6E7.01 JRUT | 697.27 688.25 693.08 155

For Sell Short Day the B LOW was BE230 GBE250 GB250 6GE34E BEZTO
Possible HIGH for Sell Short Day 705,71 705.72 T706.73 70240  705.14) 59% 38%based on Ave Penetration of SD

Possible HIGH for Sell Short Day 70314 T01.65 70206 T701.70  702.14] 89% 88%Jbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 678.82  679.28 679.27 681.26  679.66] 48% 47%Qbased on Ave of Sell Day Violation on SS da

NG 24h NG Day fNDX  Average Current | High Low Last
For Sell Shod Day the S HIGH was | 184850 1842.00 183472 184174 NQ 1848.50  1819.25 182875 -11.00
For Sell Shod Day the S LOW was  J 181925 181925 181676  1818.42 §NDX | 183472  1816.76 182323 30.M
For Sell Shod Day the B LOW was  J 1833.00 1833.50 182970 183207
Possible HIGH for Sell Short Day | 1863.00 1858.03 1851.35  1857.46 63% 59% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day | 1885.78 1883.24 1878.35 188246 89% 87%Jbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 1798.60 1797.66 1800.93  1799.06] 46% 40% Qbased on Ave of Sell Day Violation on 55 da

YM 24h $INDU  Average Current | High Low Last
For Sell Short Day the 3 HIGH was | 11510.00 11510.82) 11510.41 $INDU | 11510.82 11381.93 11496.57  49.91
For Sell Short Day the 3 LOW was | 11304.00 1138193 11342497
For Sell Short Day the B LOW was | 11178.00 11209686 1119378
Possible HIGH for Sell Short Day | 11576.45 11580.40 1157843 48% 48%Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day | 11429.18 11438.23 11433.70§ 87% 87% ]based on Ave 3 Day Rally
Possible LOW for Sell Short Day J 1121609 11303.37 11259.73§ 50% 52%Jbhased on Ave of Sell Day Violation on S5 da

Odis based on the 24h only
Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much

Tomorrow will be a | SellShort — |day. ES | therefare has a 57% |chance of making & high above | 1263.00 andupto | 1270.52 based on Ave Penetration of 30
therefore has a 87% |chance of making a high above | 1238.00 andupto | 1268.92 based on Ave 3 Day Rally
therefare has a 54%  chance of making a Low below | 1241.00 \and down to) 123203 based on Ave of Sell Day Violation on 35 days

Tomorraw will he & SellShort  day. ER2 therefore has a 5%% |chance of making a high above | 70030 andupto | 705.71 hased on Ave Penetration of 5D
therefore has a 89% |chance of making a high above | 682.30 andupto | 703.14  hased on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below | 685.60 'and downto 678.82 based on Ave of Sell Day Violation on 35 days

Tomorrow will be a | SellShort — |day. NO | therefare has a 63% |chance of making a high above | 1848.50 andupto | 1863.00 hased on Ave Penetration of 50
therefore has a 89% |chance of making a high ahove | 1833.00 andupto | 1885.78 based on Ave 3 Day Rally
therefare has a 46% chance of making a Low below | 1819.25 \and down to) 1798.60 based on Ave of Sell Day Violation on 55 days

Tomorrowwillbea | SellShort  day. YW | therefare has a 48% |chance of making a high above | 1131000 and upto | 11376.45 based on Ave Penetration of 30
therefore has a 89% |chance of making a high above | 11178.00 and upto | 11429.18 hased on Ave 3 Day Rally

therefare has a 3% chance Ufmakinﬁ a Law below | 1130400 and daown to 11216.09 based on Ave of Sell Dax Yiolation on 35 days



Monday July 21%, 2008
Today went according to plan. We did make the high first and in the overnight session TTT nailed it to
the tick and only off by 1 point in the day session. I thought we would retrace lower.

Tomorrow is a BUY day and we should expect a Decline from today's high. If this market has really
changed from bear to bull, as some say, then the Decline may be shallower then plan. Time will tell.

112212008
Current | High Low Last
For Buy Day the 55 HIGH was 126900 126825 126825 126774 126831 ES 1269.00  1255.00 1261.50 1.00
For Buy Day the 55 LOW was 125500 1255.00 1255.00 125570 1255.18 $SPX | 1267.74 125570 126000  0.68
ESDay 1268.25  1255.00
Possible HIGH for Buy Day 1282.22) 128199 1280.68 1282.76 1281.91] 43% 38%]based on Ave Penetration of SSD
Possible LOW for Buy Day 124042 1241.69 124307 124311 1242.07 hased on Ave Decline
Possible LOW for Buy Da 124277 1243.66 124422 1243.36  1243.50] 66% 57%]based on Ave Buy Under

ER? 24h ERDay ERD11 $Rut Average Current | High Low Last
Far Buy Day the 55 HIGH was B99.80 B99.80 699.80 69883  B99.5E ER2 699.80 688.30 69940 870
Far Buy Day the S5 LOW was BEE30 9120 B91.200 B9232  R90.7E JRUT | 698.83 69232 697.63 455

ERZ Day  699.80 691.20

Possible HIGH for Buy Day 708.34  708.70 T08.30 T08.13  T08.37) 40% 38%Jbased on Ave Penetration of SSD
Paossible LOW for Buy Day 680.62 682.06 68142 68298  681.77 hased on Ave Decline
Passible LOW for Buy Da 681.04 68424 683.85 68598  683.90] 64% 61%Ybased on Ave Buy Under

NQ 24h NG Day fNDX  Average Current | High Low Last
Far Buy Day the S5 HIGH was 184500 1843.00 1837.53 184184 NO 184500 1813.25 182675 -2.00
For Buy Day the 55 LOW was 181325 1813255 1809.80  1812.10 SNDX | 1837.53  1809.80 1819.76) 347

NQ Day 1843.00  1813.25
Possible HIGH for Buy Day 1861.89 1858.89 1853.58  1858.12) 49% 48%Qbased on Ave Penetration of SSD
Possible LOW for Buy Day 1795.29 1797.41 179434 1795.68 hased on Ave Decline
Passible LOW for Buy Da 179592 1795.54 1791.64  1794.37Q 64% 62%bhased on Ave Buy Under

=

YM 24h $INDU  Average Current | High Low Last
For Buy Day the 55 HIGH was 11564.00 11559.67 11561.64 $INDU | 11559.67 1142394 1146734  29.23
For Buy Day the 55 LOW was 11408.00 1142384 1MN8.97
Paossible HIGH for Buy Day 11660.28 11669.68 11664.98] 38% 36%]based on Ave Penetration of 55D
Possible LOW for Buy Day 11321.06 11338.34  11329.70 hased on Ave Decline
Possible LOW for Buy Da 11296.36 11310.34  11303.35] 60% 57%Qbased on Ave Buy Under

Odds based on the 24h only
Average of the Odds from the same group
(dds of the event hapenning has nothing to do by how much

Tomorrow will be a Buy day. ES | therefore has a 43%  chance of making a high above | 1269.00 \and upto | 128222 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below | 126900 'and down to 124042 based on Ave Decline

therefore has a 66% | chance Ufmakinﬁ a Lowbelow | 1255.00 and down to) 1242.77 based on Ave Bux Under

Tomorrow will be a Buy day. ERZ therefore has a 40%  chance of making a high above | 699.80 |andupto | 708.34 based on Ave Penetration of 55D
therefore has a 98%  chance of making a Low below | 699.80 and down to| 680.62 based on Ave Decline

therefore has a 64%  chance ofmakinﬁ a Low below 688.30 and downto 681,54 hased on Ave Bux Under

Tomorrow will be a Buy day. NO | therefore has a 49%  chance of making a high above | 1845.00 \and upto | 1861.89 based on Ave Penetration of 55D
therefore has a 98% chance of making a Low below | 1845.00 'and down to| 1795.29 based on Ave Decline

therefore has a 64%  chance Ufmakinﬁ a Lowbelow | 1813.25 and down to) 179592 baszed on Ave Bux Under

Tomarraw will be a Buy day. YM | therefore has a 38%  |chance of making & high above  11564.00 and upto | 11660.28 based on Ave Penetration of 350
therefore has a 100% chance of making a Low below | 11564.00 and down to 11321.06 based on Ave Decline

therefore has a 60% | chance ofmakinﬁ a Low below 1140800 and down to 1129636 based on Ave Bux Under



Tuesday July 22", 2008

Well today was pretty much as plan for a Buy day. We got our low early, and only NQ got to the
projected low numbers. Then the market felt that one bad Apple can’t ruin the attempted rally. We even
blew right through the top of my numbers.

Tomorrow we have a 49% chance of making a new high, however with today's momentum these odds
may get broken.

Again like 1 usually say watch your self on the sell day as we could get a continued rally or it could be
just a normal sell day.

7/23/2008
Current | High Low Last
For Sell Day the B HIGH was 1278.00 1278.00 1278.000 127742 1277.86 ES 1278.00 1247.25 127450  13.00
For Sell Day the B LOW was 124725 124875 124875 124883 124840 $SPX | 127742 124883 1277.00  17.00
ES Day | 1278.00  1248.75
Possible HIGH for Sell Day 1288.53 1290160 1290.11 1290.25 1289.76) 49% 46%fbased on Ave Penetration on SD
Paossible HIGH for Sell Day 127427 1273.85 127117 1271.23  1272.63 hased on Rally from low on BD

Paossible LOW for Sell Da 1233.95 1234.88) 1235.22 1235.66 1234.93] 57% ‘W hased on Ave Buy Violation

ER224h ERDay ERD11 $Rut Average Current | High Low Last
Faor Sell Day the B HIGH was 71860 71880 7860 71682 71816 ER2 718.60 691.00 T17.00  17.60
Far Sell Day the B LOWY was 69100 B3150) 69150 E9166  G91E2 $RUT 716.82 69166 71682  19.19
ER2 Day  718.60 691.90
Possible HIGH for Sell Day 72454 72554 72592 T24.09  725.02Q 57% 55%based on Ave Penetration on SD
Possible HIGH for Sell Day 709.03 70947 70915 T07.18  T08.71 hased on Rally from low on BD

Possible LOW for Sell Da 683.17  684.02 68413 68399  683.83Q 57% 57%[based on Ave Buy Violation

NQ 24h  NOQ Day $NDX  Average Current | High Low Last
For Sell Day the B HIGH was 1827.25 1827 .25 1821.83 1825.44 NQ 1827.25  1787.75 1825.00  -2.50
For Sell Day the B LOW was 178775 176775 1784261 178659 $NDX | 1821.83  1784.26 1821.62 1.86
NQ Day = 1827.25  1787.75
Possible HIGH for Sell Day 1846.09  1847.64 1843.68  1845.80Q 47% 48% fhased on Ave Penetration on SD
Possible HIGH for Sell Day 1832.04 1829.07 1823.46  1828.19 hased on Rally from low on BD

Possible LOW for Sell Da 1766.54 176443 1761.57  1764.18] 57% 57%Qbased on Ave Buy Violation

YM 24h $INDU  Average Current | High Low Last
For Sell Day the B HIGH was 11603.00 116816.66 | 11605.83 $INDU | 11616.66  11387.39 1160250 135.16
For Sell Day the B LOWY was 11337.00 11387.39 11362.19
Paossible HIGH for Sell Day 11707.91 1172193 11714.92 49% 48% | based on Ave Penetration on SD
Possible HIGH for Sell Day 11564.43 11589.78 1157710 hased on Rally from low on BD
Possible LOW for Sell Da 11231.75 1127098  11251.37§ 60% 57% fhased on Ave Buy Violation

Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much

1288.53 based on Ave Penetration on =0

I Odds based on the 24h only '

Sell therefore has a 49%

Tomorrow will be a

therefore has a 7%  chance ofmakinﬁ a Loy hielowe 1247.25 and down to) 1233.95 hased on Ave Bux “ialation

Tomorrow will be a Sell

therefore has a 57%  chance ofmakinﬁ a Loy hielow 691.00 and down to 683.17  based on Ave Bux “ialation

Tomorrow will be a Sell

therefore has a 57%  chance ofmakinﬁ a Lowr below 1787.75 and down to 1766.54 based on Ave Bux “ialation

Tomarrow will be a Sell

therefore has a 60% chance ofmakinﬁ a Low below | 11337.00 and down to 11231.75 based on Ave Bux “fiolation

day. ES

day. ER2

day. NO

day. YM

therefore has a

therefore has a
therefore has a

therefore has a
therefore has a

therefore has a
therefore has a

100%

57%
100%

47%
100%

49%
100%

chance of making a high above
chance of making a high above

chance of making a high above
chance of making a high above

chance of making a high above
chance of making a high above

chance of making a high above
chance of making a high above

1278.00 and up to
1247.2% and up to

718.60 |and up to
691.00 |and up to

1827.2% and up to
1787.75% and up to

11603.00 and up to
11337.00 and up to

1274.27 |based on Rally from low on BD

72454 based on Ave Penetration on 5D
709.03 | based on Rally from low on BD

1846.09 based on Ave Penetration on 50
1832.04 based on Rally from low on BD

11707.91 hased on Ave Penetration on 50
1156443 based on Rally from low on BD



Wednesday July 23", 2008
Today TTT nailed the High on all except the NASDAQ. Then it did a shallow retracement maybe
confirming the bears are taking a brake.

Tomorrow is SS day and we will have a 57% chance of making a higher high and 53% of making a
lower low. Having closed in the middle of the range, it will all depend if we make the high 1st or last. If
first then we will do part of the Decline needed for the Buy day. If last then the Decline will all take

place on the B day.

For Sell Short Day the 3 HIGH was
For Sell Short Day the 3 LOWY was
For Sell Short Day the B LOWY was

Possible LOW for Sell Short Da

For Sell Short Day the 5 HIGH was
For Sell Short Day the 3 LOW was
For Sell Short Day the B LOW was

Possible LOW for Sell Short Da

Far Sell Shott Day the 5 HIGH was
For Sell Short Day the 3 LOW was
Far Sell Short Day the B LOWY was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

For Sell Short Day the 3 HIGH was
For Sell Short Day the 3 LOW was
For Sell Short Day the B LOWY was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day

Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day

12912
127275
1247725
1298.71
127847
1263.78

ER2 24h
72710
713.80
B31.00
732.51
711.76
707.02

NQ 24h
1870.25
1822.25
1787.75
1884.75
1839.56
1802.26

YM 24h
11662.00
11542.00
11337.00
17213
11591.46
11434.09

129125 12128
127550 127550
1248.75 124875
1299.68 1300.80
127754 127592
1265.58 1264.81

ER Day ERD 11
727100 72710
71380 71380
B31.90 63190
13212 133.73
71.01 71142
705.98  705.97

NQ Day
1870.25
182225
1787.75
1885.72
1836.51
1801.37

129117
1276.06
1245.83
1299.59
1276.44
1266.54

$Rut

726.27
71471
£91.60
7327
709.81
707.72

$NDX

1965.19
1819.08
1784.26
1881.31
1831.89
1303.88

$INDU
11689817
11558.29
1138739
11766.85
11619.02
11479.73

7/24/2008

129123
127495
124540
1299.70
1277.02
1265.18

Average
726.89
714.03
B91.62
732.56
711.00
706.67

Average
1868 56
1821.19
1786.59
1883.93
1835.99
1802.50

Average
11650.09
11550.15
1136219
11747.38
11605.24
11466.91

57%
87%
53%

57%
89%
47%

62%
89%
47%

49%
87%
49%

55%
85%
51%

5%
88%
46%

59%
87%
41%

49%
87%
51%

Current | High Low Last
ES 129125 127275 128175 7.50
$SPX | 129117 1276.06 1282.19 5.19
ES Day | 129125 127550
hased on Ave Penetration of SD
hased on Ave 3 Day Rally
hased on Ave of Sell Day Violation on SS da

Current | High Low Last
ER? 727.10 713.80  721.00 3.90
$RUT 126.27 7471 T19.19 237

ER2 Day 727.10 713.80

hased on Ave Penetration of SD

hased on Ave 3 Day Rally

hased on Ave of Sell Day Violation on SS da

Current | High Low Last
NQ 1870.25  1822.25 1849.00  25.00
$NDX | 1865.19  1819.08 184556  23.94
NG Day = 1870.25  1822.25
hased on Ave Penetration of SD
hased on Ave 3 Day Rally
hased on Ave of Sell Day Violation on SS da

Current | High Low Last
$INDU | 11698.17 1155829 1163238  29.88

hased on Ave Penetration of SD
hased on Ave 3 Day Rally

hased on Ave of Sell Day Violation on SS da

t Odds based on the 24h only l

Average of the Odds from the same group
Odds of the event hapenning has nothing to do by how much

Tarmorrow will be a SellShort

Tormorrow will be a SellShort

Tormorrow will be a SellShort

Tarmorrow will be a SellShort

day. ES

day. ERZ

day. NG

day. YM

therefore has a
therefore has a

therefore has a
therefore has a

therefore has a
therefore has a
therefore has a

therefore has a
therefare has a
therefore has a

5%
87%

51%
89%

62%
89%
47%
49%
89%
49%

chance of making a high above | 1291.23 \andupto | 1298.71 baszed on Ave Penetration of 5D
chance of making a high above | 1247.25 landupto | 1278.17 based on Ave 3 Day Rally

therefare has a 53% I chance of makinﬁ aLow below | 127275 \and down to) 1263.78 based on Ave of Sell Dax Yiolation on S5 days

chance of making a high above | 727,10 |andupto | 732.51 |based on Ave Penetration of 5D
chance of making a high above | 691.00 landupto | 711.76  based on Ave 3 Day Rally

therefore has a 41% |chance of makinﬁ alowbelow | 713.80 and downto 707.02 based on Ave of Sell Dax Yiolation on 55 days
chance of making a high above | 1870.23 \andupto | 1884.75 based on Ave Penetration of 5D

chance of making a high above | 1787.73 land upto | 1839.56 based on Ave 3 Day Rally
chance of making a Low below | 1822.25 \and down to| 1802.26 based on Ave of Sell Day Yialation on 55 days

chance of making a high above | 11662.00 and upta | 11727.91 based on Ave Penetration of 5D
chance of making a high above | 11337.00 and up to | 1159146 based on Ave 3 Day Rally
chance of making a Low below | 11542.00 \and dawn to) 1145409 based on Ave of Sell Day Yiolation on 55 days




Thursday July 24™, 2008

Today was a real SS day so we should have been looking for any excuse to go short.

Tomorrow is Buy day. We closed on the lows and the high was made first today, therefore we have a
67% chance of making a lower low and we also have a 62% chance of making the low first.

Possible LOW for Buy Da

Possible LOW for Buy Da

Possihle LOW for Buy Da

1235.91

693.54

1793.90

1239.82 1240.32

693.34

1793.53

692.95

1239.33

694.70

1798.42

1239.60

693.63

1795.29

67%

63%

6%

58%

60°%

63"%

hased on Ave Buy Under

7/25/2008
Current | High Low Last
Far Buy Day the S5 HIGH was 1285.000 128375 128375 128322 128393 ES 128500 125100 1253.75 -28.75
Far Buy Day the 55 LOW was 1251.000 1251.000 1251.000 125148 12512 §SPX | 1283.22 125148 125254 20.65
ES Day 128375 1251.00
Possible HIGH for Buy Day 1298.02 1297.28 1296.08 1297.92 1297.32] 44%) 39%gbased on Ave Penetration of SSD
Passible LOW for Buy Day 1256.57 1257.34 1258.65 1258.71 1257.81 based on Ave Decline

ER224h ERDay ERD11 $Rut Average Current |~ High Low Last
Far Buy Day the 55 HIGH was 722800 72090 72080 T0A4 TAH ER2 722.80 700300  705.00 -16.20
For Buy Day the 55 LOW was 700300 70030 700300 70085 70044 fRUT | 720,64 70085  702.39  -16.80
ER2 Day  720.90 700.30
Possible HIGH for Buy Day 73186 73032 720.85 73043 73061 42% 39%}based on Ave Penetration of SSD
Possible LOW for Buy Day 703.84 70337 70270 70498 T703.72 based on Ave Decline

hased on Ave Buy Under

NQ 24h  NO Day $NDX  Average Current | High Low Last
For Buy Day the 55 HIGH was 186350 1859.00 185497  1859.16 NQ 186350  1811.50 1819.75 -29.25
For Buy Day the 55 LOWY was 1811.50 1811.50 1816.84 1813.28 §NDX | 185497 181684 1816.98 -28.58
NG Day | 1859.00  1811.50
Possible HIGH for Buy Day 1880.39 1874.89 1871.02  1875.43] 48% 47%based on Ave Penetration of SSD
Possible LOW for Buy Day 1813.63  1813.21 1811.56  1812.80 based on Ave Decline

based on Ave Buy Under

YW 24h $INDU  Average Current |~ High Low Last
For Buy Day the 55 HIGH was 11630.00 11634.49 11632.25 JINDU | 11634.49) 1134537 11349.28 -283.10
For Buy Day the 55 LOW was 11330.00 1134537 1133789
Possible HIGH for Buy Day 11723.26 1174138 1173232 40% 38% Jbased on Ave Penetration of SSD
Possible LOW for Buy Day 11387.40 1141418 11400.79 based on Ave Decline
Passible LOW for Buy Da 11219.76 11234.62 11227.19] 60% 58% fhased on Ave Buy Under

Average of the Odds from the same group

I Odds based on the 24h only l

Odds of the event hapenning has nothing to do by how much

day. ES | therefore has a 44%  chance of making a high abave | 1285.00 and upto | 1298.02 based on Ave Penetration of 350
therefore has a 100% chance of making a Low below | 1285.00 and down to| 1256.57 based on Ave Decline

therefore has a 67% chance ofmakinﬁ a Low below | 1251.00 and down to 1238.91 based on Ave Bux Lnder
Tomorrow will be a Buy day. ER2 therefare has a 42%  chance of making a high above | 722.80 andupto | 731.86 based on Ave Penetration of 350
therefore has a 98%  chance of making a Low below | 722.80 and down to] 703.84  based on Ave Decline

therefore has a 63% chance ofmakinﬁ aLowbelow | 70030 and down to) 693.54  hased on Awe Bux Linder
Tomarraw will be a Buy day. NO | therefore has a 48%  chance of making a high above | 1863.50 and upto | 1880.39 based on Ave Penetration of 350

therefore has a 98% chance of making a Low below | 1863.50 and down to| 1813.63 based on Ave Decline

therefore has a 65% chance ofmakinﬁ a Low below | 1811.50 'and down to 1793.90 based on Ave Bux Under
Tomorrow will be a Buy day. YM | therefare has a 40%  chance of making a high above | 1163000 and upto | 11723.26 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below | 1163000 and down to| 11387.40 based an Ave Decline

therefore has a 60% | chance ofmakinﬁ a Low below 1133000 \and down to) 11219.76 based on Ave Bux Under

Tamarrow will be a

Buy



Friday July 25", 2008
Well today was a real go nowhere day. I don’t know if it is because it was Friday, but it did the same
thing last Friday.

For Monday I would expect some rally. Since we didn’t get much of one today.

1128/2008
Current | High Low Last
For Sell Day the B HIGH was 126275 126275 126275 126323 126287 ES 126215 1249.25 125375 0.00
For Sell Day the B LOWY was 124925 125126 125125 125175 125083 $SPX | 1263.23 125175 1257.76 522
ESDay 126275  1251.25
Possible HIGH for Sell Day 1273400 127496 1274.90 127610  1274.84) 50% 47%Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 1276.62 1276.73 1273.96 1274.56 127547 based on Rally from low on BD

Possible LOW for Sell Da 123595 123738 1237.72 123858  1237.41] 56% 57%Qhased on Ave Buy Violation

ER224h ERDay ERD11 $Rut Average Current | High Low Last
For Sell Day the B HIGH was 716100 716100 716100 71547 71594 ER2 716.10 703.10 70840  3.50
For Sell Day the B LOWY was 70310 704100 704100 70410 70385 SRUT 71547 70410 71034 7.9

ER2 Day  716.10 704.10

Possible HIGH for Sell Day 72213 723100 72346 722.82  722.88) 58% 56%Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 2151 722060 72166 72003  721.31 based on Rally from low on BD
Possible LOW for Sell Da 695.27) 69622 69633 696.43  696.06Q 56% 56%QEhased on Ave Buy Violation

NG 24h  NO Day $NDX  Average Current | High Low Last
For Sell Day the B HIGH was 1853.50) 185340 1849.19 185208 NQ 185350 1815.25 1840.50  21.00
For Sell Day the B LOW was 1815.25 182375 182090 181997 fNDX | 1849.19 182090 184655 2957
NQ Day = 1853.500  1823.75
Possible HIGH for Sell Day 1873.39 187483 1871.97  1873.40Q 48% 49%Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 1860.34 . 1865.97 1861.01  1862.44 based on Rally from low on BD
Possible LOW for Sell Da 1794.04 180043 1798.21  1797.56] 56% 56%fbhased on Ave Buy Violation

YN 24h $INDU  Average Current | High Low Last
For Sell Day the B HIGH was 11427.00 1144381 11435.40 $INDU 1144381 11325.10 11370.69  21.41
For Sell Day the B LOW was 11305.00 1132510 MAE05
Possible HIGH for Sell Day 11530.00 11548.04  11539.02 50% 49%Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 11534.46 11529.75 11532.10 based on Rally from low on BD
Possible LOW for Sell Da 11199.75 11208.69 11204.22] 58% 56% fhased on Ave Buy Violation

Odds based on the 24h only
Average of the Qdds from the same group
Odds of the event hapenning has nothing to do by how much

Tomarrow will be a Sell day. ES | therefore has a 50% chance of making & high above | 126275 andupto | 127340 based on Ave Penetration on 5D
therefare has a 100% | chance of making a high above | 124925 |andupto | 1276.62 ‘hased on Rally from low on BD

therefore has a 56% chance ofmakinﬁ aLowbelow | 1249.25 and down to 123595 hased on Ave Bux Yiolation

Tomarrow will be a Sell day. ER2 therefore has a 58% chance of making & high above | T16.10 andupto | 72213 based on Ave Penetration on 5D
therefare has a 100% | chance of making a high above | 70310 |andupto | 72151 hased on Rally from low on BD

therefore has a 56% chance ofmakinﬁ alowbelow | 70310 and downto 69527 hased on Ave Bux Yiolation

Tomarrow will be a Sell day. NO | therefore has a 48%  chance of making & high above | 1853.50 andupto | 187339 based on Ave Penetration on 5D
therefare has a 100% | chance of making a high above | 1815.25 |and upto | 1860.34 hased on Rally from low on BD

therefore has a 56% chance ofmakinﬁ aLowbelow | 1815.25 and down to 179404 hased on Ave Bux Yiolation

Tomarrow will be a Sell day. YW | therefore has a 50% chance of making & high above | 11427.00 and up to | 1153000 based on Ave Penetration on 5D
therefare has a 100% | chance of making a high above | 1130500 [and upto | 11534.46 hased on Rally from low on BD

therefore has a 58%  chance ofmakinﬁ a Low below  11305.00 and down to 1119975 hased on Ave Bux Yiolation




Monday July 28", 2008

On Friday I said | was expecting some sort of rally. We had a 50% chance of making a higher high, I
thought we would, based on the normal rally size. Oh well we just got close to Friday's high and
reversed. Based on Taylor, that would have been his sell point. We also had a 56% chance of making a
lower low and we did and even reached the projected low on ES and ER.

Tomorrow is SS Day. However based on the close today, we have and 88% chance for the 24hr session,
and 85% chance for the day session of getting at least above 1251.25. We also have a 54% chance of
making a lower low. On ER2 the odds of getting above 704.1 are even better at 90%.

For Sell Shart Day the 5 HIGH was
For Sell Shart Day the 5 LOW was
For Sell Shart Day the B LOW was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

For Sell Shart Day the 5 HIGH was
For Sell Shart Day the 5 LOW was
For Sell Shart Day the B LOW was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

For Sell Shart Day the 5 HIGH was
For Sell Shart Day the 5 LOW was
For Sell Shart Day the B LOW was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

For Sell Shart Day the 5 HIGH was
For Sell Shart Day the 5 LOW was
For Sell Shart Day the B LOW was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

1260.00
1233.00
124925
126746
1280.33
1223.54

ER2 24h
710.30
BY3.50
703.10
T15.71
4.1
686.43

NG 24h
1854.50
1800.00
1815.25
1869.00
1867.62
1780.41

YW 24h
11347.00
11106.00
11305.00
11412.91
11560.38
11012.92

1260.00
123300
1251.28
1268.43

126000
123300
128125
1269.53
1280.19 1278.55
1222.50 122195

ER Day ERD 11
710300 71030
BY3.50 BI3A0
704100 70410
715.92) 716.93
12344 723719
685.41 68548

NG Day
1854 50
1800.00
1823.75
1869.97
1873.05
1779.56

7/29/2008
Current
126009 1260.02 ES
123437 123334 $SPX
126175 1250.88 ES Day
1268.51  1268.49] 56% 33%
127953 1279.65) 88% 86%
1224.23  1223.05 54% 52%
fRut  Average Current
71033 71031 ER2
G347 B93ET $RUT
704100 70385 ER? Day
71533 T15.97Q 56% 56%
72251 T23.46Q 90% 88%

686.87  686.05

§NDX  Average
1660.46) 1853.15
179831 1799.44
162090 1619.97
1866.58  1868.52
1869.00  1869.92
1783.98  1781.32

§INDU  Average
11369.55| 11358.28
12513 1111557
11325100 11315.05
11438.23 1142557
11557.10 11558.74
11041.40 11027.16

48% 47%

Current
NQ
$NDX
NO Day
based on Ave Penetration of SD

hased on Ave 3 Day Rally
hased on Ave of Sell Day Violation on 55 da

60% 58%
90% 88%
48% 42%
Current
$INDU

48% 48%
88% 88%
50% 52%

High

1260.00
1260.09
1260.00

High
710.30
710.33
710.30
hased on Ave Penetration of SD
hased on Ave 3 Day Rally
hased on Ave of Sell Day Violation on SS da

High

1834.50
1850.46
1834.50

High
11369.55

Low

1233.00
1234.37
1233.00

hased on Ave Penetration of SD
hased on Ave 3 Day Rally

Low
693.50
694.17
693.50

Low

1800.00
1798.31
1800.00

Low

1112513 11131.08 23961

hased on Ave Penetration of SD
hased on Ave 3 Day Rally
hased on Ave of Sell Day Violation on SS da

Last
1235.00
1234.37

hased on Ave of Sell Day Violation on SS da

Last
696.90
696,11

Last
1813.75
1802.99

Last

-18.75
2339

-11.50
-14.23

-26.75
43.56

" Odds based on the 24h only l

Average of the Odds from the same group
Qilils of the event hapenning has nothing

to do by how much

Tomarrow will be a SellShort

Tomarrow will be a SellShort

day. ES

day. ER2

therefore has a
therefore has &
therefore has a

therefore has a
therefore has &

6%
88%
3%
6%
90%

chance of making a high above
chance of making a high above
chance of making a Low below

chance of making a high above
chance of making a high above

1260.00 and up to
1249.25 and up to
1233.00 and down to

710.30 and up to
703.10 and up to

1267.46 based on Ave Penetration of 3D
1280.33 based on Ave 3 Day Rally
1223.54 based on Ave of Sell Day Yiolation on 53 days

715.71 hased on Ave Penetration of 50
724,11 based on Ave 3 Day Rally

therefore has a 48%  chance of makinﬁ a Lowr below 693.50 and downto 68643 based on Ave of Sell Dax Yinlation on 53 days



Tuesday July 29", 2008

Today went as expected. As | mentioned last night we needed to get above 1251.25 and we did. Then all
of them hit the high forecasted

What a day for TTT.

Tomorrow is Buy day. We should get a Decline from Today's highs and we have a 67% chance of

making the low Last.

For Buy Day the 55 HIGH was
Fuor Buy Day the 35 LOW was

Possible HIGH for Buy Day
Possible LOW for Buy Day
Possible LOW for Buy Da

For Buy Day the 35 HIGH was
For Buy Day the 55 LOW was

Possible HIGH for Buy Day
Possible LOW for Buy Day
Possible LOW for Buy Da

For Buy Day the 55 HIGH was
For Buy Day the 55 LOWY was

Possible HIGH for Buy Day
Possible LOW for Buy Day
Possible LOW for Buy Da

For Buy Day the 35 HIGH was
For Buy Day the 55 LOW was

Possible HIGH for Buy Day
Possible LOW for Buy Day
Possible LOW for Buy Da

1231.50

1276.27
1234.67
1219.73

ER2 24h
716.00
£94.50

725.06
697.03
688.04

NG 24h
1855.50
1806.50

1872.39
1805.67
1788.90

YM 24h
11379.00
11101.00

11472.26
11134.71

10993.60

1263.25

1263.25
123725

1263.25
1237.25

1276.78 1275.58
1236.71 1238.04
1226.07 1226.57

ER Day ERD 11
716.00 716.00
B97.60 697 B0

72542
698.48
690.64

724.95
697.82
$90.25

NG Day
1855.50
1815.75

1871.39
1809.93
1797.78

12683.20

1236.38

1277.90
1238.54
1224.23

$Rut
71535
F06.99

123.14
699.67
690.84

$NDX
1851.31
1812.97

1867.36
1808.10
1794.55

$INDU
11398.35
11128.06

11503.27
11176.26
11020.54

7/30/2008
Current | High Low Last
1263.24 ES 1263.25 123150 126175  26.75
123560 $SPX | 1263.20 1236.38  1263.20 2883
ES Day = 126325 1237.25
1276.63f 43% 39%fbased on Ave Penetration of SSD

1236.99
1224.15

Average
715.84
BY5.75

723.14
698.25
689.94

67%

41%

61%

hased on Ave Decline
s fbased on Ave Buy Under

Current | High Low Last

ER? 716.00 694.80 71370  16.80
$RUT 715.35 696.99 71455 18.4
ER? Day  716.00 697.60

‘s based on Ave Penetration of SSD

hased on Ave Decline

Average Current
1854.10 NG
1811.74 $NDX

NQ Day
1870.38 47% | 46%
1807.90
1793.75] 63% 61%

Current
$INDU

Average
11388.69
11114.53

11488.77
11153.49
11007.07

39%

61%

‘sBbased on Ave Buy Under

11398.38

High Low

1855.50  1806.50
1851.31 181297
1855.50 1815.75

hased on Ave Penetration of SSD
hased on Ave Decline
hased on Ave Buy Under

Low
11128.06

High

‘s fbased on Ave Penetration of SSD
hased on Ave Decline
‘s fhased on Ave Buy Under

Last
1841.75  28.00
184555  42.56

Last

11397.56  266.48

Tomarrow will be a

Buy

therefore has a 67% chance ofmakinﬁ a Low below 1231.50 and down to 121973 based on Ave Bux Undar

Tomarrow will be a Buy

therefore has a 61% chance ofmakinﬁ a Low helow 694.80 and down to]  688.04 hased on Ave Bux Undar

Tomarrow will be a Buy

therefore has a 63% chance ofmakinﬁ a Low helow 1806.50 and down to 1788.90 based on Ave Bux Under

Tomarrow will be 2 Buy

t Odds based on the 24h only l

day. ES

day. ERZ

day. NO

day. YW

therefore has a 61%  chance ofmakinﬁ a Low below | 11101.00 and down to) 10993.60 based on Ave Bux Under

therefore has a
therefore has a

therefore has a
therefore has a

therefore has a
therefore has a

therefore has a
therefore has a

43%
100%

1%
98%

47%
98%

39%
100%

chance of making a high ahove
chance of making a Low below

chance of making a high ahove
chance of making a Low below

chance of making a high ahove
chance of making a Low below

chance of making a high above
chance of making a Low below

1263.25 and up to
1263.25 and down to

716.00 and up to
716.00 and down to

1835.50 and up to
1855.50 and down to

11379.00 and up to
11379.00 and down to

Average of the Odds from the same group
(Qdds of the event hapenning has nothing to do by how much

1276.27 based on Ave Penetration of 350
1234.67 based on Ave Decline

725.06 hased on Ave Penetration of 350
697.03 based on Ave Decline

1872.39 hased on Ave Penetration of 350
1805.67 based on Ave Decline

11472.26 baszed on Ave Penetration of 350
11134.71 based on Ave Decline



Wednesday July 30", 2008
Some of you were confused today by the meaning of the 100% chance of getting to 1263.25. This
number is based on the 24H session and for that session we did get to 1259.75. | have now added and
modified the column next to the 24H to represent the Day session percentages instead of total average.
So today we had 97-98% chance to get to 1263.25 during the day session but it failed on ES, but by not

much.

Tomorrow is a Sell day (confusing Day, golf Day). Since we closed on the highs today we have much

better chance then 49% to make a higher high. However ES has nearly completed it average rally.

Paossible LOW for Sell Da

Paossible LOW for Sell Da

699.71

1807.25

699.63

699.75

701.13

700.05] 57%  56%

hased on Ave Buy Violation

7/31/2008
24H | Day JCurrent | High Low Last

Far Sell Day the B HIGH was 1285.000 1235.00 128500 128433 1284.83 Only] ES 1285.00 125975 128475 23.00
Far Sell Day the B LOW was 126975 1264.00 1264.00 1264520 1263.07 §SPX | 128433 126452 128426  21.06

ES Day | 1285.00  1264.00
Possible HIGH for Sell Day 129565 1297.21 129715 1297.20 1296.80) 49%  45% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 12086.78  1289.12 1286.51 1287.04  1287.36100% 95% jhased on Rally from low on BD
Possible LOW for Sell Da 1246.35 124996 1250.35 1251.21  1249.47] 57% 55% Jbased on Ave Buy Violation

ER224h ERDay ERD 11 $Rut Average | 24H Day JCurrent | High Low Last
For Sell Day the B HIGH was 722400 722400 722400 YANeE8 72222 Only] ER2 72240 707.60  717.80 4.20
For Sell Day the B LOW was 707600 70760 70760 708.88 70752 $RUT 721.68 708.88  718.86 431
ER2 Day  722.40 707.60
Possible HIGH for Sell Day 72843 72940 72076 729.03  729.15) 57% 55% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 72578 725.31 72497 72460  725.16Q100% 95% Qhased on Rally from low on BD

1804.91

1802.95  1805.04

57%  55%

NQ 24h  NOQ Day $NDX  Average | 24H Day JCurrent | High Low Last
Faor Sell Day the B HIGH was 1866.75 186675 1862.97 186549 Only] NG 1866.75 182825 1856.25  14.25
Far Sell Day the B LOW was 1828.25 1828.25 182564 1827 .33 §NDX | 1862.97  1825.64 1852.80 7.25
NQ Day = 1866.75  1828.25
Possible HIGH for Sell Day 1885.85 1887.27 1884.86  1885.99] 49%  51% gbased on Ave Penetration on SD
Possible HIGH for Sell Day 1873.22  1870.22 1865.53  1869.66§ 100%  96% fhased on Rally from low on BD

hased on Ave Buy Violation

YM 24h $INDU  Average | 24H $INDUCurrent | High Low Last
Far Sell Day the B HIGH was 11584.00 1158662 1158531 Only}| FINDU | 11586.62 1139756 11583.69 186.13
Far Sell Day the B LOW was 11355.00 11397.561 11378.28
Possible HIGH for Sell Day 11687.00 11690.85 11688.93) 49% 47% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 11584.63 11598.94  11591.79] 100% 100% jbased on Rally from low on BD
Possible LOW for Sell Da 11250.52 11278.06  11264.29] 59% 55% Jbased on Ave Buy Violation

Tarnareowe will be a

Sell

I Odds based on the 24h only l

day. ES

therefore has a
therefore has a

49%

chance of making a high above

Average of the Odds for Day Session only

Odds of the event hapenning has nothing to do by how much
1295.65 based on Awve Penetration on 5D

1285.00 and up to

100%

chance of making a high above

1259.75 \and up to

1286.78 based on Rally from low on BD

therefore has a 57% chance of makinﬁ a Low helow 1259.75 and down to 1246.35 based on Ave Bux “iolation
Tomorrove will be a Sell day. ER2 therefore has a 57%  chance of making a high above 72240 andupto 728.43 based on Ave Penetration on 5D

therefore has a 100% |chance of making a high above 707.60 and up to 725.78  based on Rally from low on BD

therefore has a 57% chance of makinﬁ a Lowr below 707.60 and downto 699.71 based on Ave Bux “fiolation
Tornarrow will be a Sell day. NG | therefore has a 49%  chance of making a high above 1866.75 and upto | 1885.85 based on Ave Penetration on 5D

therefore has a 100% | chance of making a high above 1828.25 andupto | 1873.22 based on Rally from law on BD

therefore has a 57% chance ofmakinﬁ a Low below 1828.25 and down to 1807.25 based on Ave Eux ‘inlatioh
Tomorrove will be a Sell day. YM | therefore has a 49%  chance of making a high above 1158400 and upto | 11687.00 based on Ave Penetration on 5D

therefore has a 100% |chance of making a high above 11359.00 and upto | 11584.63 based on Rally from low on BD
therefore has a 59%  chance of makinﬁ a Lowr below 11359.00 and down to 11250.52 based on Ave Bux “finlation



Thursday July 31%, 2008

Today was a text book Taylor Sell day. We tried to get above the Buy day high and failed on the day
session then got the sell off and retested the low of the day. And tried to test the high again. That is why
I call it the confusing day.

Tomorrow is SS day. Due to the fact that we have a 85-88% chance of a positive 3 day rally and we are
far from the goals, | believe we have a better chance of having a rally then a selloff tomorrow. However
the last 2 Fridays were boring, but maybe NFP will change the game.

8/1/2008
24H  Day JCurrent | High Low Last
For Sell Shot Day the SHIGH was | 129000 1284.75 1284.75 123493 128611 Only] ES 129000 1265.00 1266.50 -18.25
For Sell Short Day the 5 LOWY was 1265000 128500 1285.000 126597 126824 §SPX | 128493 1265.97 1267.38 -16.88
For Sell Short Day the B LOWY was 128975 128400 1264.000 126452 126307 ES Day = 128475  1265.00

Possible HIGH for Sell Short Day | 1297.31 1292.99 1294.14 1293.14  1294.40Q 57% | 54% Qbased on Ave Penetration of SD
Possible HIGH for Sell Short Day | 1290.44 1292.54 1291.05 1291.91 1291.48] 88% | 85% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 125583 1254.50 1253.95 1255.83  1255.03§ 55% 52% ghased on Ave of Sell Day Violation on SS da

ER224h ERDay ERD 11 §Rut  Average§ 24H Day JCurrent | High Low Last
For Sell Short Day the 5 HIGH was 72160 72180 T2MED 72088 72142 Only] ER2 721,60 70830 714500 330
For Sell Short Day the 5 LOWY was 708.30 70870 708700 71123 70923 $RUT 120.88 M.23 7452 434
For Sell Short Day the B LOWY was 70760 70760 7O7.RD 70B.A8 70792 ER2 Day  721.60 708.70

Possible HIGH for Sell Short Day 12002 7121.22 728.20 72588  T27.08] 57% 55% fbased on Ave Penetration of SD

Possible HIGH for Sell Short Day 12843 726,77 7215 12742 72737 90% | 89% fbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 70123 700,61 700.68 703.93  701.61Q 47% 46% Jbased on Ave of Sell Day Violation en SS da

NG 24h NO Day $NDX  Average | 24H Day JCurrent | High Low Last
For Sell Short Day the SHIGH was | 187875 1878.75 187454 187735 Only] NOQ 1878.75 183250 185475 1.50
For Sell Short Day the 5 LOWY was 1832500 183275 183270 183265 §NDX | 187454 183270 1849.15 365
For Sell Short Day the B LOWY was 182825 182825 182564 182733 NQ Day 187875  1832.75
Possible HIGH for Sell Short Day | 1892.80 1893.71 1890.11  1892.21Q 61% 57% fbased on Ave Penetration of SD
Possible HIGH for Sell Short Day J| 1880.34 1877.14 187341  1876.96] 90% 88% Jbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 1812.91 1812.31 1818.37  1814.53] 47% 47% fhased on Ave of Sell Day Violation on SS da

YM 24h $INDU  Average | 24H $INDUN Current | High Low Last
For Sell Short Day the S HIGH was | 11601.00 11578.89) 11589.94 Only] $INDU | 11578.89  11363.69 11378.02 -205.67
For Sell Short Day the S LOW was | 11341.00 1136369 11352.35
For Sell Short Day the B LOW was | 11359.00 11397 56 11378.25
Possible HIGH for Sell Short Day  § 11665.50 1164591 11655.70Q 49%  49% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day  § 11610.16 11625.87 11618.01) 88% 88% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 11251.44 11279.96  11265.70] 51%  53% Jbased on Ave of Sell Day Violation on SS da

Odds based on the 24h only
Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

Tomaorrow will be a SellShort  |day. ES | therefare has a 57% | chance of making a high above 1290.00 and upto | 1297.31 based on Ave Penetration of S0
therefore has a 88% | chance of making a high above 1259.7% \andupto | 129044 based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 1265.00 'and down to. 1255.83 based on Ave of Sell Day Vialation an 35 days

Tomorraw will be a SellShort  day. ER2 therefore has a 51%  |chance of making a high above 1160 andupto | 72702 based on Ave Penetration of 5D

therefore has a 0%  |chance of making a high above 70760 andupto | 72843 based on Ave 3 Day Rally

therefore has a 47%  chance ofmakinﬁ a Low below 708.30 and downto. 701.23  based on Ave of Sell Dax Yiolation on 35 days
Tornorrow will be & SellShort  day. NG | therefore has a 61%  |chance of making a high above 1878.75 landupto | 189280 based on Ave Penetration of 30

therefore has a 0%  |chance of making a high above 1828.25 andupto | 1880.34 based on Ave 3 Day Rally

therefare has a 47%  chance of making a Low below 1832.50 and downto 1812.91 bazed on Ave of Sell Day Violation on 55 days
Tornorrow will be & SellShort  day. YM | therefore has a 49%  |chance of making a high above 11601.00 and upto | 11665.50 hased on Ave Penetration of 30

therefare has a 90% | chance of making a high above 1135900 and upto | 11610.16 based on Ave 3 Day Rally

therefore has a 51%  [chance Ufmakinﬁ a Low below 11341.00 'and down to 11251.44 based an Ave of Sell Dax Yiolation on 35 days




Friday August 1%, 2008

Today was again a summer Friday. We ended up with a very modest 3 day rally, and the sell off was
limited to the projected goals. ER is a bit more stubborn and closed near the highs of day.

Monday will be a BUY day. For a Buy day a decline from the SS day high is needed. If we open at these
levels the condition has been met, however the average Decline should take us lower. The Decline on
ER could be more accentuated having closed on the highs.

Possible LOW for Buy Da

1789.15

1788.78

1787.98

1788.64

62%  60%

8/4/2008
24H | Day JCumrent | High Low Last
For Buy Day the 55 HIGH was 1276000 127175 127176 127062 127206 Only] ES 127500 1253.00 1260.25  &.75
For Buy Day the 55 LOW was 1263.00 1253.00) 128300 125454 125339 $SPX | 127052 1254.54) 126031 707
ESDay 127175  1253.00
Possible HIGH for Buy Day 1288.42  1285.69 1284.41| 1285.58 1286.02] 44% 40% fbased on Ave Penetration of SSD
Possible LOW for Buy Day 1246.92 1245.21 1246.54| 124586  1246.13]100% 96% gbased on Ave Decline
Possible LOW for Buy Da 1241.23  1241.82 1242.32 1242.39  1241.94] 66% 62% Jhased on Ave Buy Under

ER224h ERDay ERD11  $Rut  Average f 24H Day JCurrent = High Low Last
For Buy Day the 33 HIGH was 719300 719300 71930 V1646 718.09 Only] ER2 719.30 70450 717.20 1.70
For Buy Day the 35 LOW was 7045800 70450 70450 V0625 V04.94 $RUT 71845 706,25 716,14 1.62
ER2 Day  719.30 704.50
Possible HIGH for Buy Day 728.23 712857 728140 72805  728.25] 42%  39% Qbased on Ave Penetration of SSD
Possible LOW for Buy Day 70054 T01.97 70128 70296  701.69f 98% 98% fbased on Ave Decline
Possible LOW for Buy Da 697.74  697.54 69715 700.10  698.13f 60% 55% gbased on Ave Buy Under

NQO 24h  NO Day $NDX  Average | 24H | Day JCurrent | High Low Last
For Buy Day the 55 HIGH was 1863.25 1854.25 184921 1B5RA7 Only] NG 1863.25  1806.75 1833.00 -20.75
For Buy Day the 55 LOW was 1808.75  1806.75 1806.40 180663 $NDX | 1849.21  1806.40 1826.56 -22.59
NG Day = 1854.25  1806.75
Possible HIGH for Buy Day 1879.91  1869.95 1865.07  1871.64] 48% 48% Jbased on Ave Penetration of S50
Possible LOW for Buy Day 1813.88  1809.05 1806.35 1809.76] 98% 98% Jbased on Ave Decline

hased on Ave Buy Under

YM 24h $INDU  Average § 24H $INDW Current | High Low Last
For Buy Day the S5 HIGH was 11438.00 42573 143157 Onlyf $INDU 1142573 11267.05 11326.32) 51.70
For Buy Day the 55 LOW was 1124300 126705 1125503
Possible HIGH for Buy Day 11536.85 1153714 11537.00Q 40% | 36% Jhased on Ave Penetration of SSD
Possible LOW for Buy Day 11198.20 11208.03  11203.12100% 100% fbhased on Ave Decline
Possible LOW for Buy Da 11135.60 1115933 1114757 60%  56% Qhased on Ave Buy Under

Average of the Odds for Day Session anly
(dds of the event hapenning has nothing to do by how much

t Odds hased on the 24h only l

Tornarrow will be a

Buy

day. ES

therefore has a

therefore has a

44%
100%

chance of making a high above
chance of making a Low below

1275.00 |and up to

1288.42 based on Ave Penetration of 550

1275.00 ‘and down to, 124692 based on Ave Decline

therefore has a 66% chance ofmakinﬁ a Low below 1253.00 'and down to 1241.23 baszed on Ave Bux Under

Tornorrow will be a Buy

day. ER2| therefore has a
therefare has a

42%
98%

chance of making a high above
chance of making a Low below

719.30 and up to

728.23  hazed on Ave Penetration of 550

719.30 and downto 700.54  based on Ave Decling

therefore has a 60% chance ofmakinﬁ a Low below 70450 and downto 697.74  based on Ave Bux Under

Tarmarrow will be & Buy

day. NO  therefore has a
therefore has a

48%
98%

chance of making a high above
chance of making a Low below

1863.2% |and up to

1879.91

based on Ave Penetration of 350

1863.25 and down to, 1813.88 bazed on Ave Decline

therefore has a 62% chance ofmakinﬁ a Low below 1806.75 \and down to 178915  based on Ave Bux Under

Tamarrow will be a Buy day. YW  therefore has a 40%  chance of making a high abave 11438.00 andup to | 11536.85 |based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 11438.00 and down to| 11198.20 based on Ave Decline

therefore has a 60% chance ufmakinth a Low below 11243.00 and down to) 1113560 |based on Ave Bux Under



Monday August 4™, 2008
Today was as predicted on Friday and most Futures and Indexes reach the projected lows.

Tomorrow is the Sell day. That is normally the confusing day, but tomorrow may be a bit different as we
closed on the lows today and therefore we should anticipate some kind of rally. We also have a 56%
chance of making a lower low.

8/5/2008
24H Day JCurrent = High Low Last
For Sell Day the B HIGH was 126325 1260.00 1260.00 1260.49 1260.94 Onlyj ES 1263.25 124625 124900 -11.25
For Sell Day the B LOW was 124626 124625 124625 124745 124B.55 $SPX | 126049 124745 124901 1130
ES Day = 1260.000  1246.25

Possihle HIGH for Sell Day 127367 1272.21 127215 1271283 1272.71) 50% 45%Qbased on Ave Penetration on SD

Possible HIGH for Sell Day 127335 1271.28 1268.73 1269.93 1270.82]100% 95%}based on Rally from low on BD

Possible LOW for Sell Da 1232.83 1232.21 1232.60 123414 1232.95] 56% 54%])based on Ave Buy Violation

ER224h ERDay ERD 11  $Rut  Average §24H Day JCurrent | High Low Last
For Sell Day the B HIGH was 718.80 71580 71580 71886 71649 Only] ER2 718.80 699400 70410 1310
For Sell Day the B LOWY was 699.40 6£99.40 B99.40 70018 G990 $RUT 715.56 70018 T04.14 12,02
ER? Day,  715.80 699.40
Possible HIGH for Sell Day 72483 72280 72316 72291 723.42] 36% 54%Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 1749 17703 716.71 71583 T16.774100% 95%Qbased on Rally from low on BD
Possible LOW for Sell Da 691.51 69143 69155 69243  691.73] 56% 55%Qbased on Ave Buy Violation

NG 24h NQ Day $NDX  Average J24H Day JCurrent | High Low Last
For Sell Day the B HIGH was 183725 1829.75 182566 183089 Onlyj NOQ 1837.25  1801.75 181175 2125
For Sell Day the B LOWY was 180175 1801.75 1802.09 180186 $NDX | 182568  1802.09 1804.84 -21.72
NG Day = 1829.75  1801.73
Possible HIGH for Sell Day 1836.07 1849.94 1847.15  1831.06Q 50% 52%[based on Ave Penetration on SD
Possible HIGH for Sell Day 1846.83 1843.90 1842.16  1844.304100% 96%}based on Rally from low on BD

Passible LOW for Sell Da 1780.75| 1778.41 177940 1779.52 56% 54%Qbased on Ave Buy Violation

YM 24h $INDU  Average J24H $INDW Current = High Low Last
For Sell Day the B HIGH was 11362.00 138217 137209 Only | $INDU | 1138217 1122153 11284.15 4217
For Sell Day the B LOWY was 11197.00 11221.583) 1M1208.27
Possible HIGH for Sell Day 11461.56 11486.40 11473.98] 50% 46%Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 11422.96 1142251 11422.734100% | 100% g hased on Rally from low on BD
Possible LOW for Sell Da 11091.53 1110509 11098.31] 60%  56%ghased on Ave Buy Violation

Odds based on the 24h only
Average of the Odds for Day Session only
Odis of the event hapenning has nothing to do by how much

Tomorrow will be a Sell day. ES | therefore has a 50% |chance of making a high above 1263.25 and up to 1273.67 based on Ave Penetration on 30
therefare has a 100% |chance of making a high above 1246.25 and up to 1273.35 based on Rally from low on BD
therefore has a 56% chance ofmakinﬁ a Low below 1246.25 and down to 123285 bazed on Ave Bux Violation

Tomarrow will be & Sell day. ERZ therefore has a 36% chance of making a high above 718.80 and up to 124.83 based an Ave Penetration on 30
therefare has a 100% |chance of making a high above 699.40 and up to 717.49 based on Rally from low on BD
therefore has a 56% |chance nfmakinﬁ a Low below 699.40 and down to. 691.51 based on Ave Bux Violation

Tomarraw will be a Sell day. NO | therefore has a 50% chance of making a high above 1837.25 and up to 1856.07 based on Ave Penetration on 30
therefare has a 100% |chance of making a high above 180175 and up to 1846.83 based on Rally from low on BD
therefare has a 56% chance ofmakinﬁ a Low below 1801.75 and down to. 1780.75 based an Ave Bux Wialation

Tomorrow will be a Sell day. YM | therefore has a 50% chance of making a high above 11362.00 and upto | 11461.56 based on Ave Penetration on S0
therefore has a 100% | chance of making a high above | 11197.00 and upto | 11422.96 based on Rally from low on BD

therefore has a 60% chance Ufmakinﬁ a Low below 11197.00 and down to, 11091.53 based on Ave Bux Yiolation



Tuesday August 5™, 2008
Today went as planned in the comments last night.

Tomorrow is SS day, on ES and ER2 we have a 56% chance to make a higher high and a 52% of

making the high 1st.

Let’s keep in mind that we had a big rally today, so the market should take a breather.

For Sell Short Day the S HIGH was
For Sell Shart Day the 5 LOW was
For Sell Shart Day the B LOW was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

For Sell Short Day the S HIGH was
For Sell Shart Day the 5 LOW was
For Sell Short Day the B LOW was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

For Sell Shart Day the 3 HIGH was
For Sell Shart Day the 5 LOW was
For Sell Shart Day the B LOW was
Paossible HIGH for Sell Short Day
Paossible HIGH for Sell Short Day
Possible LOW for Sell Short Da

For Sell Short Day the S HIGH was
For Sell Shart Day the 5 LOWY was
For Sell Shart Day the B LOWY was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOW for Sell Short Da

1284.50
124725
1246.25
1291.81
1276.59
1237.98

ER2 24h
72160
703.00
B99.40
121.02
720.03
696.06

NQ 24h
1874.00
1810.00
1801.75
1888.05
1853.46
1790.16

YM 24h
11589.00
11258.00
11157.00
11663.50
11444.25
11169.12

1284.50
1257 50
1248.25
1292.74

1284.50
1257 50
1246.25
1293.89
1274.30) 1272.99
1246.94  1246.42

ERDay ERD 11
721800 72160
709.000 705.00
B99.40) £595.40
121.22 128.20
718.40 718.82
701.09 701.10

NQ Day
1874.00
1826.25
1801.75
1888.96
1850.12
1805.58

1284.58
1264 57
1247 45
1293.09
1274.34
1244.48
$Rut
FAW.
70731
700.18
726.26
718.22
700.11

$NDX

1669.76
1823.97
1602.09
1883.33
1849.29
1808.89

$INDU
11615.93
11286.02
11221.53
11682.93
11445.29
11201.81

8/6/2008
24H | Day JCurrent | High Low Last

1284 .60 Only] ES 128450  1247.25 128250 33.7%
1254 23 $SPX | 1284.88 125467 128488  35.87
124655 ES Day 128450  1257.50
1292.88] 56%  53% Fhased on Ave Penetration of SD
1274.56 | 88% 86% Jbased on Ave 3 Day Rally
1243.96) 56%  52% Qhased on Ave of Sell Day Violation on SS da

Average § 24H  Day JCurrent | High Low Last
72152 Only] ER2 721.60 703.000 72050  16.50
707.08 fRUT | T21.26 70731 721.04 1690
F99.60 ER2 Day  721.60 709.00
727.18] 56% 54% Jbased on Ave Penetration of SD
718.87] 90% 90% Jbased on Ave 3 Day Rally

699.59

Average
187259
1820.07
1801.86
1887.43
1850.96
1801.54

48%
24H

47%

Day
Only

60%
90% | 88%
48% | 48%

36%

hased on Ave of Sell Day Violation on S5 da

Current | High Low Last

NG 1874.00  1810.00 1867.50  55.7%
§NDX | 1869.76  1823.97 1869.76  64.92
NQ Day 187400  1826.25
hased on Ave Penetration of SD

based on Ave 3 Day Rally
hased on Ave of Sell Day Violation on SS da

24H $INDY
Only

Average
11607 47
1127251
11208.27
11673.22
11444.77
11185.46

48% | 48%
88%  88%
52% | 54%

Current
$INDU

hased on Ave Penetration of SD
based on Ave 3 Day Rally
hased on Ave of Sell Day Violation on SS da

Low Last
11286.02 11615.77

High

11615.93 331.62

I Odds based on the 24h only I

Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

Tornorrow will be a SellShort
Tornorrow will be a SellShort
Tornorrow will be 2 SellShort
Tarnorrow will be a SellShort

day. ES | therefore has a
therefore has a
therefore has a

day. ER2 therefore has a
therefore has a
therefare has a

day. NG | therefore has a
therefare has a
therefore has a

day. YM | therefore has a
therefare has a

56%
88%
56%

6%
90%
48%
60%
90%
48%
48%
90%

chance of making a high ahove
chance of making a high ahove
chance of making a Low below

chance of making a high above
chance of making a high above
chance of making a Low below

chance of making a high above
chance of making a high above
chance of making a Low below

chance of making a high above
chance of making a high above

128450 andupto | 1291.81 based on Ave Penetration of 5D
1246.25 andupto | 1276.59 based on Ave 3 Day Rally
1247.25 and down to 1237.98 'based on Ave of Sell Day Vinlation on 55 days

12160 andupto | 727.02 |based on Ave Penetration of 5D
69940 andupto | 72003 based on Ave 3 Day Rally
703.00 and down to 696,06 based on Ave of Sell Day Yiolation on 55 days

1874.00 \and upto | 1888.05 based on Ave Penetration of 5D
1801.75 landupto | 185346 based on Ave 3 Day Rally
1810.00 |and down tol 1790.16 based on Ave of Sell Day Vinlation on 55 days

11599.00 and upto 11663.50 based on Ave Penetration of S0
11197.00 and up to | 11444.25 based on Ave 3 Day Rally

therefore has a 52% chance nfmakinﬁ aLowbelow  11259.00 and down to 11169.12 based on Ave of Sell Dax Vinlation on 55 days



Wednesday August 6", 2008
Well we did make a higher high and it reached the projected numbers. And as | said last night we did
take a breather.

Tomorrow is a BUY day. On BUY day we are to expect a Decline from today's highs. We have a 67%
chance of making a lower low and we have a 63% of making the low Last.

8/7/2008
24H | Day JCurrent = High Low Last
For Buy Day the 55 HIGH was 129175 1291.75 1291.75 129167 129173 Only] ES 120175  1275.25 1288.00 5.00
For Buy Day the 55 LOW was 127525 27525 127525 1276.00 127544 $SPX | 129167  1276.00 1289.19 43
ES Day  1291.75  1275.25
Possible HIGH for Buy Day 1305.17  1305.69 1304.41 1306.73  1305.50§ 43% 39% fbased on Ave Penetration of SSD
Possible LOW for Buy Day 1263.65 126523 1266.54 1267.05 1265.62]100% 96% fhased on Ave Decline
Possible LOW for Buy Da 1263.63  1264.20 1264.66 1264.03 1264.13) 67% 62% Jhased on Ave Buy Under

ER224h ERDay ERD 11  $Rut  Average | 24H Day JCurrent | High Low Last
For Buy Day the 35 HIGH was 728400 72840 VA0 7HF TR Only] ER2 72840 713400 725.00 4.00
For Buy Day the 55 LOW was 713400 713400 71340 71446 1367 $RUT 721.71 71446 72590 486
ER2 Day 728.40 71340
Possible HIGH for Buy Day 73733 13767 T737.24) 73731 737.39Q 41%  38% Jbased on Ave Penetration of SSD
Possible LOW for Buy Day 709.62 711020 71035 71216 710.79Q 98% 98% Jbased on Ave Decline

Puossible LOW for Buy Da 706,70 706,50 T706.11 70832  706.91f 61% 56% Qhased on Ave Buy Under

NQ 24h NG Day fNDX  Average | 24H | Day [Current | High Low Last
For Buy Day the 55 HIGH was 1906.75 1906.75 1902.87 190546 Only] NO 1906.75  1836.00 1895.75  26.75
For Buy Day the 55 LOW was 1856.00 1846.00 1853.41 185614 $NDX | 190287 1853.41 189521 2545
NG Day = 1906.75  1836.00
Possible HIGH for Buy Day 192341 192245 1918.73  1921.53) 47%  47% fbased on Ave Penetration of SSD
Possible LOW for Buy Day 185714 1861.41 1859.93  1839.499 98% 98% gbased on Ave Decline

Possible LOW for Buy Da 1838.80 1838.45 1835.46  1837.57) 63%  61% Qbased on Ave Buy Under

YM 24h  YM day $INDU  Average | 24H Day JCurrent | High Low Last
For Buy Day the 55 HIGH was 11672.00 ME72.00 11685.46 11676.49 Only] YM#F  11672.00 11507.000 11629.00  44.00
For Buy Day the 55 LOW was 1150700 11507.00 11521.32 1151177 $INDU | 1168546  11521.32 11656.07  40.30
YM Day | 11672.00  11507.00
Possible HIGH for Buy Day 11770.85 11794.00 11796.87 11787.24] 39%  39% Jbased on Ave Penetration of SSD
Possible LOW for Buy Day 1143218 11450.77 11468.03  11450.324 100%  94% Jbased on Ave Decline
Possihle LOW for Buy Da 11401.58 11407 .42 11415.94  11408.31) 61% 61% Rhased on Ave Buy Under

Average of the Odds for Day Session only
Odis of the event hapenning has nothing to do by how much

day. ES | thersfore has a 43%  chance of making a high above 1291.75 andupto | 1305.17 bhased on Awve Penetration of 550
therefore has a 100% chance of making a Low below 1291.75 ‘and down ta] 1263.65 | based an Ave Decline

therefore has a 67% | chance ufmakinﬁ a Low below 1275.25% and down to 1263.63  based on Ave Bu; Under

t Odds based on the 24h only l

Tomorrow will be a

Buy

Tormorrow will be a Buy

day. ER2| therefore has a
therefore has a

41%
98°%

chance of making a high above
chance of making a Low below

72840 and up to

737,33  hased on Ave Penetration of 350

712840 and downto 709.62  based on Ave Decling

therefore has a 61% chance ufmakinﬁ a Low below 71340 and downtol 706.70  based on Ave Bux Under

Tormorrow will be a Buy

day. NO | therefore has a
therefore has a

47%
98%

chance of making a high above
chance of making a Low below

1906.75 and up to

1923.41 based on Ave Penetration of 530

1906.75 and down to 1857.14  based on Ave Decling

therefore has a 63% chance ufmakinﬁ a Low below 1856.00 and down to 1838.80 based on Ave Bux Under

Tomorrow will be a Buy

therefore has a 61%  chance ufmakinﬁ a Low below 11507.00 and down to] 11401.58 baszed an Ave Bu; Under

day. YM | therefare has a
therefore has a

39%
100%

chance of making a high above
chance of making a Low below

11672.00 and up ta
11672.00 and down to

770,85 based on Ave Penetration of 550
1143218 based on Ave Decling



Thursday August 7, 2008
We did get our Decline today. It took 2 tries to get there, 1st support was at the yesterday's low and then
we went to hit the TTT numbers.

Tomorrow is a SELL day and since we closed on the lows today, we should expect a rally. However
we have 55% of making a lower low.

If we were to gap lower and open the day session below 1263.50, we will have a 95% chance of getting
back above that level at some point in the day.

8/8/2008
24H | Day JCurrent | High Low Last
For Sell Day the B HIGH was 1285.000 128275 128275 128BA1 128525 Only] ES 1289.00  1263.50 1268.00 -19.75
For Sell Day the B LOW was 1263.50 126350 126350 126429 126370 $SPX | 1286.51  1264.29 126607 23.12
ES Day 128275  1263.50

Possible HIGH for Sell Day 1299.84 129547 129527 129935 1297.48] 51% | 46% Qbased on Ave Penetration on SD

Possible HIGH for Sell Day 1290.81 1288.80 1286.20 1287.06 1288.220100% 93% Jhased on Rally from low on BD

Possible LOW for Sell Da 125010 1249.46 1249.85 1250.98  1250.10§ 55% 53% Jbased on Ave Buy Violation

ER224h ERDay ERD 11  $Rut  Average § 24H Day JCurrent | High Low Last
For Sell Day the B HIGH was 726000 V2480 T24580 TMIE| TARO2 Only] ER2 726.00 710,90 71560 9.60
For Sell Day the B LOW was 710800 71090 71080 7117 7112 JRUT 24.27 .76 71341 1249
ERZ Day  724.90 710.90
Possible HIGH for Sell Day 731.92 73186 732.21 73156 731.89Q 57% 34% Qbased on Ave Penetration on SD
Possible HIGH for Sell Day 729.07 728.63 728.29 72752  T28.38Q100% 95% Qhased on Rally from low on BD

Possible LOW for Sell Da 703.01 70293 T703.05 704.01  703.25Q 55% 54% Jbased on Ave Buy Violation

NG 24h NG Day $NDX Average | 24H Day JCurrent | High Low Last
For Sell Day the B HIGH was 1907.75 1907 75 1904.13) 190654 Only] NO 1907.75 187650 1886.00 -10.25
For Sell Day the B LOW was 1876.50 1876.50 1873.01 187534 §NDX | 1904.13  1873.01) 1880.09  -15.12
NG Day = 1907.75  1876.50
Possible HIGH for Sell Day 1927.26  1928.83 1926.47  1927.52] 51% | 53% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 192211 1919.27 1913.65  1918.34] 100% 96% fbased on Rally from low on BD

Puossible LOW for Sell Da 185550 1853.16 1850.32  1853.000 55% ' 53% gbased on Ave Buy Violation

YM24h  YM day $INDU  Average | 24H  Day JCurrent | High Low Last
For Sell Day the B HIGH was T1672.00 11672.00 11655.58| 1166653 Onlyj] YM#F 11672.00  11401.00 11439.00 -192.00
For Sell Day the B LOW was 11401.00 11401.00 11416.70] 11406.23 $INDU | 11655.58  11416.70) 1143143 224.64
YM Day  11572.00  11401.00
Possible HIGH for Sell Day 11776.85 11786.61 11765.21 11776.22§ 51% | 45% Jbased on Ave Penetration on SO
Possible HIGH for Sell Day 1163041 11606.35 1162147 11619414 100%  96% Jhased on Rally from low on BD
Possible LOW for Sell Da 11295.53 11289.67 11300.26  11295.15] 59%  59% Qhased on Ave Buy Violation

Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

t Odds based on the 24h only '
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herefore has a
herefore has a
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100%

1%
100%

1%
100%

chance of making a high above
chance of making a high above

therefore has & 55% [ chance ufmakinﬁ a Low helow 1263.50 and down to 1250.10 based on Ave Bux Yinlation

chance of making a high above
chance of making a high above

therefore has & 55% [ chance ufmakinﬁ a Low helow 71090 and downtol 70301  based on Ave Bux Yinlation

chance of making a high above
chance of making a high above

therefore has & 55% [ chance ufmakinﬁ a Low helow 1876.50 and down to 185550 based on Ave Bux Yinlation

chance of making a high above
chance of making a high above

therefore has & 59% [ chance ufmakinﬁ a Low helow 11401.00 and down to] 1129553 based on Ave Bux Yinlation

1289.00 and up to
1263.50 and up to

126.00 and up to
710.90 and up to

1907.75 and up to
1876.50 and up to

11672.00 |and up to
11401.00 and up to

1299.84 hased on Ave Penetration on S0
1290.81 based on Rally from low on BD

731.92 hased on Ave Penetration on S0
729.07  based on Rally from low on BD

1927.26 hased on Ave Penetration on S0
1922.11 based on Rally from low on BD

11776.85 based on Ave Penetration on 5D
1163041 based on Rally from low on BD



Friday August 8", 2008
May I just say ""What a day for TTT"". The markets did just as predicted and rallied to the 1st predicted
high, took a break, and then went to the maximum high predicted.

Monday will be SellShort day. Having closed on the highs we have a 57% chance of making a higher
high, before starting our Decline.

8/11/2008
24H Day JCurrent | High Low Last

For Sell Short Day the S HIGHwas | 1298.00 1298.00 129800 129785 129796 Only] ES 1298.00 1262000 129225 24.25
For Sell Short Day the S LOWwas | 126200 1262.00 126200 126211 126203 §SPX | 1297.85 126211 129632  30.25
For Sell Short Day the B LOWwas | 126350 1263.50 126350 126429 126370 ES Day = 1298.00  1262.00
Possible HIGH for Sell Short Day | 130531 1306.21 1307.33 1306.01 1306.21] 57% 53%|based on Ave Penetration of SD
Possible HIGH for Sell Short Day | 129417 1291.95 1290.54 1291.58 1292.06] 88% 86% |bhased on Ave 3 Day Rally
Possible LOW for Sell Short Da 1252.73) 125144 1250.92 1251.92 1251.75Q 55% 51%Qhased on Ave of Sell Day Violation on SS da

ER224h ERDay ERD11 $Rut  Average |24H Day JCurrent  High Low Last
For Sell Short Day the 5 HIGH was 735400 73540 735400 TI/09 T2 Only] ER2 735.40 711.200 73160 16.00
For Sell Short Day the 3 LOW was .20 711200 a0 71119 71120 JRUT | 735.09 71119 73430 2089
For Sell Short Day the B LOW was 71080 71080 710800 T11.76 71112 ER2 Day 73540 711.20
Paossible HIGH for Sell Short Day 14087 74106 74201 74014 741.02) 57% 55%|based on Ave Penetration of SD
Possible HIGH for Sell Short Day 73171 73012 73048 73001 730.58] 90% 90%Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 704.26. 70329 70330 703.99  703.71Q 47% 46%Qbased on Ave of Sell Day Violation on S§ da

NG 24h NG Day §NDX  Average J24H Day JCurrent = High Low Last
For Sell Short Day the S HIGHwas § 193200 1932.00 192852 193084 Only] NO 1932.00 1879.25) 192375 3105
For Sell Short Day the S LOWwas | 187925 1879.25 187713 187554 §NDX | 1928.52  1877.13) 192623  46.14
For Sell Short Day the B LOWwas | 1876.50 1876.50 187301 187534 NO Day = 1932.00  1879.25
Possible HIGH for Sell Short Day | 1946.65 1947.57 194470 1946.31] 61% 57%]based on Ave Penetration of SD
Possible HIGH for Sell Short Day | 1929.37 1926.13 192143 1925.64] 90% 88%Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 185%.41 185858 186205 1860.01] 47% 47% fbased on Ave of Sell Day Violation on S5 da

YM 24h  YM 24h $INDU  Average J24H Day JCurrent  High Low Last
For Sell Short Day the S HIGHwas  § 11748.00 11748.00 1175996 1175199 Only] YM&F  11748.00 11379.00 11687.00 248.00
For Sell Short Day the S LOW was  § 11379.00 11379.00 11383.04) 1138201 f§INDU | 11759.96  11388.04) 1173432 302.89
For Sell Short Day the B LOW was  § 11401.00 11401.00 14670 1140623 YW Day | 11748.00  11379.00
Possible HIGH for Sell Short Day J 11812.84 11813.54 11827.08 11817.82] 49% 51%Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day J 11633.31 11635.37 11645.79  11644.83] 88% 84%Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 11289.12 11288.33 1130383 11293.764 51% 353% Jbased on Ave of Sell Day Violation on S5 da

Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

" Odds hased on the 24h only l

Tomarrow will be a SellShort  day. ES | therefore has a 31% |chance of making a high above 1298.00 and up to 1305.31 based on Ave Penetration of 50

therefore has a 88% chance of making a high above 1263.50 and up to 129417 based on Ave 3 Day Rally

therefare has a 55%  chance of making a Low below 1262.00 and down to| 125273 based on Ave of Sell Day Yiolation on 55 days
Tomorrow willbe a | SellShort  day. ER2 therefare has a 57%  chance of making a high above 73540 and up to T40.87 based on Ave Penetration of 5D

therefore has a 90%  chance of making a high above 710.90 and up to 731.71 based on Ave 3 Day Rally

therefare has a 47%  chance of making a Low below 711.20 and down to. ~ 704.26 based on Ave of Sell Day Vialation on 53 days
Tomarrow will be a SellShort  day. NO | therefore has a 61% |chance of making a high above 1932.00 and up to 1946.65 based on Ave Penetration of S0

therefare has a 90% |chance of making a high above 1876.50 and up to 1929.37 based on Awe 3 Day Rally

therefore has a 47% chance nfmakinﬁ a Low below 1879.25 and down to 1859.41 based on Ave of Sell Dax Vinlation on 55 days

Tomarrow will be a SellShort  day. YW | therefore has a 49%  |chance of making a high above | 11748.00 andupto | 11812.84 based on Ave Penetration of 30
therefore has a 90% |chance of making a high above | 1140100 andupto | 11653.31 based on Ave 3 Day Rally

therefore has a 3% chance ofmakinﬁ alLowbelow | 11379.00 and down to) 11289.12 based on Ave of Sell Dax Yiolation on 35 days



Wednesday August 13", 2008

Today was a Sell day and | would explain that the reason for the drop is that we didnt get
enough of it on the Buy day. So we dropped and nailled the TTT lows just to come back up
and that is because we need to get above the Buy day low by tomorrow and although we are
above now we need it during te day session also

Tomorrow will be a SS day. We have a 85% + chance of getting above the Buy day low.
Although we are in a negative mood at the moment we normaly get a positive 3 Day rally, so
look for that as a possible goal tomorrow.

8/14/2008
24H | Day JCurrent | High Low Last
For Sell Short Day the S HIGH was 129450 129450 128450 129403 128438 Only ES 129450 127450 128450  -7.00
For Sell Short Day the S LOW was 1274500 127450 127450 127485 127458 SSPX | 129403 127486 128583  -3.76
For Sell Short Day the B LOW was 128525 128525 128525 128554 128535 ESDay = 129450 127450

Possible HIGH for Sell Short Day 1302,08 130296 130399 130244 130287 55% | 54% | based on Ave Penetration of 5D
Possible HIGH for Sell Short Day 1316.34 131418 13264 13341 1314.14] 88%  86% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 126523 1263.94 126342 1264.67 1264.32] 54% 51% Jbased on Ave of Sell Day Violation on 35 days

ER224h ERDay ERD11 SRut Awveragel 24H Day JCurrent High Low Last

For Sell Short Day the S HIGH was 73110 75110 751100 750.51)  730.83 Only] ERZ 751.10 73670 747.20 0.20
For Sell Short Day the S LOW was 736.70) 73670 736700 7T TIGE0 SRUT 750,51 13741 T47.69 275
For Sell Short Day the B LOW was 74200 742000 74200 74221 T4205 ERZ Day 75110 136.70

Poszsible HIGH for Sell Short Day 75713 75734 Th843  TH6A1  T7A7.A8) 58%  56% |based on Ave Penetration of 5D
Possible HIGH for Sell Short Day 76336 76181 76204 TEA.07  TE2.07Q 90%  90% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 72076 72879 72880 72091  729.32) 46% 45% Jbased on Ave of Sell Day Violation on 55 days

NG 24h  NQ Day SNDX Average | 24H  Day JCurrent  High Low Last
For 3ell Short Day the S HIGH was 1959.25) 1959.25 1935.54) 19581 Onlyg HNQ 1959.25 192375 19450 -3.25
For 3ell Short Day the 5 LOW was 152375 182375 152077 1592278 SNDX = 195554  1920.77 1942.02 0.95
For 3ell Short Day the B LOW was 184475 193450 193247 1937.24 NODay 1959.25 192375
Possible HIGH for Sell Short Day 1974.51 197543 197231 1974.08] 62%:  58% | based on Ave Penetration of 50
Possible HIGH for Sell Short Day 1993.40 193499 1981.80 1938.40] 90%  88% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Daz 1903.91  1903.08 1905.69  1904.22] 46% | 46% Jbased on Ave of Sell Daz‘u’iolation on 55 dazs

YM 24h  YM day SINDU  Average | 24H  Day JCurrent | High Low Last
For 3ell Short Day the 5 HIGH was 11661.00| 11651.00 1163378 11651.53 Onlyj YM#F | 11661.00 11443.00 11524.00 -121.00
For 3ell Short Day the 5 LOW was 1144300 11443.00 1143334 11445.45 SINDU | 11633.78  11453.34 1153296 -109.%1
For Sell Short Day the B LOW was 11585.00| 11625.00 11601.52) 11605.51 YM Day | 11599.00  11443.00
Possible HIGH for Sell Short Day | 11727.38 1172515 1170244 1171832 50%  52% | based on Ave Penetration of 5D
Possible HIGH for Sell Short Day | 11842.65 11866.57 11835.43 11843.22] 88% | 85% | based on Ave J Day Rally
Possible LOW for Sell Short Daz 11356312 11362.33 1136913 11358.19] 50% 52% Jbased on Ave of Sell Daz‘l.r'iolation on 55 dazs

Odds based on the 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tomorrow wilbea  SellShort day. ES | therefore haz a % | chance of making a high above 129450 andupto | 130208 based on Ave Penefration of S0
therefore has a &8% | chance of making a high above 1285.25 andupto | 131634 based on Ave 3 Day Rally

therefore has a % | chance of making a Low below 1274.50 and downto 1265.23 bazed on Ave of Sell Day Violation on S5 days

Tomorrow wilbea ' SellShort day. ER2 | therefore haz a % | chance of making a high above 75110 |and up to 75743 |bazed on Ave Penetration of SD
therefore has a 90% |chance of making a high above 742,00 and up fo 763.36 bazed on Ave 3 Day Rally

therefore has a % |chance of making a Low below 736.70 and downto 729.76 bazed on Ave of Sell Day Violation on 55 days

Tomorrow willbea  SellShort day. NQ | therefore haz a 62% | chance of making a high above 1950.25 andupto | 1974.51 bazed on Ave Penetration of SO
therefore has a 90% | chance of making a high above 194475 andupto | 1998.40 bazed on Ave 3 Day Raly

therefore has a % | chance of making a Low below 1923.75 and downto 1903.91 bazed on Ave of Sell Day Violation on S5 days

Tomorrow willbea  SellShort day. YM | therefore haz a % | chance of making a high above 11661.00 and upto | 1172738 based on Ave Penetration of 5D
therefore has a 90% | chance of making a high above 11586.00 and upto 1184265 bazed on Ave 3 Day Rally

therefore has a % | chance of making a Low below 11443.00 and down to 11353.12 bazed on Ave of el Day Violation on S5 days




Thursday August 14™, 2008
ES was kind of sluggish today but ER hit the lows and the took out the high. ES gust missed
the high but not by much. That just made a pretty good 3 day rally.

Tomorrow is the BUY day. As we know we need a decline for the Buy day. So having closed
near the highs of the day, most of the Decline should happen tomorrow.

8/15/2008
24H | Day JCurrent | High Low Last
For Buy Day the 55 HIGH was 130075 130075 130075 130011 1300.59 Only ES 1300.75 127525 1293.75 9.25
For Buy Day the 55 LOW was 127525 127525 127525 1278.84 127565 S5PX | 130011 1276.84 1292.93 740
ESDay | 130075 127525
Possible HIGH for Buy Day 131447 131469 131341 131547 131436 42% | 38% Jbased on Ave Penetration of 55D
Possible LOW for Buy Day 127265 127447 127546 127538 1274.41)100% 96% |based on Ave Decline
Possible Lm':rfc-rBuIDaz 1263.87 1264.34 126474 1265.08 1264.51) 68% G64% Jbased on Ave BuzUnder
ER224h ERDay ERD11 SRut Average] 24H Day JCurrent  High Low Last
For Buy Day the 85 HIGH was 75790 TST.000 TESV.80| 79882  YSTER Only] ER2 757.90 742,000 754.80 7.60
For Buy Day the S5 LOW was TAZ00| 742100 74210 74358 74244 SRUT 756,92 74356 754.38 .69
ER2 Day  757.90 742.10
Possible HIGH for Buy Day 766,83 76717 76674 766,52  T6G.82] 40%  37% |based on Ave Penetration of 550
Possible LOW for Buy Day 739200 74065 73989 74138  T740.25] 98%  98% Jbased on Ave Decline
Possible LD‘.’MDrBuIDaz 73643 73536 73494 73752  T35481] 60% 56% Jbased on Ave EuzUnder
NG 24h NG Day SNDX  Average | 24H  Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 1973.00) 1873.00 1969.37 1971.79 Only] HNQ 1973000 193350 196575  24.25
For Buy Day the 55 LOW was 1833.50) 1933.50 193038 193245 SNDX | 1969.37  1930.38 196438 22,36
NG Day | 1973.000  1933.50
Possible HIGH for Buy Day 1989.03 1938.11 1984.62 1987.25) 47% 47% Jbased on Ave Penetration of 550
Possible LOW for Buy Day 192430 1928.21 1926.93 1926.48) 98%  98% Jbased on Ave Decline
Possible LOL’JfDrEuIDaz 1916.30 1915.85 191243 1914.89] 60%  58% Jbased on Ave EuzUnder
YM 24h  YM day SINDU  Average | 24H | Day JCurrent | High Low Last
For Buy Day the S5 HIGH was MT12.00 11712.00 11718.28 11714.09 Only} YMAF 4171200 1144400 11620.00  93.00
For Buy Day the S5 LOW was 1144400 11444.00 1145089 1144830 SINDU | 1171828 11450,89 1164593  82.97
¥M Day 1471200 11444.00
Possible HIGH for Buy Day 11810.85 11834.00 11829.69 11824.85] 38% J&% Jbased on Ave Penetration of 530
Possible LOV for Buy Day 11471.08 | 11491.26 1149597 11487.100100% 94% Jbased on Ave Decline
Possible LO‘.’chrrEruIDaz 1133967 1134333 11346.54 11343.18] 62% 62% Qbased on Ave BuzUnder
Odds based on the 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tomorrow will be a Buy day. ES |therefore haz a 42% | chance of making a high above 1300.75 |andupto | 131417 bazed on Ave Penetration of 550
therefore haz a 100% | chance of making a Low below 1300.75 |and down to 1272.65 bazed on Ave Decline
therefore has a % | chance of making a Low below 1275.25 and down to 1263.87 based on Ave Buy Under
Tomorrow willbe a Buy day. ER2 | therefore haz a % | chance of making a high above 757.90 andupto 766.63 bazed on Ave Penetration of 350
therefore haz a 98% |chance of making a Low below 757.90 |anddownto 739.20 |bazed on Ave Decling
therefore haz a % | chance of making a Low below 742.00 |and downto 736543 |bazed on Ave Buy Under
Tomorrow will be a Buy day. NQ | therefore haz a 47% | chance of making a high above 1973.00 |andupto | 1989.03 ba=zed on Ave Penetration of 550
therefore haz a 98% |chance of making a Low below 1973.00 |and downto 1924.30 bazed on Ave Decline
therefore has a % | chance of making a Low below 193360 and down to 1946.30 based on Ave Buy Under

Tomorrow willbe a Buy day. YM | therefore haz a 36% | chance of making a high above 11712.00 and upto | 11810.85 bazed on Ave Penetration of 350
therefore haz a 100%  chance of making a Low below 11712.00 and down to 11471.08 Lazed on Ave Decling
therefore haz a 62%  chance of making a Low below 11444.00 and down to 11339.67 bazed on Ave Buy Under




Friday August 15", 2008
Sorry being on vacation | don't realize that it was Boring dead Summer Friday. The market
didn't go nowhere fast.

For Monday we are suppose to get a rally, however we are in the middle of the road , so be
careful.

8/18/2008

24H Day JCurrent High Low Last

For Sell Day the B HIGH was 1302.50) 1302.50] 1302.50) 1302.05 1302.39 Only ES 1302600 129050 1299.75 6.00
For Sell Day the B LOW was 1280.50) 1280.50] 1280.50) 1290.74) 1290.58 §SPK | 130205  1290.74 1298.20 .27
ES Day 130250 129050
Possible HIGH for Sell Day 131327 131532 131510 131485 1314.63] 51% 46% ] based on Ave Penetration on 50
Possible HIGH for Sell Day 1376 131667 1343148 131344 134497 #55 95% ] based on Rally from low on BD
Possible LOW for Sell Daz 1277.68 1277.01 1277.29 127787 1277.42) 57% 5&%]based onAveEuIUiDIaﬁon
ER224h ERDay ERD11 SRut Average |24H Day |Current High Low Last
For Sell Day the B HIGH was 76410 76410 Ted10 75438 TB4AY Only§ ER2 764.10 74600 7R470 030
For Sell Day the B LOW was T45.000 T4B.00 T4G.000 74583 74823 SRUT 764.38 74683 TRLT AN
ER2 Day  764.10 746,00
Possible HIGH for Sell Day 77043 77096 771 Tr1.65 TT0.99) 57% 56% | based on Ave Penetration on S0
Possible HIGH for Sell Day 764.12) TH369 TRIST  T6269  TRIAT&EH 95% | based on Rally from low on BD
Possible LOW for Sell Daz 738.20 73842 738.22 73950  738.51] 55% A3%|based onAve Buz‘u’inlaﬁon
NQ 24h  NQ Day $NDX  Average |24H Day JCurrent High Low Last
For Sell Day the B HIGH was 1977.25 1977.25 1973.55 1976.02 Only] HNQ 1977.25 195250 196550  -0.25
For Sell Day the B LOW was 1952.50) 1952.50 195011 1851.70 SNDX | 1973.56 195011 1957.56  -6.82
NQ Day = 1977.256 195250
Possible HIGH for Sell Day 1996.94 199545 199598 1997.12] 51% 53%|based on Ave Penetration on SD
Possible HIGH for Sell Day 1997.711 1995.16 1990.69 1994.52) &858 96% ] based on Rally from low on BD
Possible LOW for Sell Daﬁ 1931.50 1929.61 1927.80 1929.64] 55% 53%Jbazed on Ave EuIUiolation
YW 24h  YM 24h SINDU  Average |24H Day JCurrent | High Low Last
For Sell Day the B HIGH was 11707.00) 11707.00 11709.89 11707.85 Only § YM#F  11707.00 1159600 11663.00  456.00
For Sell Day the B LOW was 11595.00) 11585.00 11599.73| 11596.58 SINDU | 11709.69 1159973 1168990  43.97
YM Day | 11707.00)  11595.00
Possible HIGH for Sell Day 11810.78 11820.00 11819.31 11846.70) 51% 45%)based on Ave Penetration on 5D
Possible HIGH for Sell Day 11823.72 14799.73 11803.86 11809100 =+ 96% ) based on Rally from low on BD
Possible LOW for Sell Da 11450.97 1145413 1146615 11486.75] 60% 60% ] based on Ave Buy Violation

Odds based on the 24h only

Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

Tomorrow will be a Sell day. ES | therefore haz a 5%  chance of making a high above 1302.50 and up to 1313.27 bazed on Ave Penetration on 5D
therefore hazs a 100% | chance of making a high above 1280.50 and up to 1347.61 bazed on Rally from low on BO
therefore haz a §7% | chance of making a Low below 1290.50 and downto  1277.58 bazed on Ave Buy Violation

Tomorrow will be a Sell day. ER2 | therefore haz a 5%  chance of making a high above 764.10 and up to 770.13 bazed on Ave Penetration on 5D
therefore hazs a 100% | chance of making a high above 746,00 and up to 764,12 bazed on Rally from low on BD
therefore haz a 56% | chance of making a Low below 746.00 and down fo  738.20 bazed on Ave Buy Violation

Tomorrow will be a Sell day. NQ | therefore haz a 5%  chance of making a high above 1977.25 and up fo 1996.94 bazed on Ave Penetration on SD
therefore haz a 100%  chance of making a high above 195250 and up to 1997.71 bazed on Rally from low on BD
therefore haz a 56% | chance of making a Low below 1952,50 and down o 1931.50 bazed on Ave Buy Violation

Tomorrow will be a Sell day. YM | therefore haz a B1% chance of making a high above 11707.00|and upte | 11840.78 bazed on Ave Penstration on 5D
therefore haz a 100%  chance of making a high above 11595.00|and upto | 11823.72 bazed on Rally from low on BD
therefore hazs a % chance of making a Low below 11595.00 and down to 11480.87 bazed on Ave Buy Violation




Monday August 18", 2008
Well as | said on Friday today was a Sell day and we did get a little rally before hours and
Friday's high capped the day session, only so to sell off and reach the projected lows.

My day count is based on a positive 3 day rally. Tomorrow Taylor would call it SS day, and |
could also call it the 3rd day of my Positive 3 day rally. We therefore need to get above
1290.50 to make this a 3 day positive rally and we have an 87% chance of doing that before
the close of business tomorrow. We also have a 67% chance of making a lower low.

8/19/2008
24H | Day JCurrent | High Low Last
For Sell Short Day the S HIGH was 1306.000 130275 130275 1300.22) 130253 Only ES 1306.00 127400 128225 1750
For Sell Short Day the 5 LOW was 1274.00 127400 127400 127451 127413 §SPX | 130022 127451 127360 -19.60
For Sell Short Day the B LOW was 1280500 1290.50) 1280.50 1280.74) 1280.26 ESDay 130275  1274.00

Possible HIGH for Sell Short Day 134354 134143 13246 130855 1341.35] 58% 55% Jbased on Ave Penetration of 5D
Possible HIGH for Sell Short Day 132426 13944 137.71 134822 139.08) 89% 86% Qbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 126473 126344 126292 126432 1263.85) 52% 50% Jbased on Ave of Sell Day Violation on 55 days

ERZ24h ERDay ERD1Y SRut Average ] ?4H Day JCurrent  High Low Last

For Sell Short Day the 5 HIGH was 757.60 73550 75550 7441 73573 Only] ERZ 757,60 736,70 74400 -10.70
For Sell Short Day the 5 LOW was 736700 73670 760 73785 TIT.MM SRUT 75441 737,95 TH.87) 1140
For Sell Short Day the B LOW was 746.000 74800 T48.00 T4853 74823 ERZ2 Day  755.50 736.70

Possible HIGH for Sell Short Day 763.66 761.76 76253 T60.03  T761.99) 58% 57% ]|based on Ave Penetration of S0
Pozsible HIGH for Sell Short Day 767.26 76573 765098 T6hTO  TG6AGJ 91%  90% based on Ave 3 Day Rally
Possible LOW for Sell Short Da 729.76  728.79 728.80 73075 T729.53) 45% 45% Jbased on Ave of Sell Day Violation on 55 days

NQ 24h  NQ Day SNDX  Average | 24H | Day JCurrent | High Low Last
For Sell Short Day the 5 HIGH was 1976.00) 1966.75 1963.51| 1968.75 Only] NG 1976.00 192375 184375 -21.75
For Sell Short Day the S LOW was 1923.75 1923.75 1920.99| 192283 SHDX | 1963.51 1920,99 1932700 -24.86
For Sell Short Day the B LOW was 1952.50| 195250 195011 1851.70 NQ Day = 1966.76  1923.75
Possible HIGH for Sell Short Day 199121 1982.85 198019 1984.75) 62%  58% Jbased on Ave Penetration of 5D
Possible HIGH for Sell Short Day 2005.62 2002.74 199917 2002.51] 91% §9%% | based on Ave J Day Rally
Possible LOV for Sell Shor‘ll}ai 1903.91 1903.08 1905.91  1304.30f 45% 45% Jbased on Ave of Sell Daz‘u’iolation on 35 da:s

YM 24h  YM day SINDU  Average | 24H Day [Current  High Low Last
For Sell Short Day the S HIGH was 11713.00 11713.00 11600.43| 11705.48 Only | YM#F | 11743.00  11426.00| 11501.00 -162.00
For Sell Short Day the S LOW was 11426.00| 11426.00 1143412 1142811 SINDU | 11690.43 1143442 11479.39 -130.51
For Sell Short Day the B LOW was 11585.00/ 11585.00 11509.73| 11596.58 YM Day  11680.00  11426.00
Possible HIGH for Sell Short Day  § 11778.81 11776.68 11759.67 11771.72] 51%  53% Jbased on Ave Penetration of 5D
Possible HIGH for Sell Short Day | 11846.87 11829.13 11831.14 1183638 89% | 85% Jbased on Ave 3 Day Rally
Possible LOVI for Sell Shor‘ll}az 1133612 1133633 113562.85 11341.43] 49%  51% Jbased on Ave of Sell I}aIUioIation on 5§ dazs

Odds bazed on the 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tomerrow wilbea  SellShort day. ES | thersforehasa % | chance of making a high above 1306.00 andupte | 1313.54 based on Ave Penetration of S0
therefore haz a 8%% | chance of making a high above 128050 andupto | 1321.26 bazed on Ave 3 Day Rally

therefore haz a 53% |chance of making a Low below 1274.00 and down to 1264.73 |bazed on Ave of Sell Day Viclation on 55 dayz

Tomorrow wilbea  SellShort day. ER2 | therefore haz a % | chance of making a high above 757.60 |and up to 763.66 | bazed on Ave Penetration of 5D
therefore haz a 91% | chance of making a high above 746.00 and up to 767.256 bazed on Ave 3 Day Rally

therefore haz a 45% | chance of making a Low below 736,70 and downto 729.76 |based on Ave of Sell Day Violation on 55 days

Tomorrow wilbea  SellShort day. NO | thersfore haz a 62% | chance of making a high above 1976.00 andupto | 1991.21 bazed on Ave Penetration of SD
therefore hag a 91% | chance of making a high above 195250 andupto | 2005.62 |bazed on Ave 3 Day Raly

therefore hag a 45% | chance of making a Low below 1923.75 and downto 1903.91 |baged on Ave of Sell Day Violation on 55 days

Tomorrow wilbea|  SellShort | day. YM | therefore haz a B4%  |chance of making a high above 1171300 and upto | 1177881 bazed on Ave Penetration of S0
therefore haz a 91%  chance of making a high above 11595.00 and upto | 11848.87 bazed on Ave 3 Day Rally
therefore haz a 49%  chance of making a Low below 11426.00 and down to 11336.12 bazed on Ave of Sell Day Violation on 55 days




Tuesday August 19", 2008

Oh well we had a 87% chance of getting above 1290 but it failed, we therefore had a failed 3
day rally. In the past year this has not happened very often even it this bear market, but it does
confirm the bearish trend in the market.

Tomorrow is BUY day. Normally on a BUY day we need a decline from the SS day high.
Having closed on the lows we should expect a test of today's low and we have a 59% chance
of making the Low First.

8/20/2008
24H | Day [Current  High Low Last
For Buy Day the S5 HIGH was 1283.000 127450 127450 127685 127718 Only ES 1283.00 126275 1268.25 -13.75
For Buy Day the 55 LOW was 1262.73) 126275 126275 1263.11| 1262.84 $SPX | 127665 126311 126669 1191
ESDay 127450 1262.75
Possible HIGH for Buy Day 129591 1287.86 1286.79 1291.02 1290.39] 43%  39% Jbased on Ave Penetration of 550
Possible LOW for Buy Day 126523 124823 124941 126221 425127 §100% 96% | based on Ave Decline
Possible LDWtorEuIDaI 1261.37 1251.84 1252.24) 1254.356 1251.70) 67%  63% Jbased on Ave BuzUnder
ERZ24h ERDay ERD11 SRut Awverage | 24H Day JCurrent  High Low Last
For Buy Day the 55 HIGH waz 74430 73960 TIBE0 TO04 74054 Only] ER2 T44.30 726600 730,200 1360
For Buy Day the 55 LOW was 725,60 72560 725800 72650 72583 SRUT 739.04 726900 730.03 1104
ER2 Day  T739.60 725.60
Possible HIGH for Buy Day 75340 74872 T48.34| T43.54  T49.68) 41% | 38% | based on Ave Penetration of SSD
Possible LOW for Buy Day 725,73 72235 T2M.68 72360  T723.34] 98%  98% Jbased on Ave Decline
Possible LDwmrBuIDaI 749.03  718.85 T1844 T20.86  T19.200 59% 55% Jbased on Ave BuzUnder
NG 24h  NQ Day SNDX Average | 24H | Day JCurrent  High Low Last
For Buy Day the S5 HIGH was 1945.50) 1538.00 1933.13]  1939.21 Only [{]#] 19446.50 1903.000 1919.000 -24.50
For Buy Day the 55 LOW waz 1903.00) 1503.00 1900.41) 190214 SHNDX | 193343 190041 1908.68 -24.02
NG Day | 1938.00 1903.00
Possible HIGH for Buy Day 1962.08 1952.69 1947.94 1954.24] 48% | 48% | based on Ave Penetration of 550
Possible LOW for Buy Day 1898.33 139367 189113 1894.38] 98% | 98% | based on Ave Decline
Possible LDWtorEuIDaI 1885.80 188545 158246 1884.57 ) 59% | 57% | based on Ave BuzUnder
YM 24h  YM day SINDU  Average | 24H | Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 11208.00) 11508.00 1147817 1148872 Only | YM#F  11509.00 1131200 11351.000 -148.00
For Buy Day the 55 LOW was 11312.00) 11312.00 11318.50) 1131417 SINDU | 1147847 1131850 1134855 -130.84
Y Day 11420000 11312.00
Possible HIGH for Buy Day 11607.85 11631.00 11589.58 11609.48) 37% 37% |based on Ave Penetration of 550
Possible LOW for Buy Day 14270.37 | 11290.29 11260.73 11273.804100% | 94% Jbased on Ave Decline
Possible LDWIorBuIDaI 11207.67 11211.33 1121415 11211.05] 61%  61% Jbased on Ave BuzUnder
Odds based on the 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tomorrow willbe a Buy day. ES | therefore hazs a 43% |chance of making a high above 1283.00 |and up to 129591  bazed on Ave Penetration of S50
therefore has a 100% | chance of making a Low below 1283.00 |and down tg 1265.23  bazed on Ave Decline
therefore has a §7% | chance of making a Low below 1262.75 and downto 125137 bazed on Ave Buy Under
Tomorrow willbe a Buy day. ER2Z | therefore has a 41% |chance of making a high above 744,30 andupto 753.10 | bazed on Ave Penetration of 35D
therefore has a 98% |chance of making a Low below 744.30 anddownto 72573 bazed on Ave Decline
therefore has a 59% | chance of making a Low below 725.60 |and downto 719.03 based on Ave Buy Under
Tomorrow willbe a Buy day. NG | therefore has a % | chance of making a high above 1946.50 |and up to 1962.08 bazed on Ave Penetration of 55D
therefore has a 98% |chance of making a Low below 1946.50 |and down to 1893.33 bazed on Ave Decline
therefore has a 53% | chance of making a Low below 1903.00 |and down to 1885.80 based on Ave Buy Under
Tomorrow willbe a Buy day. YM | therefore has a 3% |chance of making a high above 11509.00 and upto | 11607.85 bazed on Ave Penefration of 35D
therefore has a 100% | chance of making a Low below 11509.00 and down to 11270.37 bazed on Ave Decling

therefore haz a 61% |chance of making a Low below 11312.00 and down fo 11207.67 bazed on Ave Buy Under




Wednesday August 20", 2008
Today the markets were confused with 2 of them making low 1st and 2 last.

Tomorrow is Sell day, often the confusing day. Based on usual rally averages we should go
higher but the odds of making a lower low is also in the balance

8/21/2008
24H | Day fCurrent High Low Last
For Sell Day the B HIGH was 127875 1276.75 127875 127801 1278.57 Onlyj ES 1276.75 126050 1273.75 5.25
For Sell Day the B LOW was 1260.50) 1260.50) 1260.50) 126116 126067 SSPK | 127601 126116 1274.54 7.85
ESDay 1276.75 126050
Posszible HIGH for Sell Day 1287.26 1289.09 1289.00 1288.79 1288.53] 62% 47% Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 128739 1285.41 1283.04 128362 1284.87Q100%  95% |based on Rally from low on BD
Possible LDL'MorSeIIDaz 124747 124601 124743 124848 1247.42) 57% 55% Jbased on Ave Buz‘u’iolatinn
ER224h ERDay ERD11 SRut Average ] 24H  Day JCurrent High Low Last
For Sell Day the B HIGH was 73960 73960 T3DBO0 T7IBET 73834 Only] ERZ 739.60 72380 73140 1.10
For Sell Day the B LOVY was 723800 723800 F2380 72483 T2408 SRUT 738.57 72483 T80 1.57
ER? Day | 739.60 723.80
Possible HIGH for Sell Day 74563 T4646 74681 74574  T46.16] 56% | 55% | based on Ave Penetration on SD
Possible HIGH for Sell Day T41.80 74133 74105 74043 T41.45)100% 95% Jbased on Rally from low on BD
Possible Lm'ﬂc-rSeIIDaz 71595 71587 71598 71736  T16.29) 56%  54% Jbased on Ave Buz‘u’iolatinn
NG 24h  NQ Day SHNDX Average | 24H Day |Current High Low Last
For Sell Day the B HIGH was 1935.00| 1936.00 193242 183431 Onlyj] NO 1936.00 190225 191550 -3.75
For Sell Day the B LOW was 190225 1802.25 180002 1801.51 SNDX | 193242 190002 1M3.02 4.34
NG Day = 193600 190225
Possible HIGH for Sell Day 1955.69  1957.20 1954.84 1965.91] 50%  52% Jbased on Ave Penetration on 5D
Posszible HIGH for Sell Day 1947.06  1944.37 1940.08 1943.84]100% 96% Jbased on Rally from low on BD
Possible LDch—rEelll}az 188099 1879.16 187749  1879.21) 56% 54% Jbased on Ave Euz‘u’iolatinn
YM 24h  YM day SINDU  Average | 24H | Day [Current  High Low Last
For Sell Day the B HIGH was 11452.00) 11452.00 1145415 1145272 Only§ YM#F 1145200 11286.00 11406.00  50.00
For Sell Day the B LOW was 11286.00| 11236.00 11280.58) 1128753 SINDU | 1145415 11280.58 1141743  68.58
¥M Day | 11452.00  11286.00
Possible HIGH for Sell Day 1156229 11560.72 1156367 11558.86) 52% | 46% |based on Ave Penetration on 5D
Poszible HIGH for Sell Day 1151267 11489.06 1149261 11493.11]100% 96% Jbased on Rally from low on BD
Posszible LDL'ﬂfc-rSeIIDaz 11180.00 11473.36 11174.36 11175.91] 1%  61% Jbased on Ave Eu:‘u’iolatinn
Odds based on the 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tomarrow will be a Sell day. ES | thersfore haz a 52% chance of making a high above 1276.75 andupto | 1287.26 bazed on Ave Penetration on 50
therefore haz a 100% | chance of making a high above 126050 |andupto | 1287.39 bazed on Rally from low on BO
therefore haz a 57% chance of making a Low below 1260.50 |and downto 124747 bazed on Ave Buy Vinlation
Tomorrow will be a Sell day. ER2 | thersfore haz a % chance of making a high above 739,60 and upto 74563 |bazed on Ave Penetration on S0
therefore haz a 100% | chance of making a high above 72380 and upto 741,80 |bazed on Rally from low on BD
thersfore has a % | chance of making a Low below 723.80 anddownto 71595  based on Ave Buy Violation
Tomorrow will be a Sell day. NQ | thersfore haz a % chance of making a high above 1936.00 andupto | 1955.69 bazed on Ave Penetration on S0
therefore haz a 100% | chance of making a high above 1902.25 andupto | 1947.06 bazed on Rally from low on BO
therefore has a % |chance of making a Low below 1902.25 and downto 1880.99 based on Ave Buy Violation

Tomerrow will be a Sell day. YM | thersfore haz a 52% chance of making a high above 11452.00 andupto | 11552.29 bazed on Ave Penetration on 50
therefore haz a 100% | chance of making a high above 11286.00 andupto | 11512.67 bazed on Rally from low on BD
therefore haz a 61% | chance of making a Low below 11286.00 and down fo 11180.00 bazed on Ave Buy Vhlation



Thursday August 21%, 2008
Today was a Sell day, the confusing day, so we tested the lows from yesterday and after a few
test of the highs we finally manage to get above the highs

Tomorrow is SS day. Having closed close to the highs, we will have a 57% chance of making a
higher high. However it's summer Friday doldrums, so | would expect the test first.

8/22/2008

24H | Day JCurrent | High Low Last
For Sell Short Day the S HIGH was 128175 1281.75) 1281.75] 128140 128186 Onlyj ES 128475 1263.25 1271525 1.0
For Sell Short Day the S LOW was 128328 128305 128325 126822 128374 SSPX | 128140 126522 1217.72 348
For Sell Short Day the B LOW was 126050 1260.50| 1260.50| 126116 126087 ESDay 128175  1263.25
Possible HIGH for Sell Short Day | 1289.29 129013 120116 1289.73 1290.08) 57% | 54% Jbased on Ave Penetration of 5D
Possible HIGH for Sell Short Day | 1291.26 128944 1287.71 1288.64 1289.49) 87%  85% Jbased on Ave J Day Rally
Possible LOW for Sell Short Da 125391 1252.67 125217 1254.95 125343 54% 51% |based on Ave of Sell Day Violation on 35 days

ER224h ERDay ERD11 SRut Awerage] 24H | Day JCurrent  High Low Last

For Sell Short Day the S HIGH was 732500 730500 73080/ 72885 7304 Onlyj ER2 73250 THA60 72280 -850
For Sell Short Day the S LOW was T80 THE0 7260 T4 THE2 SRUT 7120.85 72246 72525 635
For Sell Short Day the B LOW was 723800 723800 72380 T2483 72406 ER2 Day  730.90 721,60

Possible HIGH for Sell Short Day 73856 73746 73793 73547  T37.28] 5%  56% ]based on Ave Penetration of 5D

Possible HIGH for Sell Short Day 74505 74353 74378 T4360  743.99) 89%  B89% |based on Ave 3 Day Rally

Possible LOW for Sell Short Da 71450 T356 71361 7640  T14.13) 46%  46% Jbased on Ave of 3ell Day Violation on §5 days

NQ 24h  NQ Day SNDX  Average | 24H | Day |Current | High Low Last
For Sell Short Day the S HIGH was 1917.00 1317.00 1913.39) 1915.80 Onlyg NG 1917.000  1888.25 190650 -9.50
For Sell Short Day the S LOW was 188825 1888.25 1885.24| 188758 SNDK | 191339 188624 190674 -6.28
For Sell Short Day the B LOW was 190225 150225 1900.02) 150151 NGO Day = 197.00  1838.25
Possible HIGH for Sell Short Day | 193221 193340 193007 1934.79] 61%  57% |based on Ave Penetration of 30
Possible HIGH for Sell Short Day | 1955.37 1952.49 1949.08 195231 8%%:  &7% ]based on Ave 3 Day Rally
Possible LOL’JiorSeIIShortDaz 1666.37  1867.58 1670.83 1868.93) 46%  46% Jbased on Ave of Sell Daz‘n.fiolation on 55 dazs
YM 24h  YM day SINDU  Average | 24H | Day JCurrent  High Low Last
For Sell Short Day the S HIGH was | 1147500 11475.00 1147621 1147540 Only | YM#F | 1147500  11304.00 1140500  -1.00
For Sell Short Day the 5 LOW waz | 11304.00) 11304.00 131557 1130788 SINDU | 114761 1131557 1143021 12.78
For Sell Short Day the B LOW was | 11286.00 11286.00 1128058 1128753 YM Day | 11475.00  11304.00
Possible HIGH for Sell Short Day | 11540.81 11538.68 1154545 11541.65] 50% | 52% Jbased on Ave Penetration of 30
Possible HIGH for Sell Short Day | 11539.87 11520.13 11521.99 11527.33] 87%  83% |based on Ave 3 Day Rally

Possible LOW for Sell Short Da 113,22 11212.50 1123310 11219.61] 50% | 52% Jbased on Ave of Sell Day Violation on §5 days

Oddz based on the 24h only
Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

Tomerrow wilbea  SellShort  |day. ES | therefore haz a 57% |chance of making a high above 1284.75 andupto | 1289.29 bazed on Ave Penetration of 5D
therefore has a &7% | chance of making a high above 126050 andupto | 1291.26 bazed on Ave 3 Day Raly
therefore haz a % | chance of making a Low below 1263.25 \and down to 1253.91 |based on Ave of Sell Day Violation on 55 dayz

Tomerrow wil bea  SellShort  |day. ER2 therefore haz a 57% | chance of making a high above 73250 andupto | 738,56 based on Ave Penstration of S0
therefore haz a 8% | chance of making a high above 72380 andupto | 74505 basedon Aved Day Raly

therefore has a %  chance of making a Low below 721.60 and downto 714.50 based on Ave of Sell Day Violation on 55 days

Tomorrow wilbea|  SellShort  ||day. HQ | therefore has a 61% | chance of making a high above 19700 andupte | 193221 bazed on Ave Penetration of 2D
therefore haz a 8% | chance of making a high above 190225 andupto | 195537 based on Ave 3 Day Raly

therefore has a % chance of making a Low below 1888.25 and down to 186837 bazed on Ave of Sl Day Violation on 55 days

Tomerrow wilbea|  SellShort  ||day. YM | therefore haz a % chance of making a high above | 11475.00 andupto | 11540.81 bazed on Ave Penetration of S0
therefore haz a 8%  chance of making a high above | 11286.00 andupto | 11539.87 based on Ave 3 Day Rally

therefore has a % chance of making a Low below | 11304.00 and down to 11213.22 based on Ave of Sel Day Violation on 53 days




Friday August 22", 2008
Friday ended up making a better 3 day rally then expected, probably because of the last 3 day
failed rally

Monday is a BUY day and therefore we should expect a Decline first before we can buy.

8/25/2008
24H | Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 1294000 129400 1294.000 1293.09 129377 Only ES 129400 127160 129225 1675
For Buy Day the 55 LOW was 1271.500 128275 128275 1277.58 1278485 35PX 120309 127789 129220 1448
ESDay 120400 128275
Pozzible HIGH for Buy Day 1306.91 1306.85 130597 130746 1306.80Q 42% 40% Jbased on Ave Penetration of 550
Possible LOW for Buy Day 126633 126796 1269.05 1268.81 1268.04]100% 96% Jbased on Ave Decline
Possible LDL'MDrBuIDaE 126036 127208 127241 126613 126775 67% 63% Jbased on Ave BuHUnder
ER224h ERDay ERD11 SRut Average] 24H Day JCurrent High Low Last
For Buy Day the 55 HIGH was 730.40) 73940 730400 TIBTE 730D Only] ER2 739.40 2140 736000 1540
For Buy Day the 55 LOW was 721400 72720 TaT200 TR0 VaREE SRUT 13678 72530 73760 1235
ERZ Day  739.40 121.20
Pozzible HIGH for Buy Day 748200 74852 T4844 74828 T748.29] 40%:  37% |based on Ave Penetration of 550
Possible LOW for Buy Day F20.79 72248 TNMB1 72357 T21.96) 956%  98% | based on Ave Decline
Possible LDL’MDrEuIDaI 714,97 72061 72048 7938 7T18.79) 60%  56% Jbased on Ave BuzUnder
NQ 24h NG Day $NDX Average | 24H  Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 194125 194125 193776 1940.09 Onlyj HNQ 194125 190125 1920500 2225
For Buy Day the 55 LOW was 1801.25) 1916.50 1915.36 1911.04 SHDX | 1937.76 191536 1947 403
NQ Day | 194125 1916.50
Possible HIGH for Buy Day 195683 195504 1952.67  1955.11) 47%  47% Jbased on Ave Penetration of 550
Possible LOW for Buy Day 189316 1897.08 189692 1895.39) 95% 95% Jbased on Ave Decline
Possible LDL'MorEruI Daz 18584.556 189948 1897.98  15894.00f 60% 58% Jbased on Ave BuzUnder
YW 24h  YM day SINDU  Average | 24H Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 11636.00) 11636.00 11683213 1163471 Onlyy YM#F 1163600 11374.00 11647.00 209.00
For Buy Day the 55 LOW was 1137400 11374.00 114268.7% 11381.60 SINDU | 1163243 11426.79 11628.06 197.85
YM Day | 11636.00 1148100
Possible HIGH for Buy Day 11734.85 11758.00 1174354 1174546] 36%  36% Jbased on Ave Penetration of 530
Possible LOW for Buy Day 11397.65 11417.21 1141523 11410.034100%  95% Jbased on Ave Decline
Possible LDL'MorEruIDaz 11271.97 11275.53 1132483 11280.78) 62%  62% Jbased on Ave BuzUnder
Odds based on the 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tomorrow will be a Buy day. ES | therefore haz a 42% | chance of making a high above 129400 andupte | 130691 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 129400 and downto 1266.33 baszed on Ave Decling
therefore hazg a 67% chance of making a Low below 1271.50 and downto 1260.36 baszed on Ave Buy Under
Tomorrow will be a Buy day. ER2 | therefore haz a % | chance of making a high above 739.40 and upto 746.20 bazed on Ave Penetration of S50
therefore has a 98% |chance of making a Low below 73940 |and downte 720,79 bazed on Ave Decline

therefore has a % | chance of making a Low below 72140 |and downto 714.97 bazed on Ave Buy Under

Tomorrow will be a Buy day. NQ | therefore haz a 47% | chance of making a high above 1941256 andupto | 195683 bazed on Ave Penetration of S50
therefore has a 98% |chance of making a Low below 1941.25 and downto 1893.16 bazed on Ave Decling
therefore has a % chance of making a Low below 1901.25 and downto 1884.55 based on Ave Buy Under

Tomorrow will be a Buy day. YN | therefore haz a 36% | chance of making a high above 11636.00 and upte  11734.85 |bazed on Ave Penetration of S50
therefore has a 100% | chance of making a Low below 11636.00 and down to 11397.65 |bazed on Ave Decline
therefore has a 62% | chance of making a Low below 11374.00 and down to 11274.97 |bazed on Ave Buy Under




Monday August 25", 2008
As mentioned on the last report we were to expect a decline today. The markets did just that
and the decline reached the projected numbers.

Tomorrow is a SELL day, since we closed on the lows today we should expect a rally. We also
have a 56% chance of making a lower low, before we start the rally.

8/26/2008
24H | Day fCurrent | High Low Last
For Sell Day the B HIGH was 128225 1285.50 128550 128047 123843 Only ES 1292.25  1264.26 126650 -25.75
For Sell Day the B LOW was 126425 128425 128425 128487 128441 $5PX | 129047 1264.87 126684 -25.36
ESDay 128550 1264.25
Poszsible HIGH for Sell Day 130257 1297.56 1297.85 130297 1300.16] 53% | 47% Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 129104 1239.09 1286.77 128729 1285.55Q100% 95% Jbased on Rally from low on BD
Poszsible LDL’JforSeIIDaI 1261.22 1250.66 1250.68 125189 1261.16Q 56% 54% Qbased on Ave Eu:‘u’iolation
ERZ74h ERDay ERD11 SRut Average ] 24H Day JCurrent  High Low Last
For Sell Day the B HIGH was 73850 734200 73420 T7IBAD TISTS Onlyj] ER2 738.50 7690 TH.70 1630
For Sell Day the B LOW was 716.00) 71690 71880 T18.08 TIT.19 SRUT 73610 718.06 72054 AT.08
ERZ Day 73420 716,90
Possible HIGH for Sell Day 74453 TH.06 TH41 74327  T4257) 55%  54% Jbased on Ave Penetration on S0
Possible HIGH for Sell Day T34.73 73423 73400 73346  734.10Q100% 95% Jbased on Rally from low on BD
Possible LDWforEelll}az 709.23 70945 709.23 T10.73  TO09.59) 56% | 55% Jbased on Ave Buz‘u’iolation
NG 24h  NQ Day SNDX Average | 24H  Day Current  High Low Last
For Sell Day the B HIGH was 1930.75) 1821.50 191880 1923.68 Only NG 1930.75  1887.00 189500 -34.50
For Sell Day the B LOW was 1887.00) 1887.00 188569 1586.56 SNDX | 1913.80 1685.69 1889.72] -M.75
NG Day | 1921.50 188700
Possible HIGH for Sell Day 1950.44 194270 1941.22 194478 49% | 51% Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 1934.26 1928.60 1926.25  1928.37100% | 96% Jbased on Rally from low on BD
Possible LOW for SeIIDaz 1586598 1364.1 1863.44 1364.54] 56%  55% Jbased on Ave Buz‘u’iolation
¥YM 24h  YM day SINDU  Average | 24H | Day JCurrent | High Low Last
For Sell Day the B HIGH was 11627.00 11627.00 1162627 116826.78 Only | YM#F  11627.00 11356.00| 11384.00 -233.00
For Sell Day the B LOW was 11356.00| 11356.00 1136283 11358.21 SINDU | 11626.2F 1136265 11386.256 -241.54
Y Day  11568.00  11356.00
Poszsible HIGH for Sell Day 11724.62 11732.42 1173233 11729.79] 53% | 47% Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 11581.98 11588.79 11564.36 1156838 J100% 96% Jbased on Rally from low on BD
Poszsible LDL’JforSeIIDaI 11250.00 11243.36 1124641 11246.59] 60%  60% Jbased on Ave Eu:‘u’iolation
Odds based on the 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tomorrow wil be a Sell day. ES | therefore haza 53% | chance of making a high above 1292.256 andupto | 130257 bazed on Ave Penetration on SO
thersfore has a 100%  chance of making a high above 1264.25 andupto | 1291.04 baszed on Rally from low on BD
therefore haz a % | chance of making a Low below 1264.25 and downto 1261.22 bazed on Ave Buy Violation
Tomorrow wil be a Sell day. ER2| therefore haz a hh% | chance of making a high above 73850 |andupto 744,63 | bazed on Ave Penetration on SO
thersfore has a 100%  chance of making a high above 716.90 andupto 734.73 | bazed on Raly from low on BD
therefore hazs a % | chance of making a Low below 716.90 and downto 709.23 baszed on Ave Buy Violation
Tomorrow wil be a Sell day. NG | therefore haz a 49% | chance of making a high above 1930.75 andupto | 1950.44 baszed on Ave Penetration on SO
therefore hazg a 100%  chance of making a high above 1867.00 andupte | 1931.26 bazed on Rally from low on BD
therefore has a %  chance of making a Low below 1887.00 and downto 1865.98 baszed on Ave Buy Violation

Tomorrow wil be a Sell day. YM | therefore haz a h3% | chance of making a high above 11627.00 andupte | 1172462 bazed on Ave Penstration on S0
thersfore has a 100%  chance of making a high above 11356.00 and upte | 1158198 bazed on Raly from low on BD
therefore has a %  chance of making a Low below 11356.00 and down to 11250.00 bazed on Ave Buy Viclation




Wednesday August 27", 2008

Today was a SS day. You can notice that the numbers in last night's report offered good resistance
today. First we bounced off yesterday's high at the 1275 area and finally broke through on the second
attempt. We then found more formidable resistance right at the numbers at 1283.50 to 1285 area

Tomorrow will be a Buy day. On a Buy day we should expect a decline from the SS day highs. Having
closed close to the highs and having only a 41% chance of making a higher high, 1 would expect that the
decline will start at the open and the low will be made last. We also have a 68% chance of making a
lower low and would anticipate the low to come in at 1254-57 area.

8/28/2008
24H  Day JCurrent | High Low Last
Far Buy Day the 35 HIGH was 1285.25| 128525 1285923 128505 1285.20 Only ES 1285.25 126550 128275 11.00
For Buy Day the 55 LEWY was 1265.50| 126950 126950 127003 1268.63 $SPX | 1285.05 1270.03| 128166 1015
ES Day | 1285.25 1269.50
Possible HIGH for Buy Day 120846 129810 | 1297.22 129942  1298.22 ] #1°%  39% Qbased on Ave Penetration of 550
Possible LOW for Buy Day 1257.54 125914 1260.24 1260.T0  1259.41 J100%  96% Jbased on Ave Decline
Possible LOW for Buy D 125447 1258.62 1258.99 1258.54 1257.65] 6%  64% Jbased on Ave Buy Under

ER224h ERDay ERD11  $Rut  Awerage | 24H  Day [Current  High Low Last

For Buy Day the 55 HIGH was 73630 73630 TIB3I0 7ISAES TIEMN Only] ER2 T36.30 T20.00  T31.50 T.60
For Buy Day the 55 LCWY was 72000 V22400 X400 72329 TMAET $RUT T35.55 T23.29  T32.95 3.4
ER2? Day | T36.30 T22.10
Possible HIGH for Buy Day T45.10 | 745,42 74504 T45.05  T45.15] 39%  3T% Qbased on Ave Penetration of 550
Possible LOW for Buy Day M7.62) T898 T18.35 72004  T18.75] 98%  98% Jbased on Ave Decline
Possible LOW for BlE Dﬁ 7363 71539 TM500  T17.33  T15.34Q 61%  56% Jbased on Ave Blg Under
HG 24h NG Day $HDX Average | 24H Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 1916.50| 191650 191353 191551 Only ] HQ 1916.50 0 188200 190250 1100
For Buy Day the 55 LEWY was 1582.00| 188350 15881.54 1858235 $HDX | 191353 188154 190030 13.98
HEG Day | 191650 1833.50
Possible HIGH for Buy Day 1932.08 193119 1928.34 193054 46°% | 46% Jbased on Ave Penetration of S50
Possible LOW for Buy Day 1868.30 | 187215 187T1.50  1370.65 ) 98°%  93% |Dbased on Ave Decline
Possible LOW for Bl% Dﬁ 1865.37 | 1866.10 1863.77 186508 61%  5%% Jhased on Ave Blg Under
YM2dh YM day $INDU  Average | 24H | Day [Current | High Low Last
For Buy Day the 55 HIGH was 1155200 11552.00 11554 46 11552.82 Only ] YM [ 11552.00 0 11366.00 1150200 %000
For Buy Day the 55 LCWY was 1136600 11366.00 M3IF 77 1137126 $IHDU | 1155446 11381.77 1150251 §9.64
YM Day | 1155200 11375.00
Possible HIGH for Buy Day 11650.85 1167400 11665.87 11663.57 | 36%  36% Jbased on Ave Penetration of 550
Possible LOW for Buy Day M2 1M3I3L06 11336.62 11327.20 J100%  95% Jhased on Ave Decline
Possible LOW for BLE Dﬁ 11266.37 1126983 11280.96 11272.39] 63%  63% Jbased on Ave Blg Under
Odds based onthe 24h only
* Average of the Oudids for Day Session only
Odids of the event hapenning has nothing to do by how much
Tomarrowe will be a Buy day. ES |thereforehaz a M%  chance of making & high above 1285.25 andupto | 129816 bazed on Ave Penetration of S50
therefore has a 100% | chance of making a Low helow 1285.25 and dovwnto 1257.54 bazed on Ave Decling
therefore has & 68%  chance of makinﬁ a Lowy helowy 1265.50 and dovento 125447 bazed on Ave Elu; Urder
Tomarrowe will be a Buy day. ER2 | therefore has a 39%  chance of making & high above T36.30 andupto 745140  bazed on Ave Penetration of 35D
therefore has a 98%  chance of making & Low below 736.30 anddownta T17.62  bazed on Ave Decline
therefore has & 61%  chance of making & Low below T20.00 and downta T13.63  based on Ave Buy Under
Tomarrowe will be a Buy day. NGO | therefore has a 4%  chance of making & high akbove 19650 andupto | 193208 bazed on Ave Penetration of S50
therefore has a 98%  chance of making & Low below 196,50 and dowwnto 186830 bazed on Ave Decling
therefore has a 61%  chance of making & Lovw below 1882.00 and downtao 1865.37 based on Ave Buy Under
Tamarrowe will be a Buy day. VM | therefore has a 36%  chance of making & high above 1155200 andupto | 11650.85 |hased on Ave Penetration of S50
therefore has a 100% | chance of making a Low helowy 11552.00 and down to 11312.91 |hased on Ave Decline

therefore has a 63% chance of makinﬁ a Lowy helowy 11366.00 and down to 11266.37 |hased on Ave Bu: nider



Thursday August 28", 2008
Well today did not go according to plan. We did reach the projected highs on ES and ER2/AB. We
failed to get a decline on ES day session only, and the others managed to get at least a small one.

Tomorrow is a Sell day. We should normally expect a rally from today's lows but most of it has been
done today. Sell day is often a confusing day and tomorrow being last summer Friday just before a long
weekend and it is month end also, it could be easily a very confusing day.

8/29/2008
240 Day JCurrent  High Low Last
For Sell Day the B HIGH was 1300000 130000 130000 130068 130017 Only ES 1297.75 ) 129675 129705 -0.25
For Sell Day the B LOW was 1275500 128800 125800 128379 128382 $SPX | 1300.68 128379 1300.68  19.02
ESDay | 1300.00  1238.00
Possible HIGH for Sell Day 130,32 13206 132,05 131348 1311.90] 52%  47% [based on Ave Penetration on SD
Possible HIGH for Sell Day 130202 13259 131038 1306.00 130775 === 95% [based on Rally from low on BD
Possible LOW for Sell D 126282 127479 127450 127146 127092 57% | 55% Jbased on Ave Buy Violation
ER223h ERDay ERD11 $Rut Average J?4H Day JCurrent  High Low Last
For Sell Dary the B HIGH was 74780 T47E0| T4TE0 TATFR V47 ED Only | ER2 T45.20 14360 T45.00 0.00
For Sell Day the B LOW was 2730 V3350 733500 VI3AY TaRO7 $RUT T141.78 13397 T4L.7% 1484
ER? Day = T41.50 133.50
Possible HIGH for Sell Day T53.83 75466 TH5.M 75496  T54.62) 54% 53% |based on Ave Penetration on SD
Possible HIGH for Sell Day T4.9%  T50.69) T50.49 T49.24  T48.85)7== 95% |based on Rally from low on BD
Possible LOW for Sell Dﬂ T19.83 72585 T26.00 72682  T24.65] 57% 56% Jbased on Ave Blghfiolation
HO 24h NG Day $NDX  Awverage J24H Day JCurrent High Low Last
For Sell Day the B HIGH was 192400 192400 192119 192306 Only NG 1907.50 0 190425 190650 1.00
For Sell Day the B LOW was 1891.000 1903.00 130420 1899.40 $HDX | 19119 190420 191512 1482
HO Day | 192400 190300
Possible HIGH for Sell Day 1943.69 194520 1943.61 194416 ] 48%  50% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 193477 194414 194331 194074 === 96% based on Rally from low on BD
Possible LOW for Sellnﬂ 1370.30 1830.61 188230 1877.74] 571% 55% I}aseilonAueBthiolmion
YM24h YW 24h $INDU  Average §24H Day JCurrent High Low Last
For Sell Day the B HIGH was 11711.00 11711.00 1171518 1171239 Only g YM 1169400 1168400 1169200  -3.00
For Sell Dary the B LOW was 1144300 1144300 1149979 11461 .83 §IHDU !11?15.13 1149979 | 1171548 212,67
YMDay 1171100 1155800
Possible HIGH for Sell Day 11808.62 11316.42 11821.24 1181543 52%  46% |based on Ave Penetration on 5D
Possible HIGH for Sell Day 11666.38 11643.28 11699.23 11669.63 |25 96% Jbased on Rally from low on BD
Possible LOW for Sell Dﬂ 11339.65 11330.36 11383651 11352.4TQ 61%  §8% |based on Ave Blﬁviolation

Odds based on the 24h only

Average of the Odds for Day Session only
Odids of the event hapenning has nothing to do by how much

therefore has a 52%  chance of making a high ahove 1300.00 and upto 1310.32 hazed on Ave Penetration on S0
therefore haz a 100% chance of making & high ahave 1275.50 |and up 1o 1302.02 |hazed on Rally from lovw an BD

therefore has a 57%  chance of makinﬁ a Low below 127550 |and dowen to 126282 bazed on Ave Elu: Yiolation

Tomarrawe will be a Sell day. ER2 | therefore haz a 54%  chance of making & high ahove T41.80 andupto 753.83 bazed on Ave Penetration on =0
therefore has a 100% chance of making a high ahove 121,30 and upto T44.99 bazed on Rally from lowe on BD

therefore haz a 57%  chance of makinﬁ a Lowy belovw T27.30 and downto  T19.83 bazed on Ave Elu; Yinlation

Tomorrowe will be & Sell day. N | therefore has & 48%  chance of making a high ahove 1924.00 and upto 1943.69 hazed on Ave Penetration on S0
therefore haz a 100% chance of making & high ahave 1891.00 |and up 1o 193417 |bazed on Rally from lovw an BD

therefore has a 57%  chance of makinﬁ a Lo below 1891.00 |and down to 137030 bazed on Ave Elu: Yinlation

Tomarrawe will be a Sell day. YM | therefore haz a 52%  chance of making & high ahove 171100 andupto | 11808.62 bazed on Ave Penetration on 5D
therefore has a 100% chance of making a high ahove 11443.00 andupto | 11666.38 baszed on Rally from low on BD

therefore haz a 61% chance of makinclq a Lo belowy 11443.00 and down to 1133965 bazed on Ave Elu: Yinlation

Sell

Tomarrowe will be &

day. ES



Friday August 29", 2008
Today was a Sell day, and as such when we tested the highs early and failed to make new high, then it
was time to short.

Tuesday will be a SS day. | would be looking for a rally since we do not have much of a 3 day rally.

—_

9/1/2008

2 Day JCurrent  High Low Last
For Sell Shart Day the 5 HIGH was 129300 129775 129775 128759 14777 Only] ES 1295.00 128150 128250 -15.50
Far Sell Shart Day the 5 LOWY was 1281500 126150 126150 128274 128181 $SPX | 120759 128274 128283 -17.85
For Sell Shart Day the B LOWY was 127550 128500 128800 128379 128382 ESDay 1297.75  1281.50
Possible HIGH for Sell Short Day | 130574 1306.29 1307.23 130607 1306.33] 5%% 55% |based on Ave Penetration of 5D
Possible HIGH for Sell Short Day | 130612 1316.58 131521 131111 1312.28] 38%  85% [based on Ave 3 Day Rally
Possible LOW for Sell Short [ 127246 1270.92 1270420 127250  1271.50] 52% 4% fbased on Ave of Sell Day Violation on 55 d

ER224h ERDay ERD11 fRut Average J24H Day JCurrent  High Low Last

Fior Sell Shaort Day the S HIGH was 74610 V4610 T4E10 T45G0  T458% Only | ER2 T46.10 73610 739.90 -S40
For Sell Short Day the S LOW was 736100 TIEAD TIEA0 TATA4 TIEIE $RUT T45.60 144 713950 829
For Sell Short Day the B LOWY was 727300 TIRED TIIAO TIIAY 7ROV ER? Day  T46.10 T36.10

Possible HIGH for Sell Short Day 15228 15253 Thl22 Twd42  T5236) 59% 57%Qbased on Ave Penetration of S0

Possible HIGH for Sell Short Day T48.40 75344 TH3A40 THA61  T51.89) 89% §9°%Ibased on Ave 3 Dav Rally

Possible LOW for Sell Short [ 12826 128,05 7211 712878  T23.80] 46% 4% Qbased on Ave of Sell Day Violation on 55 d

HO 24h  HO Day $HDX  Average |24H Day [Current High Low Last
Faor Sel Shart Day the 5 HGH was 1905.00 190150 1899.56 190302 Only | H@ 1908.00  1367.50 1875.00  -30.50
For Sell Shart Day the 5 LOW was 1867 .50 1867 50 18BE 1 18E7.27 $HDX | 1899.56  1866.81 187254 -42.58
Faor Sell Shart Day the B LOVY was 183100 1903.00 1804200 1899.40 HO Day | 190150 1867.50
Pozsible HIGH for Sell Short Day | 192340 1917.75 19634 19946 3% 59% Ibased on Ave Penetration of SO
Possible HIGH for Sell Short Day | 1943.37 195259 195259  1949.51] 89% §8% Jbased on Ave 3 Day Rally

Possible LOW for Sell Short D 1847.62  1846.83 1851.40  1848.62 0 45%  45% Ibased on Ave of Sell Day Violation on 55 d
YM 24h YW 24h $IDU  Average J24H Day [Current  High Low Last
For Sell Short Day the S HIGH waz | 11698.00 1169800 117323 1170308 Only | YM 1169800 11527.00 11541.00 -154.00

For Sell Short Day the 5 LOWwas | 11527.00 11527 00 1154339 1153246 | HNDU_A11713.23 11543.39 1154355 -1T1.63
For Sel Shart Day the BLOW was | 1144300 1144300 11489.79 1146183 YMDay 11697.00  11527.00
Possible HIGH for Sell Short Day | 11768.83 11767.10 11787.15 1177436 52%  54% Jbased on Ave Penetration of SD

Possible HIGH for Sell Short Day | 11697.65 11678.79 1173264 11703.03 ) 88% | 84% Jbased on Ave 3 Day Rally

11436.22 11437.83 1146092 114499

Odds based on the 24h only

Pozsible LOW for Sell Short [ 4§% | 52% [based on Ave of Sell Day Violation on 55 d

Average of the Odds for Day Session only
Odds of the event hapenning hag nothing to do by how much

Tomarrow wilbea | SellShort  day. ES  thereforehaz a 5%% chance of making a high above 1298.00 and upta 1305.74 hazed on Ave Penetration of 5D
therefore has & 88%  chance of making a high above 127550 and upta 1306.12 hased on Ave 3 Day Rally

therefore has & 52% chance of makinﬁ g Loy belavw 1281.50 and dowento 127216 hased on Ave of Sel Dax Yinlation an 3 days

Tomarrow wilbea | SellShort  day. ER? thereforehaz a 5%% chance of making a high above T46.10 and upto 152.28 hazed on Ave Penetration of 3D
therefore has & 8%% chance of making a high above T21.30 and upto T48.40 hased on Ave 3 Day Rally

therefore has & 46%  chance of makinﬁ g Loy belavw 73610 and dovenita 729,26 based on Ave of Sell Dax Yinlation an 3 days

Tomarrow wilbe | SellShort  day. HO  therefore haz g 63%  chance of making & high above 190800 and upta 192340 bazed on Ave Penetration of 5D
therefore has & 8%% chance of making a high above 188100 and upta 1943.37 based on Ave 3 Day Rally

therefore has & 45%  chance of makinﬁ g Loy belavw 1867.50 and dovento  1847.62 hased on Ave of Sel Dax Yinlation an 3 days

Tomorrow wilbe | SellShort  day. VM therefore haz g 52% | chance of making & high above 1169800 and upto | 11768.83 based on Ave Penetration of S0
therefore has & 8%% | chance of making a high above 1144300 and upto | 11697.65 based on Ave 3 Day Rally

therefore has & 48%  chance of makinﬁ alovw belowe 1152700 jand dowwnto 11436.22 hazed on Ave of Sel Daz Yinlation an =3 days



Tuesday September 2™, 2008
Today was a perfect SS Day. We made new Highs and at just about the projected highs. We then
reversed and nailed the projected lows.

Tomorrow is a BUY day. Having closed on the lows and being at the average decline numbers | would
not expect much more of a decline. However we do have a 67% chance of making a lower low on ES.

Data for tradini on: Wednesdai. Seetember 03, 2008
24H  Day JCurrent  High Low Last

Far Buy Day the 55 HIGH was 1303.500 130350 1303500 1303.04 130339 Only ES 1303500 127150 1276.50 -6.04
Far Buy Day the 55 LOW was 1271500 127150 1271500 1272200 127 65 $SPX | 1303.04 1272200 1277.58 525
ES Day | 130350 1271.50
Possible HIGH for Buy Day 136,49 | 131643 1311555 1MTAT  1316.49] 42%  40% Jbased on Ave Penetration of 55D
Possible LOW for Buy Day 1276.10| 1277.39 1278.49 127910 12TT.ITQ100% 95% Jbased on Ave Decline
Possible LOW for Buy D 1260.47 | 1260.62 1260.99 1260.71  1260.70§ 67°% 63% Jbased on Ave Buy Under
ERZ24h ERDay ERD11 $Rut Awerage | 24H Day JCurrent  High Low Last
Far Buy Day the 55 HIGH was 79590 78580 73580 74597 TASEV Only] ER2 735.90 73060 T38T0 120
Far Buy Day the 55 LOW was 73060 V3080 73060 73S Tals4 JRUT 3497 15T 1388 -0.949
ER2 Doy~ T755.90 130,60
Possible HIGH for Buy Day T64.82 76513 T64.74  T64.60  T64.82) 4%  38% Jbased on Ave Penetration of 55D
Possible LOW for Buy Day T37.40  T738.84 T38AT 739.T1  T38.53] 98%  98% Jbased on Ave Decline
Possible LOW for Buy D T24.23  T723.89 72350 72561 T2A31Q 60%  56% Jbased on Ave Buy Under
NG 24h  HE Day $HDX  Awerage | 24H | Day JCurrent  High Low Last
Far Buy Day the 55 HIGH was 1915500 181550 1272 191457 Only] HO 1915500 13400 185150 23540
Far Buy Day the 55 LOW was 154400 1544.00 184307 184389 FHDX | 191272 134307 185014 -22.40
NG Day 191550 184400
Possible HIGH for Buy Day 1930.78| 1929.93 192725 1929.32] 47%  47% based on Ave Penetration of 55D
Possible LOW for Buy Day 1867.70| 1871.70 1871.28  1870.23] %5%  98% Jbased on Ave Decline
Possible LOW for Buy D 1827.37| 1826.60 1825.30  1826.42 ] 60%  58% Jbased on Ave Buy Under
YM 24h  YM day $IHDU  Average § 24H  Day JCurrent  High Low Last
Far Buy Day the 55 HIGH was 11793.00 11793.00 173017 1179206 Only] YM 1179300 11466.00 11510.00  -31.00
Far Buy Day the 55 LOW was 11466.00 11466.00 11471.90) 11467 .97 FINDU 1179047 1147190 11516.92  -26.63
YM Day | 1179300 11466.00
Possible HIGH for Buy Day 1189471 11916.76 1190418 1190522 37% | 37% ]based on Ave Penetration of 550
Possible LOW for Buy Day 11556.19  11575.11 1157519 11568.83 §100% 95% ]based on Ave Decline
Possible LOW for Elg Dﬂ 1136637 11369.83 1137109 11369410 61%  61% Jbased on Ave Blg Under

Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

‘ (Odds based on the 24h only I

day. ES | therefore has a 2%  chance of making & high ahove 130350 [andupto IM6.49 bazed on Ave Penetration of S0
therefore has a 100% | chance of making & Low below 1303.50 |and downto 1276.10 bazed on Ave Decline

therefore has a 67% chanceof makinﬁ a Lowe helowy 127150 |and downto 126047 based on Ave Elux Under

Tomarrawy will be & Buy

Tomorrowe will be a Buy 0%

day. ER2 | therefore has a
therefore has a

chance of making a high ahove
98% chance of making a Low below

75590 andupto

T64.82 baszed on Ave Penetration of S50

755.90 anddownto TIT.H  hased on Ave Decline

therefore has a 60% chance of makinﬁ a Lo below T30.60 anddownto T2423  hasedon Ave Eluz Unidder
Tomarrawy will be & Buy day. NG | therefore has a 4% chance of making & high ahove 1550 andupto  1930.78 bazed on Ave Penetration of S0

therefore has & 98% chance of making & Lo below 19550 |and dovento 1867.70 bazed on Ave Decline

therefore has a 60% chance of makinﬁ a Lowe beloyy 184400 \and downto 1827.37 based on Ave Elux Under

Tamarrawy will be a Buy

therefore has a 61%  chance of makinﬁ a Lo belowy 11466.00 and doven to 11366.37 bazed on Ave Eux Unicder

day. YM | therefore has a
therefore has a

%
100%

chance of making & high above
chance of making a Lowe below

11793.00 and upto

11894.71 bazed on Ave Pengtration of 250

11793.00 |and dowen to 11556.1% baszed on Ave Decline



Wednesday September 3", 2008
Today was a Buy day. As we saw Yesterday's low offered some support but not for long. We had a 67%

chance of making a lower low and we did on all except ER2/AB. Russell is holding better then the
others lately.

Tomorrow will be a SELL day, often a confusing day. We should expect a rally from today's low. We
also have a 56% chance of making a lower low. Should we gap down below today's low at the open, we
will have a 95% chance of getting above that low at some point in the day.

Data for trading on: Thursday, September 04, 2008
24H  Day JCurrent  High Low Last
For Sell Day the B HIGH was 1281.00] 125100 128100 128060 125080 Only ES 1281.00 1265.25| 1275.50 -1.00
For Sell Day the B LOWY was 1265.25| 126525 126525 126559 1265.34 $SPX | 1280.60 1265.59 | 1274.98 -2.60
ES Day | 1281.00 1265.25
Possible HIGH for Sell Day 1291.32 ) 129306 129305 129310 1292.63 ] 51%  46% Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 129170 128957 1287.47 1287.65 128910 Q100% 96% Jbased on Rally from low on BD

Possible LOW for Sell D 125257 125225 125229 125330 1252.60 ] 56%  56% Jbased on Ave Buy Violation

ER224h ERDay ERD11 $Rut  Average | ?4H  Dav JCurrent = High Low Last
For Sell Day the B HIGH was 748200 V4320 V4820 74758 T4B05 Only}] ER2 T48.20 T33.60  TH.80 3.00
For Sell Day the B LOWY weas 73360 73500 73500 73n42 TIATE $RUT T4H.59 73542 TH.M 340
ER2? Day | T48.20 T35.00
Possible HIGH for Sell Day 75423 75506 75541 THATG  TH5ABT] 53%  52% Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 5.3 75211 75193 75062  T5L49)100% 95% gbased on Rally from low on BD

Possible LOW for Sell D 72613 72745 T27.50 712827 T27.34] 56% 55% gbased on Ave Buy Violation

t Odlds based on the 24h only I

HG 24h  HQ Day $HDX  Awverage | ?4H  Day JCurrent | High Low Last
For Sell Day the B HIGH was 1859.50| 183650 1854 .42 1856.81 Only H 1859.50 1821.75| 183450 1725
For Sell Day the B LOWY weas 182175 18175 152045 184.33 $HDX | 185442 1820.48| 1833.09  -17.05
HG Day | 1856.50 1821.75
Possible HIGH for Sell Day 1879.1% 1377.70 187684  1877.91 | 47% | 49% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 1865.05 1862.89 1859.59  1862.51 100°% 95% Jbased on Rally from low on BD
Possible LOW for Sell D 15800.97  1798.95 179811 1799.34] 58% | 56% Jbased on Ave Buy Violation
YM24h YM day $INDU  Average | 24H  Day JCurrent  High Low Last
For Sell Day the B HIGH was 11563.00 11563.00 1155438 1156013 Only] YM  11563.00 1142000 115400  30.00
For Sell Day the B LOWY weas 1142000 1142000 1141653 11418.54 $IHDU | 1155438 1141653 1153288 1596
YW Day | 1156300 11420.00

Possible HIGH for Sell Day 11660.62 11665.42 1166044 1166316 | 51%  46°% fbased on Ave Penetration on S0
Possible HIGH for Sell Day 1164393 11621.27 11616.22  1162T.131100% | 96% Jbased on Rally from low on BD
Possible LOW for Sell D 11316.65 11307.36 11303.25  11309.09 ) 60% | 58% Jbased on Ave Buy Violation

Average of the Odds for Day Session only
COdds of the event hapenning has nothing to do by how much

Tamorroe wwill be a Sell day. ES |therefore haz a 51%  |chance of making a high above 1281.00 |and upto 1291.32 haszed on Ave Penetration on 5D
therefore has a 100%  chance of making a high above 1265.25 |and upto 1290.70  hazed on Rally from low on BD
therefore has 56%  chance of making a Lo el 1265.25 |and down ta 125257 based on Ave Buy Vidlation

Tamorroe wwill be a Sell day. ER2 | therefore has a 53% |chance of making a high above T48.20 andupto 75423 bazed on Ave Penetration on 5D
therefore has a 100%  chance of making a high above 733.60 andupto 751.31  bazed on Rally from low on BD

therefore has & 36%  chance of makinﬁ a Loy helowy 73360 anddownto 72613 based on Ave Elux Yiolation

day. HQ | therefore hazs a

Tamorroe wwill be a Sell

therefore has a

therefore has & 58%  chance of makinﬁ a Lot belowy A321.75 |and doven to 1800.97 hased on Ave Elu: ‘iolation

day. M | therefore hazs a

Tamorroe wwill be a Sell

therefore has a

therefore has a 0% chance of makinﬁ a Lowy belowy 1142000 and dowen to 11316.65 bazed on Ave Elu: ‘ialation

4%
100%

chance of making & high above
chance of making & high above

1%
100%

chance of making & high above
chance of making & high above

1859.50 |and upto
1821.75 |and upto

11563.00 and upto
1142000 and upto

187919 hased on Ave Penetration on 5D
1865.05 hazed on Rally from low on BD

11660.62 bazed on Ave Penetration on 5D
11643.93 bazed on Rally from low on BD



Thursday September 4™, 2008

Today was Sell day. As mentioned last night we did get above 1265.25 after the gap open. However the
failure to start closing the gap in soon after the open made it a day to short because TVGR was in effect.
We did get brief support at the 1252 numbers from the report just to be broken and drop further. For
those of you that are not familiar with TVGR check our forum for explanations.
http://www.mypivots.com/forum/topic.asp?whichpage=0.9&TOPIC _1D=3237&#15817

Tomorrow is SS day. Using my positive 3 day cycle theory, we have an 86 to 88% chance of getting
above the Buy day low at some point before the close on Friday. Based on these odds I will be looking
for any confirmation indicator or system signal to go long till we reach that level.

Data for tradini on: Fridai. Seitember 05, 2008
240  Day JCurrent | High Low Last

Possible LOW for Sell Short D

1225.64

12244 1223.95

1225.94

1224.99

53%

Far Sell Short Day the S HIGH was 1277000 126825 1266825 12180 12M .33 Only ES 127000 123500 123650 -38.75
Far Sell Short Day the S LOW was 123500 123500 123500 1236419 123530 $SPX | 127180 123619 1236.83  -33.15
Far Sell Short Day the B LOW was 126525 126525 126525 126559 126534 ES Day = 1268.25 123500

Possible HIGH for Sell Short Day 128468 1276.45 1277.64 128018  1279.74] 60°%  55% ]based on Ave Penetration of SD

Possible HIGH for Sell Short Day 129582 129356 129229 129234  1293.63 ] 88%  86% |based on Ave 3 Day Rally

50%

baged on Ave of Sell Day Violation on 55 d

ER224h ERDay ERD11  fRut Awerage | 24H  Day JCurrent | High Low Last
Far Sell Short Day the S HIGH was 74350 TITE0 VA0 TIBA1| 73945 Only] ER? T43.50 540 TS.T0 -22.20
Far Sell Short Day the S LOW was 71540 ™540 TS5400 TE40|  T15ES $RUT 7381 HMed4d  T18.62  -23.29
Far Sell Short Day the B LOW was 73360 73500 VISO0 TIS4Z| 7476 ER2 Day 73190 T5.40
Possible HIGH for Sell Short Day T4.79 THAI 74509 THEI  T46.03] 60%  53% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day T54.85 75469 75493 THAA1 THA65] 89%  §9% Jbased on Ave I Day Rally

Possible LOW for Sell Short D T08.61  TOTAS TOT.48  T09.41  T08.16] 47%  45% Jbased on Ave of Sell Day Violation on 55 d

HG 24h  HO Day $HDX  Average | 24H | Day JCurrent | High Low Last
Far Sell Short Day the S HIGH was 1636.25 182675 182461 182920 Only] HQ 1836.25 177400 T75.75  -53.50
Far Sell Short Day the S LOW was 177400 177400 177478 177426 FHDX | 132461 177478 1TT478 -58.11
Far Sell Short Day the B LOW was 182175 182175 182048 182133 HO Day | 1326.75 177400
Possible HIGH for Sell Short Day 1851.43 134293 184129 1845.22 ] 63%  60% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day 187357 1370.60 1868.05  18T0.T4] §9°%  88% Jbased on Ave 3 Day Rally
Passible LOW for Sell Short D 1753.98  1753.22 1758.91 175537 ) 46%  36% Jbased on Ave of Sell Day Violation on S5 d

YM24h YM day $INDU  Average | 24H | Day JCurrent | High Low Last
Far Sell Short Day the S HIGH was 11554.00 11554.00 11532.48 11546583 Only] YM 1155400 1118200 1120000 -341.00
Far Sell Short Day the S LOW was 11182.00 11182.00 M176.02 1118001 $IHDU | 1153248 11176.02 11138.23 -344.65
Far Sell Short Day the B LOW was 11420.00 11420.00 11416.53) 11418 54 YM Day | 11460.00 1118200
Possible HIGH for Sell Short Day | 11625.63 11623.94 11606.50 1161869 ]| 53%  54% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day | 11676.56 11658.17 T1650.53 11661.75 ] 88%  §4% Jbased on Ave I Day Rally
Passible LOW for Sell Short D 1109229 11093.77 1109391 11093.32 ] 49°%  53% Jbased on Ave of Sell Day Violation on 55 d

Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

t Odds based onthe 24h only l

Tomorrow willbe a|  SellShort

Tomorrow willbe a|  SellShort
SellShort

Tomorraw will be a

Tomorrow willbe a|  SellShort

day. ES

day. ER2 | therefore has a

day. NG | therefore has a

day. YM | therefore has a

60%
88%

therefore has a
therefore has a

60°%
therefore has a 89%
63%
therefore has a 89%
53%

therefore has a 89%

chance of making & high above
chance of making & high above

therefore has a 53% chance of makinﬁ a Low helow 1235.00 and dovwnto 1225.64 hazed on Ave of el Dax Yiolation on 55 days
chance of making & high above
chance of making & high above
therefore has a 1%  chance of makinﬁ a Low helow T15.40  and downto 708.61  bazed on Ave of Sel Dax Yiolation on 55 days
chance of making & high above
chance of making & high above
therefore has a 4%  chance of makinﬁ a Low helow ATT400 and dovwnto 1753.98 hazed on Ave of el Dax Yiolation on 55 days

chance of making & high above
chance of making & high above

therefore has a 49%  chance of makinﬁ a Low helow 1118200 and dowen o 1109229 bazed on Ave of Sell Dax Yiolation on 55 days

127T7.00 and upto
1265.25 and upto

T43.50 andupto
733.60 andupto

1836.25 and upto
1821.75 and upto

1155400 and upto
1142000 and upto

1284.68 bazed on Ave Penetration of SD
1295.82 based on Ave 3 Day Rally

749.7%9  based on Ave Penetration of SD
754.85 bazed on Ave 3 Day Rally

1851.43 bazed on Ave Penetration of SD
1873.57 based on Ave 3 Day Rally

11625.63 hazed on Ave Penetration of 5D
11676.56 hazed on Ave 3 Day Rally


http://www.mypivots.com/forum/topic.asp?whichpage=0.9&TOPIC_ID=3237&#15817

Friday September 5", 2008
Today was a SS day and we didn’t get the full rally expected but having started from much lower, the
market did give it the old college try.

Monday will be a Buy day. We should therefore expect a decline from today's high. The average decline
would take us back to today's low. We will have a 67% chance of making a lower low and a 66% chance
of making that low last.

Data for trading on: Mundai. SeFtember 08, 2003
240 Day [Current  High Low Last
For Buy Day the 55 HIGH was 124525 124525 124525 124484 124547 Only ES 124525 121650 1241.00 4.50
For Buy Day the 55 LOW was 121650 11650 1241650 121723 121665 $SPY | 124494 1MT.23 12421 548
ESDay | 124525 121650
Possible HIGH for Buy Day 1258.24| 125848 1257.30 0 125937  1258.2TQ 41% 39%Qbased on Ave Penetration of 55D
Possible LOW for Buy Day AMTET | 121892 122007 122077 121936 | =2 95% Jbased on Ave Decline
Possible LOW for Buy D 1205.59 | 1205.74 1206.08 120588 1205.82 ] 67% 63% Jbased on Ave Buy Under
ER224h ERDay ERD11  $Put  Average |24H Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 722100 72210 TR0 TM49 TAM.E5 Only | ER2 72210 702,200 T1850 -1.20
For Buy Day the 55 LOW was 02200 70220 V02200 702853 V0240 $RUT 721.4% T02.98  T18.83% 0.23
ER2 Day |  T22.10 T02.20
Possible HIGH for Buy Day 7302 7333 73094 T¥A2  T3A0Q 40% 37%Qbased on Ave Penetration of 55D
Possible LOW for Buy Day T0353  T04.97 T04.32  T06.15  TO4TAQ 98% 98% Jbhased on Ave Decline
Possible LOW for Buy D 695.83 69549 69510  697.02  695.86] 59% 55% Jbased on Ave Buy Under
NG 24h  HO Day $NDX  Average |24H Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 178050 178050 177585 1779.96 Only HQ 178050 1T4.25 177000 -5.75
For Buy Day the 55 LOW was 1T 25 172 174044 174098 $HDX | 1778.88  1740.M 1768.23  -6.55
HO Day | 178050 1T4H.25
Possible HIGH for Buy Day 1T95.78| 1794.93 17934 AT94T1] 47% 47% | based on Ave Penetration of S50
Possible LOW for Buy Day 1731.89 | 173582 173655  173475] 93% 98% Qbased on Ave Decline
Possible LOW for Buy D 172446 | 172311 172253 1723.56] 60% 59% jbased on Ave Buy Under
YM24h YM 24h $IHDU  Average §J24H Day JCurrent = High Low Last
For Buy Day the 55 HIGH was 11247000 11247 .00 1124515 11246.35 Only] YM | 11247.00 | 1104000 11227.00  27.00
For Buy Day the 55 LOW was 11040007 11040.00 1103755 11039.28 $INDU | 1124545 11037.85 11220.96 3273
YMDay | 1124700 11040.00
Possible HIGH for Buy Day 11348.71 113T0.76 1135916 11359.55] 36% 36% Jbased on Ave Penetration of 55D
Possible LOW for Buy Day 11007.84 11026.29 1102744 1102052 | =52 95% Jbased on Ave Decline
Possible LOW for Buy D 10941.86  10945.22 10938.38 10941.82] 62% 62°% |based on Ave Buy Under

Odds based onthe 24h only
Average of the Odds for Day Session only
(dds of the event hapenning has nething to do by how much

Tomarrawe will be a Buy day. ES |therefore has a H*% chance of making a high abave 1245.25 |and up to 1258.24 bazed on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 1245.25 |and downto  1217.67 baszed on Ave Decline
therefore has & G1% chance of makinﬁ & Low belowy 1216.50 and dowen to 120559 based on Ave Elux Linder
Tomarrowe will be 3 Buy day. ER2 | therefore haz a H0%  chance of making & high above 72210 |and up to T31.02 hazed on Ave Pengtration of 350
therefore has & 98% chance of making & Low below 12210 and dowento 703,53 bazed on Ave Decline
therefare has a 59%  chance of making & Low helow T02.20 anddownto  695.83 bazed on Ave Buy Under
Tomorrawy will be a Buy day. HO | therefore has a 41%  chance of making a high above 1780.50 |and up to 1795.78 bazed on Ave Penetration of S50
therefore has a 98% | chance of making a Low below 1780.50 |and downto  1731.89 bazed on Ave Decline
therefore has & 60% chance of makinﬁ & Low belowy AT4.25 and downto 172446 based on Ave Eux Linder
Tomarrawe will be a Buy day. YM | therefore has a 36%  chance of making a high abave 1124700 andupto | 11348.71 based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 1124700 and dowen to 11007.84 based on Ave Decline

therefore has & 62%  chance of makinﬁ & Lo helow T10M.00 and down to 1094186 based on Ave Elux Inider



Monday September 8", 2008

Today was a Buy day and we did get a decline but not from the normal SS day high. Having had a failed
positive 3 day rally on Friday this was one way the market could compensate for it. The Gap was never
filled on all but NQ and prevented us from getting the proper decline.

Tomorrow will be the Sell day, the confusing day. Having rallied from the lows of the day we made

most of the average Rally.
| would expect a continuation rally and maybe a test of today's highs.

Data for tradini on: Tuesdai. SeEtember 09, 2008
24H | Day JCurrent  High Low Last

For Sell Day the B HIGH was 1282000 127550 1278500 127442 127836 Only ES 128200 124675 126650 2550
For Sell Day the B LOW was 124675 124675 124675 124712 1246384 $SPY | 127442 2742 1267.79 2548
ES Day = 1278.50) 1246.75
Possible HIGH for Sell Day 129232 1290.56 129055 1286.92  1290.09f 50%  45% Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 127234 12T0.68 1268.73 1268.91  12T70.31 100% 96% Jbased on Rally from low on BD
Possible LOW for Sell D 1233.54 1233.23 1233.42 123434 1233.63] 57% 56% Jbased on Ave Buy Violation
ER224h ERDay ERD11 $Rut  Average | ?4H | Day JCurrent | High Low Last
For Sell Day the B HIGH was 745900 74450 74450 THE2 F43T Onlyj ER? T45.90 72260 73400 1550
For Sell Day the B LOW was F22B00 V22RO Y22ED) 72280  VXES $RUT 739.92 72290 73286 140
ER2? Day  T44.50 T22.60
Possible HIGH for Sell Day 75193 71836 75171 T47.09  T50.52] 52% | 52% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day T40.13) 73945 T38.32 T31.90  T39.211100% | 95% Qbased on Rally from low on BD
Possible LOW for Sell Dﬁ T1430 71469 TI147%  T54 T14.92] 57%  56% Jbased on Ave Btg Violation
HEG 24h NGO Day $HDX  Average | 24H | Day JCurrent | High Low Last
For Sell Day the B HIGH was 1815.25 179750 179652 180318 Onlyj Ha 181525 173525 178475 -10.25
For Sell Day the B LOW was 173525 173525 173485 173514 $HUDX | 179682 473483 176205 528
Ho Day | 1797.50 1735.25
Possible HIGH for Sell Day 183494 1315.T0 1819.24  1824.29] 47% | 48% Jbased on Ave Penetration on SD
Pogsible HIGH for Sell Day 1778.06 177573 1773.41  ATT5.73100% | 95% Jbased on Rally from low on BD
Possible LOW for Sell D 1713.68  1711.69 171188 1T12.42§ 59%  57% Jbased on Ave Buy Violation
YM24h YW day $INDU  Average | 24H  Dav JCurrent  High Low Last
For Sell Day the B HIGH was 1157900 11579.00 1157066 1157622 Onlyl VM 1157900 1131400 11497.00  270.00
For Sell Day the B LOW was 1131400 11314.00 1122479 11284 26 $IHDU | 11570.66 1 1122479 11510.74  290.43
YM Day | 1157900 1131400
Possible HIGH for Sell Day 11676.62 11684.42 11676.72  116T9.25 ) 50% | 45% Jbased on Ave Penetration on SD
Possible HIGH for Sell Day 11536.38 11514.07 11423.03 1149116 J100%  97% Jbased on Rally from low on BD
Possible LOW for Sell D 11206.80 11197.63 11107.65 11170.71 ] 60°% | 59% Jbased on Ave Buy Violation
Odds based onthe 24h only
* Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much
Tue, Sep 09 wilhe a Sell day. ES | therefore haz a 0% chance of making & high above 128200 and upto | 129232 hbaszed on Ave Penetration on =D
therefore haz a 100%  |chance of making a high above 1246.75 and upto | 1272.94 bazed on Rally from lovw on BD
therefore has & 51%  chance of making & Low belaw 1246.75 and dovento 1233.54 hased on Ave Buy Violation
Tue, Sep 09 wilbea Sell day. ER2  therefore has a 52%  chance of making a high ahove T45.%¢ and upto 751.93 baszed on Ave Penetration on S0
therefore has & 100% chance of making a high above T22.60 and upto T40.18  bazed on Rally fram low an BOD
therefore has a 51%  chance of making a Low below T22.60 and downto T14.80  based on Ave Buy Yiolation

Tue, Sep 09 wilbea Sell day. HO | therefore has & 47%  chance of making a high shove 181525 andupto | 183494 hased on Ave Penetration on SD
therefore has a 100% chance of making a high ahove 173525 andupto | ATT8.06 hased on Rally from low on BD

therefore has a 59%  chance of makinﬁ a Lowe below 173525 and dovento 1713.68 hased on Ave Eu; Yinlation
Tue, Sep 09 wilbea Sell day. YM | therefore has a 50%  chance of making a high ahove 1157900 and upto | 11676.62 based on Ave Penetration on =0

therefore has a 100% chance of making a high above 113400 and upto | 11536.38 based on Rally from low on BD

therefore haz a 60% chance of making a Lavwy below 1131400 and dowen to 1120680 bazed on Ave Buy Yiolation



Tuesday September 9™, 2008

Today was a Sell day. We tested Yesterday's highs during the overnight session , and failed to take it
out. We also had a 57% chance of making a lower low. This was achieve and it took 3 tests to finally get
through and ES and ER2/AB made it to the TTT projected lows.

Tomorrow is SS day. Based on positive 3 day rally we have an 84-86% chance of getting above 1246.75
at some point before the close tomorrow. Being in a Bear market and so close to the July lows, let's see
if we succeed in getting a positive rally.

Data for trading on: Wednesday, September 10, 2008

24H | Day JCurrent  High Low Last

For Sell Shatt Day the 5 HIGH vwas 1272.000 126950 126950 12658.66 127067 Only) ES 127500 122350 1221.250 -34.7%
For Sell Shart Day the 5 LOW was 1223500 122350 1223500 122451 122375 $SPX | 126866 122451 12245 -43.28
For Sell Shart Day the B LOW was 124673 124675 124675 1247120 124684 ESDay = 126950 122350

Possible HIGH for Sell Short Day 1282.68  127T7.70 127888 1277.04 12T5.08 ] 59%  54% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day 1277.32 127506 1273.79 127437 1275.13] 86%  84% based on Ave 3 Day Rally

Possible LOW for Sell Short D 121385 1211266 11227 121395  1213.18] 53% | 51% Qbased on Ave of Sell Day Violation on 55 d
ER224h ERDay ERD11 $Rut Average | ?4H Day JCurrent  High Low Last

For Sell Short Day the S HIGH was 740500 TI9B00 79800 7IEMM 795 Only] ER? T40.50 T06.70)  T09.60 -24.T0

For Sel Shart Day the S LOW was TOETO, TOETO TORYOD TOT29  TOE.85 $RUT 3811 T07.29  T07.2%  -25.57

For Sel Shart Day the B LOW was TI2E0 TXED TZ2ED T2A0 TXIEE ER2 Day  T39.30 T06.T0

Possible HIGH for Sell Short Day T46.7%  T46.33 T46.99 T403  T46.03) 59%  57% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day T43.85 T42.29 T4253  T4.59  T42.57) 88% 8% Qbased on Ave 3 Day Rally

Possible LOW for Sell Short D 699.68 698,54 698,63 69877  699.16] 48% 46% Jbased on Ave of Sell Day Violation on 55 d
HQ 24k HO Day $NDX  Average | 24H | Day [Current  High Low Last
For Sell Shart Day the S HIGH was 176025 1780.25 177832 1779.94 Only] HQ 1T80.25 172075 1729.75  -31.00
For Sell Shart Day the 5 LCW was 172005 172075 17255 17802 $NDX | 1779320 ATMSE ATHAS 4140
For Sell Shart Day the B LCWY vwas 173525 173525 173493 173514 HO Day | 1780.25 1T20.15
Possible HIGH for Sell Short Day 179543 17%6.43 1796.00  1795.95] 62%  59% Jbased on Ave Penetration of 5D
Possible HIGH for Sell Short Day 1T87.0T | 178410 17T82.50  1784.56 ] 83%  86% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short D 170026 1699.52 ATO4T1  1701.50 47%  47% Jbased on Ave of Sell Day Violation on 55 d
YM2dh YW day $INDU  Average | 24H | Day JCurrent  High Low Last
For Sell Shart Day the S HIGH vwas 11553.00 11553.00 NM&77 50 M5 A7 Onlyg YW 1158300 1122500 11246.00 -259.00
For Sell Shart Day the S LCWY was 1122500 1122500 NM23073 1289 $IHDU | A1577.500 1123073 11230.73 -280.01
For Sell Shart Day the B LCWY was 11314.00 11314.00 122479 11284 26 WM Day  11583.00) 1122500
Possible HIGH for Sell Short Day 1165463 11652.94 11651.52 11653.03 52% | 53% Jbased on Ave Penetration of 5D
Possible HIGH for Sell Short Day 11570.56 1155247 11458.79 1152747 86%  33% Jbased on Ave 3 Day Rally
Pogsible LOW for Sell Short D 1113348 1113503 11146.82  11138.449 50%  53% Jbased on Ave of Sell Day Violation on 55 d

Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

t Odds based on the 24h only l

Wed, Sep 10 wilbe s SellShort | day. ES | therefore has & 59%  chance of making & high above 127500 andupto 128268 based on Ave Penetration of S0
theretore has & 86%  chance of making & high above 124675 andupto 1277.32 based on &ve 3 Day Rally
therefore has & 53%  chance of making & Low below 122350 Jand downto 124385 based on Ave of Sell Day Vidlstion on 55 days

Wed, Sep 10 wilbea  SellShort | day. ER? | therefore has & 5%%  chance of making a high above T40.50 |andupto  T46.79  based on Ave Penetration of 5D
therefore has & 88%  chance of making a high above 72260 andupto T43.85 |hazed an Ave 3 Day Rally

therefore has & 8%  chance of makinﬁ & Lovy belovy T06.70 anddowwnto 699.68 based on Ave of el Da; Vidlation on 5% days

Wed, Sep 10 wilbea SellShort | day. HO | therefore has a 62%  chance of making a high above 1730.25 andupto 179543 based on Ave Penetration of S0
therefare has a §8%  chance of making & high above 1735.25 |andupto | 178707 based on Ave 3 Day Rally
therefare has & 7%  chance of making & Low below AT20.75 |and dowento 700,26 based on Ave of Sell Day Yiolstion on 55 days

Wed, Sep 10 wilbe s SellShort | day. YM | therefore has & 52%  chance of making & high above 1158300 jandupto 1165463 bazed on Ave Penetration of S0
theretore has & 88%  chance of making & high above ML jandupto 1157056 based on Ave 3 Day Rally

therefore has & 0%  chance of makinﬁ aLowy belowe 1122500 and doven to 1113348 based on Ave of el Da; Vinlation on 55 days



Wednesday September 10", 2008

Adding Sept 1st back in made today a Buy day. We had made most of the decline yesterday and we had
a small violation this morning. We then rallied and made most of what we should expect out of average
rally.

Tomorrow is Sell day. Since most of the rally is in, we should expect a test of the highs with a 51%
chance of making a higher high. We also have a 56% chance of making a lower low.

Data for trading on: Thursdai. SeEtember 11, 2008
24 Day JCurrent  High Low Last
For Sell Day the B HIGH was 124475 124475124475 124380 124454 Only ES 123550 123375 1235.50 1.00
For Sell Day the B LOWY was 122025 1241500121500 122160 122412 FSPX | 124390 122160 123204 1.53
ESDay | 124550  1222.50
Possible HIGH for Sell Day 125595 1257.57| 1257.37 1257.03  1256.98] 51% 46%Jbased on Ave Penetration on 5D
Possible HIGH for Sell Day 124707 124622 124406 124403 1245.34] 100%:  96% Jbased on Rally from low on BD
Possible LOW for Sell D 120,77 1208.70) 1208.69 120947 1208.66Q 56% 56% Jbased on Ave Buy Violation
ER224h ERDay ERD11 #Rut Awverage J?4H Day JCurrent High Low Last
For Sell Day the B HIGH was F2300 723000 Fa3A0 Y2183 TN Only | ER2 140 580 TIL.OO 0.20
For Sell Day the B LOWY was f0530 70530 70530 70528 70530 FRUT 12133 10528 TI1.16 9.87
ER? Day  T23.00 T05.30
Paossible HIGH for Sell Day T29.61 73036 T30.61 72938  729.99] 53% 52%]based on Ave Penetration on SD
Possible HIGH for Sell Day 72345 72286 712260 72088 722450 100% 95% |based on Rally from low on BD
Possible LOW for Sell Dﬁ 697.83  697.75 G697.80 69813  GOT.88) 54% 53%]based on Ave Blg Violation
HG 24h NG Day $NDX  Average |24H Day JCurrent | High Low Last
For Sell Day the B HIGH was 175575 175575 1754210 1758524 Only ] HO 1T 174075 1742000 225
For Sell Day the B LOW was 172600 1726.00 172576 1725582 FHDX | 17541 72576 173807 16.52
HO Day | 176200 173200
Possible HIGH for Sell Day 1771597 1776.80 177647 11764 ] 47%  49% |based on Ave Penetration on SD
Possible HIGH for Sell Day 1769.35  1766.90 176468  1766.98] 100% 95% Jbased on Rally from low on BD
Possible LOW for Sell Dﬁ 1705.60 170371 1703.87  1704.39] 5%% 58% Jbased on Ave Elg Violation
YM24h  ¥YM 24h $INDU  Average J24H Day JCurrent  High Low Last
For Sell Day the B HIGH was 11383.00 11383.00 11380 63| 113521 Only] YM 1129600 1127400 11292.00 1.00
For Sell Day the B LOW was 11185.00 11189.00 1121526 1119775 $INDU | 11380.63  1125.26 1126892 33.19
YW Day | 1138300 1121300
Possible HIGH for Sell Day 11488.43 1149681 1149482 11493360 51%  46%[based on Ave Penetration on SD
Possible HIGH for Sell Day 116,12 1139437 1141861 11409.70] 100%: 97" Jbased on Rally from low on BD
Possible LOW for Sell Dﬁ 11087.29 11073.32 11103.73 11089.78] 5%% 53% Jbased on Ave BlE Violation

Odids based on the 24h only

Average of the Odds for Day Session only
Qdds of the event hapenning has nothing to do by how much

therefore haz a 5% chance of making a high above 1244.75 and up to 1255.95 hased on Ave Penetration on S0
therefore has & 100% chance of making & high above 1220.25 and upta 1247.07 hazed on Rally from low on BD

therefore has a 36%  |chance of makinth a Loy below 1220.25 and downto 120777 baged on Ave Elu; Yiolation
Thu, Sep 11 wilbe a Sell day. ER2 | therefore has a 53% chance of making & high above 72300 and upto 729.61 based on Ave Penetration on S0
therefore has & 100% chance of making & high above T05.30 and upto 12345 bazed on Rally from low on BD

therefore has a 54%  chance of makinﬁ a Loy belgw T05.30 and downto  697.83 based on Ave Elu; Yialation

Thu, Sep 11 wilbe a Sell day. NG | therefore has a 4%  chance of making & high above 1755.75 and upta 177597 hazed on Ave Penetration on S0
therefore has a 100%  chance of making a high above 1726.00 and up to 1769.35 hased on Rally from low on BD

therefore has & 59%  chance of makinﬁ & Lowy below 172600 and downto 170560 hased on Ave Elu; Yialation

Thu, Sep 11 wilbea Sell day. VM | therefore has a 51%  chance of making & high above 1138300 andupto | 11488.43 hazed on Ave Penetration on S0
therefore has a 100%  chance of making a high above 11189.00 and upto | 113416.12 based on Rally from low on BD

therefore has & 59%  chance of makinﬁ & Lowy below 1118900 and downto 1108729 based on Ave Elu; Yialation

Sell

Thu, Sep 11 will be a

day. ES



Thursday September 11", 2008

Today was a Sell day. Having dropped overnight and making a Lower Low at close to the numbers, we
were to anticipate a rally from there and we did test the previous high but it waited to the last moment to
finally push through and achieve the projected Highs.

Tomorrow is SS day, We are above the average 3 day rally and we have a 56% chance of making a
higher high. Having closed on the highs | would anticipate that to happen.

Data for tradini on: Fridaﬁ. Seitember 12, 2008
240 | Day JCurrent  High Low Last

For Sell Short Day the 5 HIGH was 1254.000 1234.00) 1254000 124885 1233.00 Only] ES 125400 124225 125200 17.50
Far Sell Short Day the 5 LOVY was 11225 11225 11225 121104 11207 $SPX | 124998 121154 124905 1.
Far Sell Short Day the B LOVY was 122023 12130 121500 121600 12124 ESDay | 125400 121225

Possible HIGH for Sell Short Day 1261.74 126228 126348 125846  1261.49) 56%  52% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day 1250.51 125058 1249.08 1245.97 1249.79] 88% 83% ]based on Ave 3 Day Rally
Pogsible LOW for Sell Short [ 120197 120084 120063 120042 1200.96 ]| 54%  51% Jbased on Ave of Sell Day Violation on 55

TF23h  TFDay TFED11  $Rut  Average | ?4H  Day JCurrent | High Low Last

For Sell Short Day the 5 HIGH was 72130 TA300 T30 7M913 Ta007 Only] TF 121.30 699.70  T21.30 4.50
For Sell Short Day the 5 LOWY was §99.70 B99.700 69370 70043 £99.30 $RUT 1919 700.49  T1%.00 1.84
Far Sell Short Day the B LOVY was 705300 705.300 Y0230 Y0328 Y0930 TFDay o Data., Ao Data,,

Possible HIGH for Sell Short Day 2748 T21.73) 12842 72501 T21.16] 56%  55% [based on Ave Penetration of SD
Possible HIGH for Sell Short Day 126,40 72478 T25.05 T2LIT  T25.00Q 90% §%% Ibased on Ave 3 Day Rally
Possible LOW for Sell Short [ 69237 691,21 691,38 692,66 691.91) 4%%  47% Jbased on Ave of Sell Day Violation on 55 d

NG 24h O Day $NDX  Average | 241 Day [Current  High Low Last
For el Short Day the S HIGH was 178325 178325 177441 178030 Only] NG 178325 1M2ATS 178175 3150
For el Short Day the 5 LOW wag 171275 172075 17386 171574 $NDX | ATTAM | 1TI3.86 0 1TTIES 3558
Far el Short Day the B LOW wag 1726000 172600 172576 1725492 HGDay 178325 172075
Possible HIGH for Sell Short Day 1798.65 1799.50 179119 1796.45] 59% | 56% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day 177810 1775.38 177395 1T75.81] 86% | §5% Jbased on Ave 3 Day Rally
Possible LOW for Sell Short Dﬁ 1692.04  1699.30 1697.77 169637 46%  46% Jhased on Ave of Sell Dﬁ Violation on 55 "ﬁ
YW 24h YM day $INDU  Average | 231 Day |Current  High Low Last
For Sell Short Day the S HIGH was 1145900 11459.00 1144568 11454 56 Only] YM 1145900 11093.00 1145200 163.00
For el Short Day the S LOW wag 11093.00) 11093.00 1109567 | 11094.89 $INDU | 11445.68  11098.67 1143371 16479
For Sell Short Day the B LOW wwas 1118900 11189.00 M21526 1197 75 WM Day | 11459.00 1109300
Possible HIGH for Sell Short Day 11527.60 11526.00 TI¥T.37 1152366 | 51%  53% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day 11443.62 11425.83 LT 11439.07] 88%  85% Jbased on Ave 3 Day Rally

Possible LOW for Sell Short Dﬁ 1099947 11001.53 01258 1100463 ] 51%  54% Jbased on Ave of Sell Dﬁ\!iolation on 55 {Iw

Odds based onthe 24h only
Average of the (dds for Day Session only
Odds of the event hapenning has nothing to do by how much

Fri,Sep12 |wilbea SellShort | day. ES | therefore has & 56% chance of making a high above 125400 andupto | 1261.74 bazed on Ave Penetration of S0
therefare has a §8%  chance of making & high above 122025 andupto | 125051 based on Ave 3 Day Rally

therefore has a 54%  chance of makinﬁ a Low below 112,25 and down ta 1201.97  bazed on Ave of Sell Dax Yiolation on 55 days

Fri,Sep12 wilkea SellShort day. TF | therefore has & 56% chance of making a high above 7.3 andupto 12748  hazed on Ave Penetration of S0
therefore has a 90% chance of making a high above T05.30 andupto | T26.40 baszed on Ave 3 Day Rally

therefore has a 4% chance of makinclz & Lovy belovy 699.70  anddownto 692,37 hazed on Ave of Sell Da; Yiolation on 55 days

Fri,Sep12 |wilbea SellShort day. HO | therefore has & 59%  chance of making a high above 17T83.25 andupto | 1798.65 bazed on Ave Penetration of S0
therefare has a W% chance of making & high above 172600 andupto | 177810 bhaszed on Ave 3 Day Rally

therefore has a 4%  chance of makinﬁ a Low below AT2.75 and down ta 1692.04  bazed on Ave of Sell Dax Yiolation on 55 days

Fri,Sep12 wilkea SellShort | day. YM  therefore has & %  chance of making a high above 1145900 andupto 11527.60 based on Ave Penetration of S0
therefore has a 90% chance of making a high above 11189.00 andupto | 11443.62 bazed on Ave 3 Day Rally

therefore has a 1%  chance of makinclz aLlow belowe 1109300 and doven to 1098947 bazed on Ave of Sel Da; Yiolation on 55 days



Friday September 12", 2008
For a SS day we had a very range trading day. ES made a few attempts to go higher but it finally
reached the target at the end of the day but came close twice.

Monday will be a Buy day. As such on a Buy day we normally get a decline from the SS day high.
Having closed on the highs we may try an attempt higher but the odds are only 42%. We do however
have a 68% chance of making a lower low and that would match with the average decline when we test
today's low.

Data for trading on: 'Munday. September 15, 2008
HH Day JCurrent  High Low Last

For Buy Day the 55 HIGH waz (25025 128825 125025 126504 12584 Only ES 125925 123450 125850 .5l

For Buy Day the S5 LOW was {23450 123450 1234.80 123381 123433 b3 L S 1 M .5 R i 265
ES Day | 135025 123450

Proszible HIGH for By Day 127246 13TEAY 127150 186070 12F82] 4% 0% Qhased on Ave Penetmion of S50

Proszible LOW far Buy Day 12108 133553 123506 123043 12385005 5% Y hazed on Ave Decline

Poszible LOW lar Buy Da 128362 13305 X407 183249 122348] 68%  64%Qbased on Ave Buy Unde

TEHh TFDay TEOM1  $Ruw Average §24H Day fCuirent | High Low Last

For Buy Dy the S5 HIGH was fA830 73830 T30 TRAR TME Oily TF Tah.80 Mo.20  T¥igo 420

For Buy Day fhe 55 LOW was A0 ADX N0x fE 1048 $RUT 12354 M1.31 THG 126
TF Dy WHo DataiHo Data.,

Possible HIGH for By D.ig THA THB6 344 734 134,320 0% I hased on Ave Penetration of 550

Possible LOW for I"Fu:,I n.u:,- 6.9 TOr 0T TOrA1 ToF.ae 07 2T 98% 98 Qhased on Ave Decline

Possibla LOW for Buy Da Th3AF 70349 TORAY 70629 T03S3Q 62% 58 Qhased on Ave Buy Unde

N 24k NG [Ia:r $HDX Am;gﬂ Z4H I'J.1.y Corremt Higll Low Last
For Buy Day the 55 HIGH was 178650 176300 177547 1781 66 Only ] HO 178650 1750.000 177950 225
For Buy Day the 55 LOW was 1750.00 175000 437 1747 50 $HDX 177547 3T TTRTE 657
HO Day 178300 1750.00
Passibla HIGH for Buy Day a5 1T 17002 1797 19] AT% 475 fhased on Ave Pensiration of 550
Passible LOW for Buy Day ITH AT3E46 17FLEL 1T3R.5T] 98% %8%fhased on Ave Decline
Possible LOW for Buy Da 17372 173 725,30 172390 60% 58%Qhased on fwe Buy Under
Y 20 YK 24h $INDU. Awerage |40 Day fCorrent | High Low Last
For Buy Day the 55 HIGH was 11456.00 1140600 1145350 1147730 Onlyl YW TU48G00 T127EO0 10450000 300
For Buy Day the 55 LOW was 1127300 1127300 11200400 1127547 HNDU | 115953 112040 1215 41T
WM Day 1146000 1127300
Posslble HIGH for Buy Day 1159305 11614.00 1157890 M55HY 3T% 3% hased on Ave Penetration of S50
Posslble LOW for Buy Day 1124410 11561.75 112367 2851 100%  95% Y based on bwve Decline
Pogzlble LOW for Buy Da 1117568 1117850 1116250 1178800 63% 635 lased on Ave Buy Wnder
Oddds bagied on the 240 anly
* Average of the Ddils for Day Sesslon only
(il of the event hapenning has netlibing fo do by how mach
Mon. Sep 15 willbe & Buy day. ES iheredore has a 42%  chance of making & high abows 125925 and wp to 127246 bazed on Ave Penstration of S50
fheredore has 2 100%  chance of rmaking a Low balos 125025 and downto) 123108 bazed on &ve Dacline

therefore has 2 68%  chance of makmg a Low balow 1E450 and cownto 122362 bazed on Ava Suy Under

Mon, Sep 15 will be a Buy day. TF iheredore has 2 0% chance of making & high abows F25.30 and wp 1o T3.53 bazed on Ave Penstrafion of S50
fheredore has a Ba%  chance of making a Low balos F25.30 and gown to 70629 bazed on A Decling

therefore hag & G2 chance of reakeg a Low balow A0 and down lo TO3H2 based on Ave Buy Under

Mon, Sep 15 will be a Buy day. HO  iheredore has a 4% chance of making & high abows 118650 and wp to 180254 bazed on Ave Penstiation of S50
fheredore has a B chance of makng a Low belos 118650 and downto  1THUA bazed on Ave Dachne

therefore hag & 6% chance of reakeg a Low balow 175000 and down to 173272 based on Awe Suy Undes

Mon, Sep 15 will be g By day. "W therefore has & % chance of makag & high above | 1148600 and wp 1o 1159305 bazed on Ave Penatation of S50
fheredore has a 100%  chance of rakng & Low below  11486.00 and down to 1124490 based on Awe Decline
fheredore has a 63%  chance of makeg a Low below  1UEL00 and down 1o 1117568 based on Aee Suy Undes




Monday September 15", 2008
Well today was a Buy day and we were to expect a decline, and a decline we got. ES made a new 52 week low and
all indexes except Russell are over 20% lower from the highs last year putting us again officially in a Bear Market.

Tomorrow is Sell day. On a Sell day we should anticipate a rally from the buy day low. We closed on the lows and
we have a 57% chance of making a lower low. If we open with a gap down, we will have a 96% chance of getting
back above today's low of 1195.50.

Tuesday, September 16, 2008

Dy §Currant  High Low Last

Far Sell Day the B HIGH was 123925 125935 123925 126092 124207 ES 123825 119550 1%.25 4225
Far Sell Day the B LW was HO550 119550 119550 195205 195407 PSP 125052 119RT0 %0 S0
ES Day 123925 119550

Passille HIGH for Sell Day 125039 125195 126078 13379 125448 5 Jlased on e Penetration on S0
Possille HIGH for Sell Day 122240 12036 121898 1549 121992 s flavsad v Rally from low on BD

Possible LOW for Sell O 198315 118241 118277 118085  1182.40Q 57% bivzed an dwe Buy Wielation

TFDay TFD N Current  High Low Last

For Sell Day the B HIGH was 71870 71870 718, TF T BET.T0 E9.20 325D
For Sell Day the B LOW was GE7.T0 BET.TO . RUT 71850 68076 EBATE 0SD
TF Day =Me Data.3Ho Data.,

Possilile HIGH for Sell Day T 7H.H ! based oo dwe Penetration on 50

Possille HIGH for Sell Day 70524 70408 : bazed o Rally fram low on BD

Pogsible LOW for Sell Da G80.21  GH0.25 bivsed wn Awe Buy Wieladion

MO 24k MO Day $HDE Curreni  High Low Lt

For Sell Day the B HIGH was 176625 17EG.25 1767 &7 . Hi IT66.25 171180 17H.05  AT0S
For Sell Day the B LOW was 171150 171140 170542 . YHDE 75157 1T05.46 170546 6167
MO Day | 176625 AT11.50

Possible HIGH for Sell Day 786,72 174752 117976 hased on Ave Penetation on S0

Possible HIGH fai Sell Day 17500 175 68 114455 AF50.7T Dased on Bally fiom low an B0

Fogmible LOW lar Sell D 1691.30 1689./0 168385 168828 baied on Ave Buy Vielation

YW 24k YW day SINDL Cuiient | High Low Lzt

For el Day 1he B HIsH was 11485 00 114500 Tdb4 1344 YR 11EEh00  109Eh000 1094100 51000
Far =ell Day (he B LOW was 0G5 00 1058 00 04, A1 0 FINDU  11416.45 1075 1091751 S04.48
TR Dy 11255.000  10%935.00

Faossible HIGH for Sell I'.I.1:.I 11389 48 113% 46 MG2EEE 1143861 bised on Ave Penelration on S0

Passible HIGH for Sell I'.I.1y 116283 1114148 M121.31 11141.88 hivsed on F'..tlly fram low on B

Faossible LOYW for Sell i 10083344 1082474 10805,83 10821.34 hased on Ave Buy Wislation

(ilils based on the 24h only

Data for trading on:

J!u'.'eml];c of the Gdds for I:I.1:|I Sossion ﬁll!lri'
Odds of the event hapenning has nething to do by how much

123025 and up o | 1250.39 based on Axe Penelradion on 50

Tue, Sep 16 will be a Sell day. E5 | therelome has a % chance of making a high abow

therafore has a 100%  chance of rna'-:ing Fl I:lgl' s 119550 and up to 128244 based on Hall:,' raim bows an B0
tharalore has a ar'%  chanca of making a Low beloer 1135,50 |and down ta 118315 based on fwe Buy Yiolalian

Tue, Sep 16 will he 2 Sell |:f.'|]r TF  therelnee kas a 52%  chance of ma -:in[| H hl-:.||‘ ahoe &M and up fo 12931 based ari dwe Penalradion on 50
tharafore has 3 18%  chanca of making a high shoe BT andupfo | TO%EL  based on Rally from b on B0
tharaioe has a 3% chance of making A Lo befoer 7,00 and down fo G800 based on Ave Buy Violalian

Toe, Sep 16 will be 5 Sell day. N therefore has a 48%  chance of making a high sbowe 176625 andupto | T7B6.72 based on fve Penatration on 50
therafore has 3 101%  chanca of making 2 high showe 171050 andupto 175508 bhased an Rally fom ke on B0
tharafore has 3 0% chance of making a Low beloer 171050 and down do 169130 bazed on & Buy Vinlalion

Tug, Sep 16 will be Sall day. ¥M | theralom hasz a S2%  chance of making a high shoee 1128500 and up S0 1138948 based on fwe Penalradion on 50
therafore has 3 1% chance of making a high sbowe 1093500 and upto 1116283 based an Rally fiom ks on B0

tharafore has a 60%  chance of ma'r.in-] a Lorer by 00 and down do 1083344 based on dye Ell.ri inlaton



Tuesday September 16", 2008
Today was a good day for TTT. As mentioned in last night's report if we were to have a gap open then
we had a 96% chance of closing that gap. We did and even reached the projected highs.

Tomorrow is SS day, after a day like today | would expect more of a range day. Again if we gap down at
the open we will have a 88% chance of getting above 1195.50 before the close

Foe Sell Shod Day (e 5 HGH was
Fioe Sl Bhod Day thie 5 LOW was
Foe Sell Shod Day the B LOW was
Possible HIGH for Sell Short Day
Possibile HIGH for Sell Sher Day
Passibla LOW for Sall Short [

For Sall Short Day fae 5 HIGH was
Foe Zall Shodt Day the 5 LOW was
Foe Sall Short Day the B LOW was
Passibla HIGH for Sell Short Day
Passibla HIGH for Sell Short Day
Passible LOW for Sell Shart )

For Sall Shoet Day fhe 5 HIGH was
Froe Zall Shodt Oay the 5 LOW was
Foe Sall Shot Oay the B LOW was
Passible HIGH for Sell Sl Day
Passible HIGH for Sell Shor Day
Pasglble LOW for Sell Short Da

Fior Sall Shoet Day fhe 5 HIGH was
Fuoe Sl Shodt Oay the 5 LOW was
Foe Sl Shoat Oay the B LOW was
Poseible HIGH for Sell Slom Day
Pussible HIGH for Sell Shom Day
Piggible LOW foi Sell Shait Da

will bie &

W, Sep 17

W, Sep 17

will bie &

SellShoit

SellShoit

1241 .00
116300
JAE-3=1
128867
122553
1152.12

715
7500
BET.T0
T
.78
G767

N 24h
482
16290.00
7.
1763.31
176276
166024

M 24h
10830
1072500
1082200
11155.26

121,00
116735
115,40
1279.1%
LA XE]
1155.84

HE
B7E.00
BT
71.55
To7.19
.31

N Day
1740.25
1631.00
1711.40
17650
7a1.02
1669.55

I 2dh
110800
1072500
1082500
1115375

115042 117306
13147 1063353

day. TF

(rddls based on the 240 only

herafore has a

121,00
11er, 35
119,40
1230.38
122341
115561

TF#h TFDay TFD 1

TE
B7E.00
BET.T0
i
TO7AG
BhE.60

[herefore bas a
Iheradore has a

heradore has a
[nereiore kas &

Ieralore has a

1214 07
1169 5
1192 5
1284
122045
115816

§Rut

TI0ES
B9
39,76
43
70025
6714

ENDX

173996
169334
170546
1755.48
1753564
1667 .25

HINDU
a2
10742.70
10317 51
1116308
115019
1065651

G
534
LT
a0
44

144
1166,/
1184 87
122767
172350
115539

A0 [hay
Ounly

WG 5%
B85 B
I

Average
1405
G605
G022
720,39
iy a2
6807

Avarage
1745.22
1638.11
1709.43
1761.10
175949
1662.70

Mvarage
1974
10730.80
0a2.17
11167 35
1.2
1064064

charice of miaking a high ahoe
ehance of making a high sbove
charice of miaking a L below

#4H n.llrf
Cnly

TR
M5 a0
8% 6%
N Day

Cnly

Bl 5%
B 85
5% 5%
20 Day

Cinly

B 53
Bt 25
S04 3%

eharice of miaking a high ahoe
charice of making a high ahowe
ehance of making 3 Lo below

Data for trading on: |Wﬂdnesda1.r. September 17, 2008

Cutrent  High Law
kS 121900 N¥ .40
$5PY 13407 116928
E5 Day 124100 1167.25
based an &ve Penetiation of 5D
Based on Bve 3 [I.\'_y Ft.rl]y

based on fve of Sell Day Violation on 55 days

Current Hi |JI| Law
TF THED 67610
HRUT  TI06% 6T

TF Day #Na Data,2Ne Data,,
basad an Ave Panatration of S0
based o Ave I Day Rally

based on fva of Sell Day Violatien on 55 da

Coprant  High Low
WO 7300 171550
LS PE I (O
NiDay 174825 163100

based on fve Penstration of 5D
based on Ave I Day Rally
based on fve of Sell [

Cumrent | High
W 1106100
HIMDU 1109322 1074200
M Day 1108900 1072600

based an fve Penetratlon of S0

baged on Ave 3 Day Rally

Law
108500

based on fve of Sell Day Vielatien on 55 days

Yialatlon on 55 days

Lt
1Hz22h 4.0
M0 20.H

L ast
TOEID 160
[ LI (8

Last
iriase 4L
maloe 162

Last
09700 1180
1M065.08 14151

Awverage of the ids for Day Sessien only

(ilds of the event hapeniti

12000 and up to
1195.50 and up to
G300 and dossr fo

T15.20 and up to
GETT0 and up Lo
61500 and down 1o

lvass nthing

to i Iy o maticli

122867 bazed on A Penetration of 50
122593 Lazed on Ave 3 Day Rally
6ETY bazed on Ave of Sell Day Violation on 55 days

T3 bazed on Ave Penetration of 50
T08.78 based on Ave 3 Day Rally
6767 Lazad on Ave of Sell Day Veolation on 55 days

Wed, Sep 17

will bie &

SellShot

day. Hi

[heradore has a

[heradore has a
Ieralore has a

Bl
a0
45

charice of miaking a high above
eharice of miaking a high abowe
chance of making & Lo bilo

174825 and up Lo
AT11.50 and up Lo
169000 and down 10

Wel, Sep 17

will bie &

SellShot

day. Y

[heradore has a
[heradore has a

Inerelore kas a

5
a0
0%

charice of miaking a high above
eharice of miaking a high aboe
ehares of making a Livd bilov

1106800 and up to
1093500 and up Lo
AT5.00 and diwn 1o

1763.31 bazed on A Penetration of 50
AT63.T6 Lazed on Awve 3 Day Rally
166924 bazed on Ave of Sell Day Maolation on 55 days

11155.26 based on Ave Peaetration of S0
19048 bazed on Ase 3 Day Rally
1063144 bazed on Ave of sell Day Vaolation on 55 days




Wednesday September 17", 2008

Today was a SS day, and we surely got that. On ES 24 hour session we hit the top and the bottom
projections. ES day session opened with a gap down and as mentioned last night we had to get back
above 1195.50 and we did.

Tomorrow is a Buy day. We therefore start a new cycle and on a Buy day we should expect a decline
from the SS day high. That part has been accomplished and we are way below the average decline. We
also have a 69% chance of making a lower low.

Data for trading on: Thursday, September 18, 2008

24 Day JCument  High Low Lawst
For Buy Day tha 53 HIGH was 1223950 120050 120080 121034 1201 nly] E5 1278500 115700 16300 5325
For Buy Day tha 55 LOW was 157.00 NSF00 NE700 115508 118672 15PK 12040 115508 115639 AT
E5 Day 120050 1157.00
Faossibla HIGH for Buy Day THETT ANDET 1M2TS 128045 1220520 1% 3% based on Ave Penetration of 550
Faossible LOW for Buy Day 120074 TR0 1750 118506 TI8L3T7 Q100%  95% {based on Ave Decline
Passilla LOW for Buy Da 114545 114556 1946.00 114376 1045200 69% 65%Jbased an Ave Buy Undar
TF2ih TFDay TEOT1  #Rul fwerage |24H Day [Current  High Low Last
For Buy Day tha 55 HIGH waz TN THA 7A@ Toe0s TiT.a2 dnlyy TF 7.0 GEO00  GTEOD 24
For Buy Day tha 55 LOW wes E59.00  GERO0 BEROO 67622 G701 iRUT 70608 67622 G762 N
TF Day =No Data, #Me Data..
Possilsle HIGH for Buy Day Tandy  THJE TN 7545 THAT] 3% 3T%Wbazed en Ave Penstratlon of 550
Possilsle LOW for Buy Day 70188 7033 TO2.85 G099 &A1) S8% %% Jbased on fve Decline
Possille LOW for Buy Da GEEAD  GRIAE GGLET GRETE  GRIBSY 62% 58N Qbased on Ave Buy Uider
HO 24h  HO Day {HDX  Average |24H Day JCument  High Low Liwst
For Buy Day tha 55 HIGH waz 17775 171574 170820 172350 Ouly |  HO 14705 163005 1647000 B6.00
For Buy Day tha 55 LOW was 163975 163375 [632.45 1B37.32 DK 17RO 163245 163245 A163
HO Day 171505 163075
Possilsle HIGH for Buy Day 176310 1TH0.06 172355 17343 4% d6% fbased on Ave Penetration of 550
Possilsle LOW for Buy Day 16082 167076 1665.51  16T8.36] % 9% Jbased on Ave Decline
Posgilde LOW for Buy Da 1621.90 162112 161348 161883 61%  S%%Qbased on Ave Biy Uindes
Y 2h YK Da SINDU Average |24H Day QCument  High Low Last
For Buy Day the 55 HIGH was 11743, 000 11143000 TOE7.31 11114.44 Ouly | WM 1104300 1059000 1066400 33100
For Buy Day the 55 LOW was 10550.00) 1059000 10495590 10691.597 $IHDU 1105731 10595.90 1060966 449,36
W Day 1003100 10590.00
Possilde HIGH for Buy Day 15005 1127109 117628 11232AT] 36% 6% Jbased on Ave Peinetation of 550
Fossible LOYY for Buy [y 10349603 10413.12 WEHTT 108801 J100%  95% Ybased on Ave Decline
Fossible LOYW [or Buy [k 1048651 1048026 1049083 1048887 ] 64% 64% Y based o Ave Biy Under

Odlils based an the 24h enly
Lieraapie of the Odds lor Day Session enly
Odds of the vt hapeining hiag aetin

o do by haws milicls

Thu, Sep 18 Buiy day. ES | therefone has a chance of making & tegh abowe 120,50 and up to 12421 bazed on Ave Peneration of 250
therelane Fias a 1007 chance of making & Lo Delmy 12HL50 and down 10 120074 Based an Axe Decling
therelane fas § 69%  chanee of making & Line il 115500 and dosen 10 1145 4% bazed an A Buy Undir

Thu, Sep 13wl be a Buiy day. TF | therefone has a 3%  chance of making a begh abowe T31.20 and up b T30.43 bazed on Ave Penefration of 550
therelane Fias a 8% chance of making a Lo Delo L0 and don 10 FFL8E Based an Axe Decling
thireland hias a 6% chance of making & Live Bl 66000 and deen 10 562 20 Bazed an Ase Buy Under

Thu, Sep 13wl be a Buiy day, HO | therefone has a 46%  chance of making a begh abowe AT47.15 and up to TG bazed on Ave Peneration of 250
therelane Fias a 8% chance of making & Lo Delioy 104005 and down 10 164888 based an Axe Decling
thirlane hias a 61%  chance of making & Lie Bl 63005 and deen 10 162190 Bazed an Ase Buy Under

Thiia, %ep 13 will bea Buiy day, ¥ | therefoe has g % chance of making a beghoaboee 1114300 and up te | 19250005 based on Axe Penetration of 50
therefane Fias 4 1007 chance of making & Lo Deloy 1114300 and down 100 W0896.0F Based on Ase Dechng

thisrilans fias a 64%  chance of making & L hiline %000 and don 160 1048651 Bazed an Ase Buy Under




Thursday September 18", 2008

Today was a Buy Day. We needed a decline and we did. We did have a 69% chance of making a lower
low and we did that too. As you can see lately we are getting more then double the average daily spread
(range) then usual. With that we are hitting and surpassing both the projected highs and lows.

Tomorrow is Sell Day, | often refer to it as the confusing day and with tomorrow being quadruple
witching Friday, it may just be that. Also we have rebounded from today's low by 80 points versus the
average 30 points. I would therefore expect an other volatile day with wide swings in both directions.

Data for trading on:  Friday, September 19, 2008
HH Day JCwrent | High L Lisi

For Szl Day the B HIGH was 121875 121875 121875 12104 121685 Only] ES 121875 113625 120425 4125

Foe Sall Day the B LOWY was 11#25 113625 113625 119350 11355: $5PK 121144 113350 120640 50N
ES Day 1R85 113625

Proszible HIGH for Sell Day 12889 1A 3 1M 1R 5% 6% ] based on Ave Penetration on 50

Posgible HIGH for Sell Day HE3Ae 16113 115896 156,00  1150E1Q100% B4 based on Bally from low on BD

Poizible LOW lan Sell D M 1131 11230% 1121010 12E60) 57% S5 hased an Ave Buy Violalian

TE&h TEDay TEOD11 SRur Owerage §24H Day [Cumemt | High Livias Lt

For sell Day the B HIEH was M AL ALA Sl SBR Cnly IF M2 GEGON  M0ED M

For Sell Day the B LW was e 00 phb 00 BeB0D  RAAED BRSO $RUT 12306 GIZA1 12306 648
TF I].\y WHa Data, 0N Data.,

Fossible HIGH for Sell I'I.\y TR T35 TAE1 T3 125,950 51% S1%Qbased on Ave Penettation on S0

Possible HIGH for Sell Day 62T GAETY GRRAT GERAT  GRAITRIN0Y Bt Qbased an Rally from low an BD

Possible LOW far Sall Da GHAT  BIE3G BSEAZ  GGES.GY  GEDFTR 56% 5% Qbased on Ave Buy Vislation

NG 24 NG Day FHDX  Awerage J24H Doy JCurcent | High Low Lasi

For Sall Day the B HIGH was ITI276 1M2Ts LR HIE R Only] WO rzfs 61225 170950 G50

For Sall Day the B LOWY was 161225 161225 L2 L7 1 Ly e HDX 170422 160630 109742 BT
NG Day 1TIZ7S 161225

Passible HIGH fior Sall Day 1.2 1702 TT26A1  AT3.22) 48% 49% ) hased an Ave Panatration an 50

Passible HIGH fior Sell Day 1655.72 165536 164500 1651464 00% ¥5%  hased an Rally from low on BD

Possible LOW for Sell D 158201 1590.18 158067 1580060 61% 59% ] based an Ave Buy Violation

Y 2h YHD SINDU Avarage §24H Day JCorent | High Low Last

For Sall Day the B HIGH was 11083.00] 11089.00) 1107E.4d 11084.11 Only] YW 1000000 1046800 1099400  330.00

For Sall Day the B LOWY waz 10483.00 10468.00 10455 44 1046515 HHDU 1907644 1045900 101969 41003
Y Day 1108900 1046500

Poszlble HIGH fior Sell Day 1119348 11201.46 THE8ET 11194610 51%  d6% Qhased on Ave Penetration on 50

Poszible HIGH for Sell Day 1069461 1067358 1066278 10676504 100% 974 Qhased on Rally from low on BD

Poszible LOW for Sell Da 10363.51 10354.57 10345.96 10354810 61% 59% Y based on Ave Buy Vielatlon

Odds based on the 24h only
Avverage of the Odlids for Day Sesslon only
Dalils of the event liapeninlng has nothing to o by low much

Fri, Sep 1% willbe a Sell day. ES thesefore has a §1%  chance of making a high above 121875 w0 up 1o 122089 based on Ave Penetiation on 50
fesefore bas & W00%  chance of making a high above 113625 a9 up 1o 116316 bazed on Rally from low on S0

{esedore las & 5% chance of miaking 3 Lo belos 113625 and down to 112332 bazed o Ave Buy Violation

Fri, Sep 1% willbe a Sell day. TF thesefore haz a §1%  chance of making & high above TA7.20 aad up 1o 12381 baszed o0 Ave Penetration on S0
[esefore bas a 00%  chance of making a high above G600 &ad up 1o 684,37 hazed on Rally frorm low o B0
[esedore bas a B4 chance of making a Lo bilos GO0 and down te 65843 bazed o0 Ave Buy Yiolation

Fri, Sep 1% willbe a Sell day. HO Ahesefore bas a 48%  chance of making a high above ATM2F5 aad up 1o T332 based o Ave Penetration on S0
fesefore bas a 00%  chance of making a high above 161225 aad up 1o 1656.72 based on Rally fror low on S0
[ziefore has a 6% chance of making & L belost 161225 and down Lo 15920 based on Ave Buy Vialation

Fri, Sep 1% willbe a Sell day, WK thedefore bas a 5%  chance of making 4 high above | 1108900 aad up 1o 1119348 based o Ave Penetralion on S0
[esefore bas a 00%  chance of making a high above | 1046800 aadupla 1069461 bazed oa Rally frar low on 80
{herelore hag a B1% chance ol rmaking & Los belos 046800 and dover Lo 1036351 based oa Ave Buy Vialahon




Friday September 19", 2008
Last night I said | was expecting wide swings but this is getting on the ridiculous side, up 90 points
down 50 up 30 down 30. That is a of the reasons I call the Sell day a confusing day.

Monday is a SS day. Now with all the crazy moves we had it is very difficult to make a decent
prediction with TTT as all the numbers in this cycle are not normal. The levels can be used as support
and resistance if we get there. Over the weekend I will work with Laurent and get an other special report
on the current shorter term wave count and that may give us a better sense of direction for Monday's

trading.

Far Sell Ehart Eu]r Ihe 5 HIGH was
Far Sell Shart Day the 5 LOW was
Far Sl Short Day the 8 LOW was
Possihie HIGH for Sall Short Day
Passihie HIGH for Sall Short Day
Possible LOW for Sell Short [a

For Sell Short Day the 5 HIGH was
For Sell Short Day the 5 LOW was
For Sell Short Day the 8 LOW was
Passilie HIGH for Sell Short Day
Passilie HIGH for Sell Short Day
Pogsilile LOW for Sell Shoit Da

For Sell Short Day the 5 HIGH was
For Sell Short Day the 5 LOW wasz
For Sell Short Day the 8 LOW wasz
Fazsilile HIGH for Sell Short Day
Fragsilile HIGH for Sell Shont Day
Passilile LOW for Sell Shoit Da

For Sell Short Day the S HIGH was
For Sell Short Day the 5 LOW was
For Sell Shor Day the 8 LOW was
Pagsilile HiaH for Sell Shan Day
Paggible HiaH for Sell Shan Day
Pagsible LOW for Sell Shoit [va

Wam, 5-L‘Fl 72 willbea

SellShan

12914
|12 5
136,25
1298 24
116675
1192, 15

TF 24h
7hG 50
T14.00
ERG.00
171,61
GET.31
70751

NG 2dh
1201 .50
1704.00
161225
181656
1664.21
1682 23

Y 24h
11611.00
10561 .00
10468 (0]
1167154
107254
1086613

daw. E5

128 3 1260 A
1257 50 1357 £0
HEH NEBA
1260844 128063
ME502 116166

124,13 1225.01

TFDay TFD 1
TEES] RS
TIED FI4ED
BEGO0 66500
MH TILE
68575 685.96
0640 70655

NG Day
790,00
721.25
161225
1806.25
1660.90
1608.74

W Dy
11611.00
10861 .00
10455 00
1165642
1070 A8
146841

therefong has 4
therefom has a

15,12
121311
1133.40
1273.4%
1160.80
1201.91

$Rut
76178
740,11
E72.01
767.56
B91.26
73245

MDY

177383
1718.23
1606.30
1790.15
165363
1700.4%

3INDU
11423.05
1102670
10450, 44
11502 88
1064040
1093900

(dldls basad an tha 24h anly

ai
B9%

Data for trading on: |Monday. September 22. 2008

24H Day §Cunent  High Low
137922 Only ES 189145 1302 .50
125265 48P 126592 1AL
1125 56 ES Day 128025 12379
12763] 57% 2% fhased on Ave Penetration of 50
0GR 85%  84%Qbased on fwa 3 Day Rally

1211.57) 4% §1%

fugrage 240 Day fCurent  High Low
THAST dnlyy TF 65,50 71480
72113 iRUT  TEdTE .11
BET.70 TF Day =Ma Data.zHa Data,.
TT0B&Y 57% 56%Qbased an fwe Panstration of S0
GRF.AT] B0%  A0%fbased an fAve 3 Day Rally

T13.23] 4% AT%Qbased on dve of Sell Day Vielation on 55 days
Awerage f24H Day JCurreni  High Low

1783 44 T L 100150 170400

1714.49 MDY 177383 17182

1510.27 WO Dy 1750000 172125

fand.3z2] 5% 4% fbased on Ave Penetratlon of 5D

165058 874 85% Qbased on Ave 3 Day Rally

16493.82

Awerane
1156835
1HE2.50
1045515
1163573
10706.14
108%1.11

46t d6%
MH Day
Dhialy

Cunen Liw
W 11611.00
SINDL 1148305
YW Day 1158000 11270.00
hagied o Ave Pepetiation of 50

hased on Ave 3 Day Rally

High

LTS T
8% 85%
3% 4%

291,285 and up to
136,25 and up to

chance of making a bigh abaee
chance of maklng a hlah ahare

hased an fva of Sell Day Vielation on 55 days

baged on fve of Sell Day Vislation on 55 days

10961.0d0 1135900 374.00
1102600 1138844 36875

hased on Ave of Sell Day Vieldion on 55 days

Last
14600 42.7%
125508 4857

Last
a0 T4
75 3006

Last
1785 300
174506 47.64

Last

Aeraie of the Odds far Day Session only
Odds of the event hapenning has nathin

ta da by how much

1298.94 Based on Axve Penelralion of S0
16675 based an Ave 3 F,-.'l]r Rali:,'

tharafons has a 4% chance of makinu i L hielmw 120250 and dem 1o 13235 based an Ave af Sall :Ia'i Yiolalsan on 55 days

Wam, 5-L‘Fl 2 willbea

Sell5hon

day, TF

therefom has a
theralone has a

art
0%

765,50 and up to
G604 and up to

chance of maklng a hlah ahare
chance of making a high abave

71161 based an fwa Penglrafion of 50
68731 based an Ave 3 Day Rally

tharalone has a 49%  chance l:‘makinH a L belmy 71480 and down o 70751 based an e of Sall :Ia'i Yinlalion on 55 days

Wam, ﬁgp 17 willbea

Blow, Sep 22 willbe a

SellShort

SellShorn

|:|a]-' Ni¥

da]r kil

tharafore has a
tharafore has a
tharafore has a

tharalone has a
tharafore has a

3%
0%
A6
S
a0

180150 and up fo
161225 and up fo
170400 and dowm 12

11611,00 and up to
AMER.00 and up to

chance of making a high abave
chanca of making 3 high abave
chance of making 3 Lov belo

chance of making & high above
chance of making & high abave

186,56 based an Ave Penatration of 30
166,21 based an Ave 3 Dary Rally
1602.23 bazed on &e of Sall Day Violalion on 55 days

11677 88 based an &yva Panatrafion of 30
10722.54 based an Ava 3 Day Rally

tharafore has a % chance l:"makinH & Lo below — A0061,00 and down 1o 1086613 based on & of Sall Zla'i Yinlation on 55 days



Monday September 22", 2008
Today was a SS day and we made a nice retracement off the last 2 day's rally.

Tomorrow is the Buy day and normally on a Buy day we are to expect a Decline from the high on the SS
day. At this point we are already lower then the average Decline. | would expect a test of today's low
and since we have a 69% chance of making a lower low, we may try to get to the projected low, which
happens to be very close to the 50% retracement of the 2 day rally from the last major low.

| Data for trading on: [Tuesday, September 23, 2008
ZH Day JCument  High Low Last

For Buy Day the 55 HIGH was 125025 125035 1250075 125537 125153 Ouly] ES 125025 120525 121305 3215

For Buy Day the 55 LOW waz 120525 12087 120575 120561 120634 SPE 125537 100661 12070%  ATA0
ES Day 125025 1206.25

Fagsille HIGH for Buy Day 26346 126362 126268 1H9.35  12T8] 4% J0%Qbased on dve Penetration of 550

Possilile LOW for Buy Day (22045 12E2T 12E382 1RO 1RBAS00%  95% Qbased on Ave Decline

Passilile LOW for Buy Da 119348 119350 119400 119322 119360] 69% 65%Qbased on Ave Buy Pnde

TEdh TEDay TEOD11 $Rur  Average J24H Day fCuremt  High Low Last

For Buy Day the 55 HIGH was 75280 TRAG0 TRME0 THiGE  7RSA Ouly TF 15294 MET0 TTA0 33s0

Foi Buy Day the 55 LOW was NEI0 A0 el T3 MEST 4RUT 151.66 T T4 3330
TF Day #Me Data.#He Data.,

Possilile HIGH for Buy Day Ted13  Teddc  TeA04 M8 TeA A2 3% 6% ]based on Ave Penetiation of S50

Possilile LOW for Biy Day T3Rs THAT THOS P52 THA9Q 9% 9% Jhased o Ave Decline

Faggille LOW foi Buy D fogs  VOHAT T3 M30% T ] 63 58% Qbased on Ave Buy Uindi

HO #4h MO Day fHIY  Average |24H Day JCuiient  High Liw Liast
Far By Day the 55 HGH was 175200 174300 174334 1P TH duly] MO 105200 16E325 167000 6950
For Buy Day the 55 LOW was 18632 16B3 25 1b=5.41  1Bad 57 AHMOX  AT4RH 6654 166504 TR
HO Day 174800 166325
Pogsible HIGH lor Buy Day 16 176341 1ra6% 106331 45% 45%Qhased on Ave Penetration of 550
Pogsible LOW for Buy Day 165 170205 169968 1701130 %% 95% Jhased on Ave Decline

Prassible LOW for Buy [ 164514 1644.38 164624 G1% 60% hased on Ave Buy Wnder

1645.25

Y 24h YW Day SINDU  Awerage J24H Day |Cunent  High Law | ast
For Buy Day the 55 HGH was 11282 10 139200 TFLAE 1M3W 56 Only W 1139200 1099700 11064.000  -F95.00
Far Buy Day the 55 LOW was 10=87 00 10857 00 092220 10855 40 FINDD 1939458 1099330 1101565 37275
W Dy 1139000 1099704
Passible HIGH for Buy Day 1149305 11540.09 150873 1509.31) 35%  35%fhased on Ave Penetration of 350
Possille LOW for Buy Day 1113813 111,58 T6E0T 1S J100%  95% Jhased on Ave Decline
Possille LW for E'II FI-E 1009705 1089573 0ERE.31 10831630 65% 65%fhased on Ave B"i el en

(Dilils based on the 24h only

Fvaraige of the Odds far Day Session only
{idds of the svent hapenning has nothing ta da by how much

Tue, Sep 2t willhea Buy day. E5 | tharafore has a 0%  chance of making & bigh aboe 125025 and up to | 126346 based an fve Penalration of 350
tharafore has a 100%  chance of making & Lo belo 125025 and down 1o 1220.4% based an &ve Decling

tharafiore has a 63%  chance of making & Low belmy 1805,25 and down {0 119348 based an ya Buy Under

Tue, Sep 2t willhe a Buy day. TF | tharafore has a 3% chance of making & high ahoee 752,90 ard up to Th21% based an & Penalwtion of S50
tharafore has a 8% chance of making & Low belmy 732,90 and deem {0 73299 bazed on e Decling
tharaforz has a 6% chance of making & Lo below 71500 and down 1o T899 bazed an A Buy Under

Tue, Sep 2} willhe a Buy day. N0 | tharafore has a 5% chance of making & bigh aboe 175200 and up fo 1T6R.04 based an Axe Penalsation of S50
tharafore has a A8%  chance of making & Low belmy 175200 and down 1o 1700.6% based an &ve Decling

tharafore has a 61%  chance of making a Low below 663,25 and down o 16435,94 based on e Buy Under

Tue, Sep 2} willhe a Buy day. YW | tharafore has a 3% chance of making & bigh abose 1139200 and up o 143905 based an e Penslation of S50
tharafore has a 100%  chance of making & Low below 11392,00 and down 1o 11738.0F based an Ave Decling
tharafore has a 65%  chance of making & Low below 1099700 and down 1o 1083305 based an fxe Buy Lnder




Tuesday September 23", 2008

Today was a Buy day. On Buy days we are to expect a decline from the SS day high and we did. Yes we
went further then the normal decline but lately we are having wider swings then usual. We also knew
that ES had a 69% chance of making a lower low. We acheived the projected low on all four indexes
futures

Tomorrow is Sell day. This one may not be as confusing. On Sell days we should expect a rally from the
Buy day low and having closed on the lows that should take the confusion out. However we do have a
56% chance of making a lower low.

Data for trading on: |Wednesday, September 24, 2008

40 Day JCument  High Low Livst

For Sell Day the B HIGH was 122275 122275 122275 122115 1212235 Onlyj] E5 122e0a 118550 19725 2650
For Sell Day the B LDV was 118550 11B550 TIBSS0 118706 11B5.89 15PE 12105 118706 118EEE 8T
ES Day 122275 118550

Possible HIGH for Sell Day 123580 125740 123682 123544 1236.08] 5%  AT%Qbased on Ave Penetration on S0

Possilsle HIGH for Sell Day 12048 121258 120081 1211352 12205100% 965 Qbased om Rally from lew en BO

P osaille LOW for Sell D TIT2ST 17236 17244 NT46T  TITI0 565  S6%fbased on Ave Buy Wolatlon

TE#dh TFDay TED 11 $Rut Average J24H Day [Current  High Lo Liwst
TIGED 7XE) TXHE) TiEE TR Oulyj  TF 7680 TO3E0 T0450 14560

Far Sell Day the B HIGH was

For Sell Day the B LOW was JO360 YO3E0 TO3Ed T0A.49  Y0R.00 RUT T2 A e 1125
TF Day =Ho Data,#Me Data..
Possible HIGH for Sell Day T3 73544 73645 Tiaa TR0 5% S1%Qbased on Ave Penstratdon on S0
Possibile HIGH for Sell Day a3 TIded TaeAs AT TREAZI00% 96k Qbased on Rally from lew e BD
Pasgible LOW foi Sell D GUE.D3 69506 69602 T0201  GOTS0Q 55%  S4%Qhased o fve Big Vialation
HO 24h  HO Day SHOE  Average [24H Day fCuiient  High L s Lt
Faor Sell Day the B HIGH was 170175 170178 IBS6.E2 170004 Ouly] MO 110105 164005 ehies 750
For Sell Day the B LOAY was 16d/ M5 hdd Ja 164558 164703 tHDX 165662 164508 o440 05
MO Dy 10145 164005
Passible HIGH for Sell Day 12450 172482 5% 1724 4% S0%fhased on Sve Fenetiation o S0
Paossible HIGH for Sell Day 169357 169117 168676 16M.500100%  95%Qbased on Rally from low on BD
Possilsle LOW for Sell Di 162751 162598 162395 1625820 60% 58%Qbased on Ave Buy Vialation
YW 24h YW Day 4INDU Average [24H Day JCunent  High Low L st
Far Sell Day the B HIGH was 1114500 1114500 M43 1114440 Only M 1114500 10631,00 08300 210,
For Sell Day the B LOW was 10E31.00 10631 .00 1083394 1085158 HIHDU 1114321 10A33M 0ES4AT 161,52
WM Day 11145000 10663100
Passibla HIGH far Sall Day 126253 11271.59 11265.7% 11266641 52% AT%Qbased on Ave Penstration on S0
Passible HIGH for Sell Day 1107238 11052,20 1105051 1105837 F100%  97% Qbased o Rally from low en BO
Possible LOW fer Sell Da 072651 1071757 0T20.46 10721.65] 60% S&%Qbased on Ave Buy Vialation

Odlils based on the 24h enly
Foearaqge of the Odds for Day Session only
{hdds of the event hapanning las nathing

o do by how much

Wedl. Sep 21 will ba a Sall day. 5  tharsfon has 3 3%  chance of making & high above 1222.75 and up to 123580 bazad on Ave Penedration on 50
thargfors has & 100%  chance of making & high above T165,50 and up to 121448 bazad on Rally froen low on BD
tharefors hss a % chance of making & Low belmwy 1185.50 and doen 10 117257 bazed on Ave Buy Vialstion

Wed, Sep 21 will ba a Sall day. TF | tharefons has & 3E%  chance of making & high above T&6.00 and up to THLTT bazad on Sve Penedration on 30
thargfon has & 100%  chance of making & high abowe TO360 and up to T23.18 bazad on Rally fros low on BD
thargfons has & 55%  chance of making & Low below TO3G0 and down 1o GIE0F bazed on Ave Buy Vialstion

Wed, Sep 20 will b2 3 Sall day. N tharefons has & 8% chance of making 5 high abowe 170075 and up to 172450 bagad on Sxe Penedration on S0
tharefons has & 100%  chance of making & high abowe 164775 and up to 164357 bazad on Rally from low on BD
tharefors has & 60%  chance of making & Low below 164705 and doeen 100 162751 bazed on Ave Buy Violstion

Wed, Sep 21 will ba a Sell day. VM tharefors has & 5% chance of making & high abowe TIU500 and upte 11262.5F bazad on Ave Penetration on S0
thargfon: has & 100%  chance of making & high abowe L0 and upte 1107239 based on Rally froen low on BD

tharefon has & 60%  chance of making & Low below TE8E1L00 and down 100 072651 basad on Ave Buy Yiolstion




Wednesday September 24™, 2008
Today was a Sell day and although I though it would be not so confusing, but it held to its name and we
had wide swings up and down. All except NQ made lower lows and TF bounced right on the projected

lows.

Tomorrow will be SS day. TF is below the Buy day low and therefore has a 90% chance of getting
above 703.60 at some time during the next session. The others are far from the average 3 day rally,
therefore we could expect some rally tomorrow.

For Sell Shod Day e 5 HIGH was
For Zell Shod Day (ke 5 LOW waz
For Zell Shod Day (ke B LOW waz
Posgibile HIGH for Sell Shom Day
Posgible HHaH for Sell Shon Day
Fosgibile LOW for Sell Shon [

For el Shoed Day the S HIGH was
Foe Siell Shiod Dy (hi 5 LOW wag
Foe Sell Shod Dy (he B LOW wag
Possible HIGH for Sell Shor Day
Possible HIGH for Sell Shor Day
Possible LOW for Sell Shont [

For Sell Shod I'.Iay e 3 HIGH was
For Sell Shodt Day fhe 5 LOW was
For Sell Shodt Day fhe B LOW was
Possibla HIGH for Sell Shor Day
Possibla HIGH for Sall Shor Day
Possibla LOW for Sall Shart [

For Sall Shodt Day fhe 5 HIGH was
For Sall Shot Day fhe 5 LOW was
For Sall Shodt Day fhe B LOW was
Possible HIGH for 581l Shor Day
Possible HIGH for 581l Shor Day
Possible LOW for Sell Short [

1210.25
112045
1125.50
124794
121751
1170.10

TF 24h
1370
e 40
703 60
RLE]]
T26.08
B8.11

NG 241
165200
164940
167,75
164706
171,34
1627.08

Y 24
104000
107ED.00
0831.00
1110658
1047.71
10655.13

1195.00
118045
11550
140719
1#153.91
116823

119900
119045
11d5.50
120438
121411
168,20

Tk Dy TEO 1

BER
5 40
RIER=
720,04
MM
87

HO Day
1682 00
154050
547 75
169825
648,05
1026, Th

¥l day
11040 00
1075000
10831 00
11105.42
11081.43
10657.21

f35.70
b 40
RlIERE
130,72
134,55
87,15

115741
117404
116/ Ch
120448
1216.14
1168.71

fRut

384
BHy T
flE= 19
71962
THLTG
68470

L1118

1677 &0
164 B
1645 50
163,18
16M.64
167911

INou
12340
\0FE3 57
JLLiEER=C)
109,23
177
10667 A8

t Qilds based on the 2h anly I'

Datﬁ fﬁr trading un.:. Thﬁrsdaf. SEP}aﬁhér 2-5. 2008

24 Di'l]l
1201 42 Only
1180.14
11858
1209 82
185,92

1168.81

Bt age
FER]
95
75 00
720,05
125,598
GET. ¥

Bverage

16A0 67
1544 55
1547 13
169650
16498,01
162772

Avaraga
11002 80
10751 19
10531 5
11070,18
1108561
10655,

it 51%
B B4
53 5%
HH Day

Only

3%
0%
4%
HH

0%
s
46

Day
Only

5%
B7%
47%

HH

5%
BA%
4%
Day
Only

5%
B9
%

5%
B3
53

Cument | Higl Law Lasi
ES 11025 1S 119250
t5PY | 1A e 1185.8f
ES Day 119900 1130.25

b am Bue Pénetialion of S0
based on Bve 3 Day Rally

Cireeit — High Law Lisl
3 T3.70 G540 G970
FRUT 1384 6T BT

TF Day #No Data, Mo Data.,
based an Bve Penetiation of S0
based o Ave ¥ Day Rally

Current Hiuli | awr 1Lt
N 168200 1649.50 167175
ENDY 167786 164865  1661.33
NG I ay 168200 16540,50
based on Ave Penstration of 5D
Baseil an Ave 3 Day Rally

based an Bve of Sall Day Vielation on 55 da

Law Last
1075000 1085800
$IMDU 1092840 1075357 1082517
WM Day 9200 1075000

based on Ave Penatration of 5D

based o Ave T Day Rally

Current
YW 1104000

Hiljh

based an Kva of Sall Day Vielation on 55 da

baged an Byve of Sell Dy Vialation on 5% da

based on Buee of Sell Day Violation on 5% da

5.50
£33

£.30
-11.42

iy I
1293

1M
230

Porarage of the Qdds for Day Session only
(s of the event hapenning has nothing

haw much

ti do Iy

Thu, Sep 25 willba 3 SallSher

day. E%  therefora has &
therefars has &
therefora has &

6%
1%
3%

chance of making a high abova
chance of making a high abova
chance of making a Low baloe

10,25 andupto 121794
19550 andupto 121751
190,25 and down o 170,10

bagad on Are Penetration of 50
bazad on Ave 3 Day Rally
bagad on Ave of Sell Day Yiolstion on

53 days

Thu, Sep 25 willba 3 SallSher

day. TF

tharefare has &
tharefars has &
therefars has &

6%
B
8%

chance of making a high abova
chance of making a high abova
chance of making & Low balow

1300 andupto 7100
70360 andupto 708
63540 and dosn to 680,11

basad on A Penedration of S0
bazad on Awe 3 Day Rally
bazad on Ave of Sell Day Vialstion on 55 days

Thu, Sep 25 willba 3 SallShent

day. N0

tharefare has &
tharefare has &
tharefora has &

L
B
7%

chance of making a high abova
chance of making a high abova
chance of making a Low balos

160200 anduopto  1RA7.06
164775 andopto 17043
14850 and down o 162700

basad on A Penedration of S0
bazad on Awe 3 Day Rally
bazad on Ave of Sell Day Yialation on 55 days

Thu, Sep 25 willba 2 SallShent

dE‘,‘. W

fharefare has a
tharefare has &
tharefara has &

W%
L
L)

chance of making a high abova
chance of making a high abova
chance of making a Low baloe

000 andupto 1190650
083100 andupto 1108771
A0TE0.00 and down 1o 10655173

basad on A Penedration of S0
bazad on A 3 Day Rally
bazad on e of Sell Day Vialstion on 55 days



Thursday September 25", 2008

Today was a SS day. TF opened below the Buy day low and therefore as mentioned is last night's report
we had a 90% chance of getting above 703.60 at some time during the session and that was achieved.
The others were far from the average 3 day rally, therefore the expect rally was to be anticipated.

Tomorrow will be a Buy day. Normally on Buy days we should get a decline from the SS day highs. We
also have a 62 to 70% chance of making a lower low.

Data for trading on:  Friday, Se

Cumient  High L avwe Lasst
Far Buy Day thee 55 HIGH was 124 78 122475 122475 122003 Ouily ES 12805 186000 121350 2050

Far Buy Day the 55 LW was B0 115375 119376 187 B 17159034 i5PX 12003 MEFAT 1A918 233
E5Day 123475 9375
Fossible HIGH for Hll:.l I'J.1.y 123796 123817 123718 123401 1236820 40%  39% Jbased on Ave Pewetration of S50

Possible LOW for Hlljr n'.'ij' 119440 1196.15% 119786 119322 119541 hased on Ave Decling

Passible LW for By [a 17405 1190 118245 117532 17643 % Qhased on Ave By Undar

TF24h TFDay TFR 11 $Ret  Average Cument  High Low Last

Far E||_|!,| Dm‘-r tha 55 HIGH was 4D M14n F14an a0 F11.80 l‘.:I||I3|I TF 71140 636,00 10250 1M
Faor Buy Day tha 55 LOWY was BEE0 BEROD ESEO0 o935 DARAED RUT 71300 659,79 15,74 1.5

TF Day =Ho Data, Mo Data.,

Faossibla HIGH for Buy Day THGY O TIOAG T TRRAR O TR1ARQ 3E% 36% Qhased on Ave Panstration of S50

Passible LOW far Buy Day G102 G%2AT  GRRA GOGHD GRZA5Q 9E%  99% Qhased on Ave Decline

Paossille LOW for Buy Da GEDIG GREAT  GOESE  GORM0 ERRETR 63%  5B% fhased on Ave Buy Dnder

HO 24h  HO Day SHOE Awerage § 240 Day §Coment High Low Last

Far Buy Day tha 55 HIGH waz 17425 171425 170844 17120 Only]  NO P25 16605 160000 B0

Far Buy Day the 55 LW was 1BRA.7S 167275 186871 1E&OTY MO 1P0RAL 16GBTT IERTSS 262
NO Day 171025 167205

Passible HIGH for Buy Day 1PEL2Y 172946 1723 Ar27asy 44%  d4% Jbased on Ave Penctration of S50

Possilsle LOW for Buy Day 166303 166743 TRERST 1R TR 98%  98% Qbased on fve Decline

Possilsle LOW for Buy Da 1646.71 165397 164052 1RS00T 62%  60% Jhased on Ave Buy Dider

Wl 240 W day HHDU  Average Day §Cument  High Lows Lt

For Buy Day the 55 HIGH was 1113100 11131.00 1112919 11130.40 Onlyl WM 1113000 1080000 19109800 158,00
For Buy Day the 55 LOWY wasz 10800.00 | 10800.00 10527.01 10809.00 HIHDU 1112019 1082701 1102206 196,89
WM Day 1113100 1067700

Pogsilsle HIGH for Buy Day 1123005 11259.0% 1IR30 116850 36%  35% Jbased on Ave Penctration of S50

Pogsilsle LOW for Buy Cay 1BT2.25 1058814 108492 42 1088429 baged on Ave Decline
Poszille LOW for Biny Da 1065454 1069715 107 1% 78 1070352 65% based oi A Buy Dider

Odds based on the 240 only

Berage of the Odds for Day Session snly
Odds of the event hapenning lias nothing w do Iy

therslore has a 0% chance of making a high above 120075 andupte | 123796 based on Ave Penetration of S50
therslore has a 100%  chance of making a Lo below 120075 and down o 119440 bazed on Ave Decling
therefure has & T4 chance of making & Livd biloe 18600 and dewa 10 117405 based on Ase Buy Under

haws mitiels

Fil, Sep 86 will be a By day. ES

Fil, Sep 86wl bea By day. TF | thersiore has a % chance of making a high above 40 andupte  TH063  based on Awe Penefration of S50
Iherelore has 3 8% chance of making & Low below 1140 and dowen 1o 69102 bazed on Awe Decline
Iherelire has & Gt chance of making o Livd biloe 69600 and dien 100 68916 based on fee Buy Under

Fil, Sep 8 wall bea By day. Ml | therslore has a 4% chance of making a high aboye 45 and upte | 173029 based on Ave Penstration of S50
Iherelore has a % chance of making a Lo below A4S and dirwn o 166303 based on Ave Decline
Iheralore has a bt chance ol making 4 Lo Bilow AGbd_ {5 and dives 100 164641  based on Awe Buy Under

Fii, Sep 26 will be a By day. M Lherelore has a 3% chance of making & high above 111300 and up to | 1123805 bazed on Ave Penetration of 550
Iherefore has a 100%  chance of making a Lo below 1100 and down 10 1085225 based on Ase Dechne
Iheralore has & Bh%  chance ol making a Lo Bl 00000 and dewn 1o 069454 bated an A Buy Under




Friday September 26", 2008
Today was a Buy day and for a change we got our opportunity to Buy right at the open when all of the
futures made their lows and also right in the TTT projected range.

Monday will be a Sell day. We closed at the highs for the session and all of them and within 1 point of
the average rally that is to be expected on a Sell day. | would therefore expect a test higher, unless the
weekend brings weird news. We also have a 57-60% chance of making a lower low. Sounds like my
confusing day again.

Data for trading on: |Monday. Se

MH Day JCument  High Lawe L st

Far Sell Day thie B HIGH was 1A% 1200 1200 1TA8. 121978 Ohinly ES 124125 MELTS 121450 1.0d

Far Sell D thi B LOWY v Ned. s 11887 11878 1187 54 115785 $5PX 121507 M 191327 1.04
E5 Day 122100 118975

Passible HIGH for Sell ﬂ.l,' 1234, 30 123569 123507 123006 1235080 51% 46%Qbased on &ve Penetiation on S0

Passibile HIGH for Sell ﬂ.!y 12113660 121660 121393 121158 121294 0100%  96% fbased an R.1I[]I from low on BD

Possilile LOW for Sell Da 1720 MT6AE 17605 117525  1175.25Q 57% 5% Qhased on Ave Buy Vialation

TF Dw TED 11 iRt Mﬂﬂl 24H Day JCument  High L awe | st
For Sell Dy the B HIGH was 63 TR0 FOR30 F0SAY 0611 Oulyj TF T30 68710 T05.90 3
For Sell Dy tha B LOW was EATA0 REFID REFID B BEA1Z ERUT Ti5.52 6319 T4TR 08
TF Day =No Data, #No Data.,
Passilile HIGH for Sell Day TIT THS TS5 THOT T4 51% S1% Qbased on Ave Penstration on S0
Passilile HIGH for Sell Day TO6.F3 TGOS TOAGT  TOTET  TOGADQI0M0%  A96% Qbased on Rally frem lew on BO

Posgsilile LOW for Sall Da GT351 6T TS0 GRTAS  BRO.SSY 56% 54% Qhased on Ave Buy Vialation

Hi 24k MO Day SHDY  Average J24H Day JCument  High Low Liast
For Sell Day tha B HIGH was 1EA4.50 16E4.00 1677 RS 1BE2.05 Only ]  NO 16RLED 163000 1EFLFS 5.2
For Sell Day tha B LOW was 18300 163750 163554 163435 EMOX  16TT.65 163550 1RFRL 1551
WO Day 168000 1637.50
Passilile HIGH for Sell Day 110725 AT0raT 14 1E2s] 48%  J9% Qbased on fve Penstration on S0
Passilile HIGH for Sell Day LIRS M 67657 TEITEEQ100% 95% Jbased on Rally from low on B0

Posallle LOW for Sell Da 60876 161573 1613591 1134 59t 5T% fbased on Ayve Buy Violatlon

YW 24k VM Day HRDU  Average Cument  High Low Livet

For Sell Day the B HIGH was 1117700 11177.00 1116808 11174.02 Ouly] WM 117700 1080000 1114700 12000

For Sell Day the B LOWY was 1020000 | 10800.00 1085RE.82 10822.94 HIRDU 1116806 T0BGEAZ 1T14E03 12107
W Day 1117700 1085100

Pagsilile HIGH for Sell Day 11294.53 11303.59 112054 11296250 51%  4b% Jbased on Ave Penstatlon on S0

Pazsilile HIGH for Sell Day 04087 1102 1.00 1108345 1104844 100% 47" fbased on Rally from lew on BO

Possilile LOW for Sell Da

10696.13 10687 .84 1075626 10M13.41] 60%  59% Qbased on Ave Buy Violation

Cdels based on the 24h snly

Bverage of the Odds for Day Sessien enly

s of the event hapenning lias nothing e do by how moch

Won, Sep 2% will bea Sell day. ES | themsfoe has a 5% chance of making a high sboe 124125 and up to 123430 bazed on Ave Peasiration on 50
therefore has a 1% chance of making a high above 118475 and up to 121366 bazed on Rally fromn low on BD
thareloe has a 51%  chance of making a Low below 118475 and dowsn 10 117203 bazed on Awe Buy Violation

Won, Sep 2% will bea Sell day. TF | themsfoe has a 1% chance of making a high sboe TiW.30 and up to 1421 based on Awe Penstration on S0
tharafone has a 1% chance of making a high sbove GHT10 and up Lo 10653 bazed on Rally froe low on ED
therafoe has & Skt chance of making & Lo bebo GHTA0 and don 100 GT9.51 bazed on Awe Buy Vialation

Won, Sep 2% will be Sell day. N | themefoe has a 8% chance of making a high sboe 1644.50 and up to 70T 25 bazed on Ave Peasiration on S0
therefoe has a 1% chance of making a high above 163000 and up to 167564 bazed on Rally froen low on BD
therafore has 4 S%%  chance of making 8 Lo ek AGH0.00 and dows to 160916 based on A Buy Valation

Won, Sep 2% will ke a Sell day. YT themsloe has a 1% chance of making a high sbowe 700 andup to 1120453 bazed on Ave Peaciration on S0
tharelone has 4 1% chance of making a high aboe 000000 and up to 11040ET bazed on Rally fom low on BD
tharafire bas a Gl chance of making @ Lo Beles 1080000 and dows o 1069613 bazed on S Buy Yialation




Monday September 29", 2008

Well today was a Sell day and did they ever sell. On the conference call on Saturday | answered
someone as to what | saw in the TTT numbers for Monday, and | said that based only on TTT the
Bailout package would not pass since most of rally was done on Friday. You also notice that we had a
projected low on ES of 1172 and that offered resistance for a while.

Tomorrow is SS day and as such we have very high odds of getting back above the Buy day low. That
rally will need to be as drastic as the decline we had today or we will have a failed positive 3 day rally.
Again only based on TTT, | would say they will pass the Bailout bill tomorrow.

I should not be predicting government actions based on TTT but could not resist. :)

Data for trading on: Tuesday, September 30, 2008

240 Dy fCument  High Laow Last

Only] E5 122125 111350 111900 45,50
5P 120907 110642 110642 0685
ES Day 113025 111350
8%  52% fbased o fve Penstration of S0

Far Sell Shord Day tha 5 HIGH was 122125 19925 19925 120907
Far Sell Shard Day tha 5 LOW was 1113581 111350 111350 1106.42
Far Sell Shord Day the B LOW was 1ed7s 118975 1975 118754
Passible HIGH for Sell Shaort Day 122913 1206497 1207.09% 1217687
Passible HIGH for Sell Shaort Day 121689 1220.3F 1218.51 B4% fhased on Ave 3 Day Rally

Possille LOW for Sell Short Da 110335 10148 110145 51% Qhased on Ave of Sell Day Vielation on 55 days

TFDay TFD 11
Far Sell Shor Day the 5 HIGH was ToE00) TORO00 TOR00  E9BOd
For Sell Shod Day tha 5 LOYW was E4d 80 GA4B0 Ga4B0  B57 72
Far Sell Shod Day the B LOW was BET 10 BEFAD BEFAD  EA1%
Possilsle HIGH for Sell Short Day T4 T4 M50 Toded S6%  G4% Qbased on fve Penstratlon of 50

Posaible HIGH for Sell Short Day T8 TO7.46 At Bhased om Bve 3 Day Bally

Pogailsle LW far Sell Shert Da GIGAN  GI6.55 A5% Jhased on Ave of Sell Day Vielaticn oo 55 days

[Fay §Current  High Lo Last

Onlyy TF T804 G480 BEDAD S350
$RUT 65001 65702 BAT.TZ AT
TF Day =Ho Data #Ho Data..

MO 24k WO Day EMOK [hay fCument  High Low Last
Far Sell Shod Day the & HIGH waz Tegz00) 1649.00 E43.22 12007 Only{ HO 165000 149400 1512.50  A6LIA
Far Sell Shor Day the & LOW was 149400 143400 149615 143472 MO b4z 149615 149605 ATEED
Far Sell Shod Day the B LOW was 163000, 1637.50 153554 163435 HO Day 164900 1459400
Passille HIGH foir Sell Shait Day 1703.53 166572 166995 1676400 59%  54% Qhaged on Ave Penetration of 50
Possible HIGH for Sell Shon Day 1683.82 168310 1684.56 1685500 87% 6% Qbased on Ave 3 Day Rally
Fossible LOW lor Sell Shorn Da 148 140026 147681 147288 46%  46% Jhased on Ave of Sell Day Vislation on 55 days
W 24h WM day HHDU  Average § 24H  Day §Cunent  High Liveé Last
For Sell Shor Day thie = HIGH was 11900 11159.00 11139594 11779.31 Onlyg YW 11199.00 1040800 1045500 H559.00
For Sell Short Day the & LOW was 1040200 10405.00 1025545 10353.82 HHDU 1113004 1036545 1036545 77768
Far Siell Short Dy thie B LOW wis 10500000 10800,00 10268 B2 1082294 T Dy 1101700 10408.00
Fassible HIGH for Sell Shoit Dy 11266.61 11265.1% TIMIET T1MESHY 52%  54% Qhased on Ave Penetration of 50
Passible HIGH for Sell Shoit I.'h,' 11067, 30 1105135 M350 11077390 8%%  86% Qhased on Ave 3 FI-.I!r R.:[I:,'
Passible LOW for Sell Short Da 1031313 1031521 1027936 1020257 52% Qhased o Ave of Sell Day Vieldtion on 55 days

(ilds bagedl on the 24k anly

Boeerage of the Odds for Day Session only

Odds of the swent hapenning as nothing 16 da by how muoch

Tue, Sep 30 willbea  SellShort ri:rf ES | thereloes bas a 5% chance af mnl-'ing ] hlgh abitin 122125 and up to 1279.1F based an e Pengtration of S0

theralore has a B4%  chanca of making a high above 1175 and up to 1216.8% based an S 3 Day Rally

therafore has a 52% chanca of making a Lo bl 111350 and dewn do) 110335 based on & of Sell Day Vialsdion on 335 days
Tue, Sep 30 willbea  SellShort rj:rf TF | theraloms bas 56%  chance of making ] high aboim TORM  and up to T1H.11  based an Sve Penedeation of S0

thenziore has a 0% chance of making a high abom 68710 andupte | TO0R3Z  based on fee 3 Day Rally

theralore has a 8% chanca of making a Lo balos G440 and down 1o 637,51 based an dwe of Sell Day Violation on 53 days
Tug, 5n|1 I willbea  SellShort rj:'J-' N | therafors bas = 9%  chanca of mah‘ing ] high aboim 168800 and up to 1T03.53 based an fee Penetration of S0

theralore has a 0% |chanca of making a high abowe 163000 andupto 168387 bazed on fwe 3 Day Rally

therafore has a 5% chanca of making a Lo balos 00 and down fo) 147156 bazed on Se of Sell Day Vialation on 55 days

Tue, Sep 10 willbea  SellShort  day YW themsfore has a 5%  |chance of making a high abow 1119900 ard up to 1126661 based on fxe Penedration of S0
theralore has a 0% |chanca of making a high above 10E0000 and up to 1106730 based on A= 3 Day Rally

therafore haz a 4% chanca of makinﬂ a Lo bl 040800 ard down 40 1031313 bazed on S of Sell L"ai Yinlation on 55 days



Tuesday September 30", 2008
Today was the SS day and like I mentioned in my comments last night we needed to get back above the
Buy day low. TF and YM made it, TF and NQ gave it a college try and came close

Tomorrow is the Buy day and having closed on the highs we should expect a decline from here.

Data for trading on: Wednesday, October 01, 2008

High

24H | Day fCureni Liw Last

For Buy Day the 55 HIGH waz 117575 17375 17875 1IBO03 117382 Onlyy ES 17575 I11EM0 116800 4925
For Buy Day the 55 LOW was 111200 13200 13200 111378 112245 15PN 16803 1113TR 16T AR
ES Day 117675 11320

Passible HIGH for Buy Day
Pogsilile LOW for Buy Day
Passible LOW for Buy Da

{166,
145,25
1.5

189,12 188,18
14705 1148.76
130,33 115083

1820
141,13
11{1.54

11707
1145.55
1110.7%

LR
00 5%
it et

hased on Ave Penenation of S50
haged on Ave Decline
Draed on Ave Buy Under

TFDay TED 1 24H  Day §Cunent  High Liw Last
Fat Buy Day the 55 HIGH was BHOJ0 BSOT0 BRIFD  EHTRM EEH.LG TF Ba0.70  G4TH0 EraSo 2940
Far Buy Dy th 55 LOW v B4TE] G4TA0 B4TAD  BATAT EABG2 JRUT 68184 65747 61058

TF Day #Me Data.#Ha Lata..
hased on Ave Penetration of 350
hased on Ave Decline
hased on Ave Buy Wid e

High

£99.93
670.76

{126
o164
64029

NO24h NG Day

G.84
G138
640.03

B2 0
664,95

48.01
6956

8%
fat

Fasgsible HIGH foi Buy Day
Fogsible LOW for Buy Day
Fossible LOW for Buy [a

SHOX  Average Low Last

Far Buy Diy thie 55 HIGH wag 160575 1606, 75 1597 73 160306 H{ 160505 130505 158650 B4.50
Far Buy Day the 55 LOW was 180574 183376 162987 153299 {HOX 159703 152997 15R460  BEAS
HO Dy 160575 153135

Possible HIGH far Buy Day 1621.79 1620.96 1613.008 1618614 4% 44% fhased on Ave Penetration of 550
Passible LOW for Buy Day 15540 155845 1552.7% 155547 4 based on Ave Decline
Passible LOW for Buy Da 487,279 1514.04 151041 1503.92 hasad on Ave Buy Under

W24k YM day
106300 1059.00
1042400 1042400

EIRDU  Average
1066090 1063163
10371.42 10406, 47

Low Last
10424.00 1084000
SINDU 1006850 1037142 1085066
W Day 1008000 1053200

hasad on fve Panstration of S50

hased an Ave Dacline
hased an Ave Buy Pnden

Current  High
For Buy Day tha 55 HIGH was YW 100880

For Buy Day tha 55 LOW was

TG00
s

10992, 7 1101252
1062813 1064374
1031850 1032115

Passilila HIGH far Buy Day
Passilila LOW for Buy Day
Passilile LOW for Buy Da

1097969 109087
106176 065
10264.19 1030723

W% I6%
0% 95%
Gl% 6%

dyveraie of the (dds for Day Session anly
{rdils of the event hapenning has nathin

t Crilels: based on the 240 only I

hivw mnch

ta da b

Wed, et 01 will be 2 By day. ES  tharsfose hes a 3% chenca of making 3 high sboe T75.75 jand up o 11E096 bazed on &ve Penatration of 350
thersfors has 3 100%  chanca of making a Low below 175,75 and down o 1145.25 bazed on &ve Decline
thersfoss has 3 0% chenca of making & Low bebaw 11200 and downda T100.29  baged on Ave Buy Under
Wed, et 01 will be 2 Buy day. TF  thersfose hes a % chence of making 3 high sboe GI0.T0 and upto | G993} besed on Ave Penstration of S50
thersfors has 3 8%  chence of making a Low below G070 and down fo 6706 based on Ave Decline
thersfoss has 2 64% chance of making a Low below GAT 50 and down o GA0GT  based on Ave Buy Under
Wed, et 01 will be 2 Buy day. N thersfose hes a % chenca of meking a high sbive 1605.75 land up s 162079 based on & Penatration of S50
thersfors has 2 8% chence of making a Low below 605,75 and down 1o 155400 bazed on & Decline
thersfose haz 2 63% chance of making a Low below 1506.75 and down o 148729 bazed on Ave Suy Under
Wed, et 01 will be 2 By day. Y  thersfose has a 6% chence of making & high sbowe  TOBERO0 and upto | 1049239 based on Ave Penstration of S50
thersfors has 2 100%  chanca of making & Low betosr 108800 and down 1o 1062813 bazed on & Decline
thersfose haz 64%  chance of making & Low below U200 and down o 10318.54 based on &ve Buy Under



Wednesday October 1%, 2008
Well today was a perfect Buy day as we got the exact expected decline on all instruments. It was a good
buy as all were also at good retracement levels.

Tomorrow is Sell day. We are in the middle of the rally and we do have 58% odds of making a lower
low and still have room to go up. | wonder why I call it the confusing day. Big news to come out so will
it be buy the rumor sell the fact or let's get back in bull mode. Time will tell.

Data for trading on: , October 02, 2008
240 Day JCument  High Low Last
For Sell Dy the B HIGH wasz NFam 17300 97300 1er0s 17s tnly] E5 170 AWETS 1S 150
For Sell Day tha B LOW was TEET5 114375 114375 1097 11430 5P 1603 THRTT 16106 360
ES Day 107300 1075
Possile HIGH far Sell Day 118605 118769 118707 118132 1185.53] 50% J6%fbased an fve Penstration on S0
Possilile HIGH far Sell Day TFATE 170000 106774 16LTT 1168900 100%  96% fbased an Rally from low an BD
Fossille LOW for Sell Da 112945 112002 112059 12675 1128.73] 58%  5T% ) based on Ave Buy Vielatien
TF2dh TFOay TED 11 $Rut  Awverage J21H Day fCurrent  High Low Last
For Sell Day tha B HIGH wasz EFH0 G780 A7IS0 ETE2T G7ASE dnly] TF AT, G660 6TIED B0
For Sell Day the B LOWY was EGTED)  GGIED BE1ED GBELAD BRI IRUT 67621 66480 6T1RY TA%
TF Day =He Data,zHo Data..
Possllile HIGH for Sell Day T2 GERY 6BRIE GRATG  GETRTQ 5% S1%Qbased on Ave Penstratlon on S0
Possllle HIGH for Sell Day G105 68058 G007 GB143  GRDTRQI00Y D6t Ybased on Rally from low en BD
Posallde LOW for Sell Da G305 6208 65RAT 6RRA1  GRJ0R] B6h 55U Jbased en Ave Buy Vielaten
MO 2dh MO Day MO Average J24H Day JCument  High Low Last
For Sell Day the B HIGH wasz 10025 159120 188428 159200 dnly]  HO 1600.25 155025 157700 2750
For Sell Day the B LOW was 155225 155225 154799 155083 MO 158426 164700 156380 30483
MO Day 159150 165225
Poszilile HIGH for Sell Day a3 161457 160503 1614097 48% 485 Y based on Ave Penstratlon on S0
Poszilile HIGH for Sell Day 159808 15%5.00 150847 1503451004  95% Qbased en Rally from low on BD
Pocsilde LOW for Sell Da 152897 1527.19 152326 15M6ATY 5% S fbased o Ave Buy Vielatien
M 24h YW Dy HINON  Average Ji4H Day JCument  High Low Last
For Sell Day the B HIGH wasz (020300 10603.00 1083252 108917 Ouly ] YW 1090300 10651060 1087400 1300
For Sell Day the B LOW waz 10251.00 10651.00 1063195 10644 65 LIHDU 1088252 1063195 1083107 1959
W Day 1000300 10651.00
Fossilde HIGH for Sell Day 1107 64 110610 1100510 11016.28] 52% 47 Jbased on Ave Penenation on SD
Possille HIGH for Sell [ay 10894.34 | 1067487 0847 46 1087223004 A7 fhased wi Rally o low an B0
Praggilile LOW Toi Sell Da A053%.04) 1053147 1050583 105X668] 61% 59% Jbased vn Ave By Vielation

(bddls based on tha 24h only
Berage of e Cdds Tor Day Sesion anly
Crdels ol thig eviint hapeining has wothing 16 do by how mich

Tha, Get 02 will be a Sell day. E5 | therelone has 4 0%  chance of making a bgh aboe AFL00 and upto | 118605 bazed on Awe Peneliadion on B0
Eharelione has 4 100%  chance of making a fogh aboee 14430 and up o 114208 based on Rally from b on BD
tharaloie has a Sg'  chance of making @ L belm 114305 and doen a0 112945 based an Swe Buy violalan

Th, Qetdd  will be 2 Sell day. TF | therefore has 4 5% chance of making a togh above G190 and up to BT 62 based on Ave Panalalion on S0
Eharelione has 4 100%  chance of making a fogh aboee G160 and up to G105 based an Hally from b an B0

Lharilane has 4 he%  chance of making & Lo bl GE1ED and dowm a0 B%A0% bBased an Ses Huy Vialalan

Thii, Qetdd  wll be 2 Sell day. M | therelone has 4 4% chance of making a bigh aboe 600,45 and upte | 16XE38 bazed on Axe Penaliation on 50
Eharglione has 4 100%  chance of making a Fogh aboee Tabd.k and up o 15%8.08 bazed on Rally from low on BD

Lharilane has 4 S0%  chance of making & Live bl s ES and dowm a0 1538097 Based an Aes Huy Violalan

Thii, Ot wall be 2 Sell day. | therelone has 4 5% chance of making a bogh aboe 1090300 and up o 1109764 bazed on Axe Penslation o 50
therelane has 4 100%  chance of making a fogh aboee 1065100 and wp to 088434 bazed on Hally fram b an B

Lharilone Bt 4 61%  chance of makirg & Liny bl A0ES1.00 ard devem o) 053004 Based an Ses Buy Violalan




Thursday October 2™, 2008
Today was Sell day and as | mentioned in yesterday's report, we had a 58% chance of making a lower
low and we did. When we reached the predicted lows they acted a support for a while and when taken
out they acted as resistance.

Tomorrow is a SS day. At this point we are below the Buy day low and we therefore have a 86 to 91%
chance of at least getting above these lows before the end of trading tomorrow.

Data for trading on:

, October 03, 2008

Current | High Low Last
For Sall Shoet Day 1he 5 HIGH was 17400 195505 195575 116064 116154 Onlyd ES 17400 119525 192500 AR50
For Sall Shodt Day the 5 LOW was M55 11525 1911525 111143 114.30 FSPE 160G 111143 1102 6T

Foe Sall Shodt Day the B LOW was 14375 114375 14375 114007 1143 ESDay 115505 111525

Passible HIGH for Sall Short Day TIBLEE 116447 116540 116940 1I7032) 5% 51%Qhased on Ave Penetration of S0

Passible HIGH for Sall Short Day 17589 117033 17251 16993 1T3I6) 88% 834 based on fve 3 Day Rally

Posslble LOW for Sell Shon Dy 10535 10523 105200 110035 1903030 53% 515 fhased on Ave of Sell Day Vielatlon on 55 days

TE2ih TFDay TEO11  $Rut  Awerage |2IH Day JCurent  High Low Last
For Sall Shodt Day the 5 HIGH was GPE70 G670 EVETO BT118 EFRE only] TF G760 BIZS0  GFE0 3500
Fior Sall Shoet Day the 5 LOW was B350 3250 E32ED BEBI ERA RUT 67118 BIGIT GIAT kA2
For Sall Shodt Day the B LOW waz GE160 EH1ED ERTED GRAED  ER24D TF Day #Ho Data#Ho Data.,

Paszlble HIGH for Sell Short Day GR2A1 BI04 GRETE  6TRAG  6B163Q 55% B3uQlased on hve Penetation of S0

Possible HIGH for Sell Shor Day GELAD  GBXO02 GREAN GRLAT  GHROG] 91% ) D0%Ylased on Ave 3 Day Rally

Pigsible LOW for Sell Shaon Da G5 B0 G425 GBS G2RSIY 4T 45U Qhased on Ave of Sell Day Vislation on 85 i

N 24h N Day $HDX  Awerage §24H Day §Curent  High Liow Last
Fur Sall Shoet Day the 5 HIGH was 159075 156150 155473 156283 Only WO 169075 149575 160MAD 4925
Fuor Ball Shod Day the 5 LOW wasz 145575 149575 1459072 1484.07 $HDE 155423 149071 UM TiE)
Fur Sall Shodt Day the B LOW was 155225 15525 154799 1580083 HODay 156150 1495.75
Possible HIGH for Sell Shon Day 160628 157422 150006 1985150 5% 3% fhased on dve Penetcation of 50
Posgible HIGH for Sell Shom Day 160607 160285 150731 16008] 86% 844 )lased on Ave 3 Day Bally

Posgible LOW for Sell Shan Dq 141333 1402 HILE TR H] 5% 455 hased on fve of Sell Day Vielation on 55 i

Y24 M Day $IROL Average J24H Day JCuirem  High Liw Laz
e Bl Shod Dy fhe 5 HIsH was TCE40.00 1Ok, 00 |54 (LR B Onlyd YR 10540000 1046800 055900 32800
Fie Sl Shod Dy the 5 LOW was 1085300 10466,00 1043452 10455 51 4INDU 1082554 1043957 1045285 3482
For Bl Shod Dy (R B LOW was 1065100 10541,00 103 5a 0 10044 B4 YH Day | 1078700 1046800
Possible HIGH for Sell Short Day 11007 61 11006, 18 1089947 10971080 57% 53%Qhased on Ave Penctiation of S0
Possibile HIGH for Sell Short I:I.“- 1091516 1089%,38 10672,34  10895,630 8%% 8% hased on Ave 3 “-l:" R.1II]I

Possibile LOW for Sell Shant N1 10373.13 1037531 1035343 10367, 56

(ilds basad on the 24h anly

38 G2l hased on Ave of Sell Day Vielation on 55 days

A\'tmut of thie Delids for Dny SeEsion mlly

(ieluls of the event hapenning has nothing to do by how much

Foi, Dt 03 wallbea SellShot rlagll E%  {harefore has a Y% chance |',|[IT:I|1:'IE.| i hiEh abimve 117400 and wa to ELAE based on e Penalrafion of 30
{hesedore has a % chance nlrrnk:ﬂg ] hiEh ahimva 114375 and up o TS89 hased on Sxe 3 [,l.'l]r FE;IZ:,'
{herefora has & #%  chance of making a Low balow 119525 and davn o 110535 based on Ave of Sall Day Violalian on 55 days

Foi, Dt 03 wallbea SellShot da!,l TF  {herefors has a W% chance nlrrnl-::ﬂg ] hiEh ahimva 660 and ua do 6828 based on See Panalmalion of 50
{heredore has a M%  chance of making a high abve 61,60 and 1 1o 63,50 based on Ave 3 Day Rally

{herefora has a 4%  chance of rr:k:'lﬁ a Low balow (32,50 and dovn lo 623,21 based on &ve af Sall :Ia'i Yinlalion on 55 days
Fri, 0ct03  willbea  SellShaot day, HO fherefore has a #M%  chance of making a high above | 153075 and v to | 1606.28 based on Ave Penalration of S0
{herefore has a M%  chance of making a high above 155225 and vpto | 160607 based an Ava 3 Day Rally
{herefora has & 43%  chance of making a Low balow 149575 and davn to 7333 based on A of Sall Day Violalion on 55 days
Fil, Oct 03 willbe 2 SellShort  day. VB {hesedors has & W% chance ofmaking a high abmva  10M0,00 and vpdo | 1900761 based on Ava Panatration of S0
{herefora has & % chance ol making a high abmva 1065100 and vpdo | 10915,16 based on Ave 3 Day Rally
{herefore has & 8% chance of making a Low balow 1046800 and down to 1037313 based on Ava of Sall Day Violalion on 55 days




Friday October 3", 2008

As | mentioned last night in the report we were below the Buy day low and we had very good odds of
getting back above the Buy day low. Except for TF and Russell all the others made it, just to reverse and
dropped to the projected lows.

Monday is a Buy day and we normally should get a decline from the SS day high. Well at this point that
has been accomplished however having closed near the lows and having good odds of making a lower
low, we may go a bit lower before the rally begins.

Data for trading on: Monday, October 06, 2008
HMH  Day | Current  High Law Last

For Buy Day the 55 HIGH waz 1161.00 116100 116100 115382 11592 Only] ES TI6100  1102.50 110825 1625

For Buy Day the 55 LOW was 110250 1102500 110250 109314 11014 $5PK 115382 004 109923 506
ES Day 116100 11250

Pozzible HIGH for Buy Day T4 T3 1173430 116780 117E45] 3% 38% Jbased on Bve Penetation of 550

Pogsible LOW for Buy Day 113048 113225 113356 112692 113090 100%  95% Jbased on fve Decline

Pocsible LOW for Buy Da 10079 108083 109133 108690 1089 F1) 69%  65% Jbased on fve Buy Under

TF2dh TFDay TED11  $Rat Average | 24H Day JCumest  High Law Last

For Buy Diay the 55 HIGH waz B5560  EASED EASED  GRSAT) BASED Only] TF G460 61410 61570 25.00

For Buy Diay the 55 LOW wag B1£10  E1490 B1470 612400 B1543 $RUT 656 61940 G940 ek
TF Day #Ho Data, #Me Data.,

Pogzible HIGH for Buy Day phdA3 G656 G404 GREES  GERASQ 3T 35N Jbased on Ave Penetiation of S50

Fosgible LOW for Buy Day BI50F 6363 63615 63050 GI6TOQ 9B% 994 Ibased on Ave Decline

Posgible LOW Tai Buy Da BOF21 GOG.EY  GBOGG3 61287 GOBADY 63% 594 |based on Bve Buy Undes

H 2h NG Day PHDX  Bverage | 24H Doy | Cuirent  High Law Lag
Fior Buy Day 1he 55 HIGH was 1881.75 156175 1851588 15553 Omly] N 156175 M4FLTS  4FTSD 3100
Fior Buy Day 1he 55 LOVW was 147475 147475 4RS00 147283 FHOX 155158 146900 147084 20T
Nl Day 156175 4705
Possgible HIGH for Buy Day 150779 1576.9%6 1566.93 1573890 43%  43% [based on Sve Penetiation of 550
Possible LOW for Buy Day 150998 1514.36 150652 1510EY 985  98% Jbased on Sve Decline

Possibile LOW for Buy Da 145679 145554 144944 1453760 G2%  60% Jbased on Bve Buy Under

Y 2L YR day $INDU Awverage | 290 Day |Cuient | High Law L ast
For Buy Diay the 58 HIGH was 10827 .00 10237 00 1079 26 10318 75 Dolyf YW 1082700 1033100 10364000 193,00
For Buy Day the 55 LOYW was 1033100 10231 00 G0 26 10524 08 fINDU 1079626 10310.25 1032538 45747
¥M Day 1082700 1033100
Possibla HIGH for Bll_l_.' I}.!g.I 9T 6T 10046, %6 10002 82 10925820 37%  37% Qbased an Bve Penetration of S50
Passibila LOW for Buy Day 567 AR 1055255 10559.12 1056382 100%  95% Jbased an Ave Decline

Possibla LOW for Buy Da 22554 W0T2E15 203,02 10EHY 634 615 fhased on fve Buy Under

Calits baged on the 24h anly
Averags af the Odds for Day Sessien only
(dds of the event hapenning has nething to do by how much

Mo, Ot Q6 will ba a Buy day. E5  iharefore has 3 1% chance of making a high above 16100 andupte 117421 based on e Penedration of 550
therefare has & 100 chance of making a Low balow 161,00 and down o 113048 based on Ave Decling
fharedare has & (9% chance of making a Low balow 110250 and down o 1090.7%  basad on Aee Buy Undar

Men, Dt 6 il be 2 Buy day. TF  tharefora has a % chance of making a high abova 63560 andupte  GEA3  based on Awe Penetration of S50

therefore has & #8%  chance of making a Low balow 63560 and down fo 63502 basad on fxe Declina
fharefara has & 3% chance of making a Low balow 61490 and down to 607,21 basad on e Buy Undar
Mo, et Q6 will ba a Buy day. NG iharefore has 3 43%  chance of making a high abova 1561.75 andwpto  157.7% based on fe Penedration of 550
therefore has & #8%  chance of making a Low balow 1561.75 and down o 150998 based on Ave Decling
fharefara has & % chance of making a Low balow 147475 and down to 145623 basad on Awe Buy Undar

Mom, Ot QG il b= a Euy day, YW therefare has 5 W%  chance of making a high above 1082700 andupte  M03T.ET based on Ave Penedration of 550
therefare has & W% chance of making 2 Low balow — WEZT.00 and down to 1036748 based on A Decline
fharefara has & 3% chance of making a Low balow 1033100 and down to 10225.54 basad on Awe Buy Undar




Monday October 6™, 2008
Today was a Buy day and as | said Friday we had good odds of making a lower low. This move was a
bit exaggerated. :)

Tomorrow is the Sell day and normally we should get a rally from the Buy day low. The normal rally
has been more then accomplished but with these crazy moves, who knows. We also have 57-62%
chance of making a lower low.

Dat:a for trar.li-ng ﬂrlul: Tuasday: ﬂctﬂ-ber"li}i;’. 2;[}03

24H Dy JCument  High L o Lt
For Sell Day ke B HIGH was o400 f0=2al 10=dal 1087 S 108764 Unly} ES 1400 00000 105350 5400
For Sell Day the B LOW was 100500 100900 100900 1007 9% 1008.74 5P 109756 100747 105683 J4rH
ES Dy 108250 100900
Pagsible HIGH for Sell Day 1669 1097 1% 108657 111185 1105584 51%  45% Jhascd om Ave Pewetiation on S0
Paosgsilde HIGH for Sell Day 103805 103537 103286 103191 1034538 100% 96% Jhased on Rally frem low on BD

Fassible LOW for Sell Dy 09433 9901 9SS 35T w418 58%  58% Qhased on Ave Buy Vialation

TEHL TEDay TEEIT $Rut Average§ 24H Day [Conent  High L ows L st
Far Sell Dy the B HIGH was Bled4l  BiBAD BIB4AD  &17 51 B1bRS Quly TF 616.40 Se210 59410 2230
Far Sell Day the B LOA was R0 ER2AD ER2A0 ERE 3D ER315 sRUT 617.51 G660 59591 2349

TF I1'.:3|I o Data. #No Data.,
Fossille HIGH for Sell Day 62412 GMAT  GMLEE GRG0 GRAATE 1% 51% Qhased on Ave Penstration on S0
Possilla HIGH for Sell Day 1A S0 5R0.57  SEIGE  SENAZQ00% 6% Yhased on Rally from lew on BD
Fossibla LOW for Sall Da D ) O Y N+ P hased on Ave Buy Vialation
HO 24k NO Day SMDX  Awerage | 24H Day JCumemt  High Low Last
For Sell Day the B HIGH was 14B0000) 144925 144095 145643 Onlyl WO MEDDD 134305 10825 GBS
For Sell Day the B LOM was 134376 14275 133897 134222 INDE 4008 133007 un2e SR
NO Day 14925 1MATS
Fossible HIGH for Sell Day 150213 147232 635 WTHATY 8% J8% Qhased on Ave Panetration an S0
Passible HIGH for Sell Day 16947 1305.96 TR0 THLRR100% 95% fhased on Rally from lew on BO
Possilla LOW for Sall Da 119,62 131786 1MEG61 17030 60%  58% fhased on Ave Buy Vialation
¥ 24k YW day fINDU Average | 240 Day JCument  High Lawe Livst
For Sell Day the B HIGH was 10333.00 10330.00 1032276 1033292 Onlyl YW 100H00  B547.000 936300 3950
For Sell Day the B LW was B547 00| 554700 9E36.32 953977 FIHDU 032206 9625.DE Q96550 JehEH
WM Day 1097600 54700
Possilsle HIGH for Sell Day 1045035 10458,32 04453 10451 34) 52%  48% Jhased on Ave Panstration on S0
Possille HIGH for Sell Day T U T 74050 OTETA2 R 100% A7% Jbased on Rally from lew en BD
Possille LOW for Sell Da 30 42585 G005 S2006R 62%  60% Jhased on Ave Buy Vialatlon

Aweraqge of the Oudds for Day Session enly

I s laged an the 290 aily I
(hdds of the event hapenning has nothing e do by how mucl

Tue, Get 7 will be a Sell day. ES | thersfore has a 1% chance of making a high sbove TIO0 and upte V11669 basad on Ase Penetration on S0
therefore has 3 100%  chance of making a high abive 00900 and upte 103805 basad on Rally frosn low on BD
therefore has 3 S8%  chance of making a Lo below 00900 and down 1o 99433 basad on Ase Buy Vialstion

Tue, Get 7 will be & Sell day. TF | thersfore has a 1% chance of making a high sbove 61640 andupte | 62412 based on Ave Penetration an S0
therefore has a 100%  chanca of making a high above G210 andupte | BE149  based on Rally from low on BD

thersfore has a Si%  chance of making a Low below S 10 and downto BRESY  based on Awe Eui' “iolation

Tue, ot 07 will be & Sell day. B | thersfore has a 484 chance of making a high shove 10000 and upto | 150213 based on See Penstration on S0
therefore has 3 100%  chance of making a high above 1375 andupte 13947 based on Rally frosn low on BD
thersfore has 3 GOt chance of making 3 Low below 124375 and dowa to) 131962 based on Ave Buy Vialation

Tue, Get 7 will be & Sell day. YH | thersfore has a S2%  chance of making a high sbove 1033800 and up toe 45035 basad on Ase Penetration on S0
therefore has 3 100%  chance of making a high above PAT00 andupte  ATMA0F basad on Rally fros low on BD

thersfore haz a b2%  chanca of makinﬁ a Low below A54700 and down 1o WIZIF  baszed on Ave Eiua' “Violstion




Tuesday October 7", 2008
Today was a Sell day. As i mentioned yesterday we had good odds of making a lower low and we did
after testing yesterday's high and failed to take them out.

Tomorrow is SS day. One thing to look for will be if we gap down at the open and should we do that we
will have over 86% chance of getting above the Buy day low.

Once that is accomplished the market should continue to rally, but these days the markets are so bearish
that it is hard to stay long.

Data for trading on: Wednesday, October 08, 2008

HH Day fCument  Higl Law Lt

Far el Shart Day thie 5 HIGH was 107300 106250 1250 0724 10755 Only] ES 107300 %50 100525 48,00
For Sell Short Day the 5 LOW wis 9A0  WHED| WUE0 S| SHEEE $5PY 1072 96.2F W63 BO6G
Far Sell Short Day the B LOW was NE00 100900 100800 9007 <7 100874 ES Day 108250 a%4.50

Passilile HIGH far Sell Shon Ih'_y 108588 109112 109215 108171 087,714 55%  52% Qhased an Ave Penetration of SD
Passilile HIGH far Sell Shon |_-|.'I]I 104088 103933 106760 1036.83  103E.GGQ 0%  83% Qhased on Ave 3 |].1:|| F'..'nll_l;
Possihle LOW for Sall Shoit [Fa F9.5F  MTAS WTAY BRSO MET.ITQ 54% 5% Qhased an Ave of Sell Day Violation on 55 da

TEHh TEDay TEOAL fRut  Average ] 24H Day Coment | High  Low Last

For Sell Short Day the 5 HIGH was BIO70  BO370 B03T0 BOZE3 B33 Only] TF B30 55130 55G.50 -BG.G0
Foor Sell Short Day the 5 LOW was 55130 BA130 BA130 453V EASE SRUT | GD2.23 SRR GARSS 3696
For Sell Short Day the B LOW was G6210  BR2I0 BR2I0 SEEED R3S TF Dy #No Data,2No Data,,

Passilile HIGH far Sall Shart Day G GG GIOTE  G0B00 GORGRY B4%  5F5 Rhased an Ave Penetration of SD

Passilile HIGH far Sell Shart Day b0 HRER W21 GESSE  SARGAY &Y% B hased on Ave I Day Rally

Possilie LOW for Sall Shoit Da A6 HERL MATE G506 BALSOQ 40 J6% Bhased an Ave of Sell Day Vielation on 55 da
NG 2l N Day DX Awvarage | 240 Day [Cumrent  High Law Last

For Sell Short Day the 3 HIGH was 144000 14458.25 3312 1a0Td Omly] HO TW000 133225 133625 J0.25

For Sell Short Day the 5 LOW waz 133235 13225 132350 131149 BHOX W32 132908 13040 410

For Sell Short Day the B LOW waz 14375 134375 133307 1322 NG Day 14925 133225

Passille HIGH for Sell Shart Day 1455.5F 16550 085 MS6H6Y 57 54 Jhased on Ave Penetratlon of S0

Posallle HIGH for Sell Shart Day 13605 1HIE 1764 1H2ETY S6%  B5% fhased on Ave 3 Day Rally

Fosallle LOW for Sellﬁhmtl]ar 1388 1300851 130,54 130067 ] 6% 46% Qhased on Bve of Sell IZIn-E Vlalatlon on 55 'hE
Y240 Y day $INDU  Average | 24H  Day JCurrent  High Law Last

For Sell Short Day the S HIGH was 10145.00 10146.00 1012403 1013369 Only] YW 104600 W5T00 953400 420.00

For Sell Short Day the 5 LOW was 05700 AdsT IET Gs02 HINDU 1012403 3667 544711 50634

For Sell Short Cay the B LOW was 2047.00 95470 e Y Day  W017600 45700

Passilble HIGH for Sell Shant Day 1021361 1021218 157,96 10207910 51%  52% Jbased on Ave Penetiation of S0

Passible HIGH for Sell Shan Day 0964 AM400 ST64.40  9TARATY 80N B6% Ibased on Ave 3 Day Rally

Passilile LOW for Sell Shoit Da B360.81 9369 934031 9357 68

Dds based on the 24h only

4% 52 Rbased on Bve of Sell Day Vielation on 5% da

Average of the Oilis for Day Session only
Oddids of the event lapeniing has nothing te do by hew much

Wed, Oot 08 willbe & SellShent  day. ES  thesedore has & §5%  chance of taking 3 high aboss 107800 andupto 108588  based on Ave Penetration of S0
fherefare has a B8%  chance of making & high aboes 160900 andupto 4088 based on Ase 3 Day Rally
fherefare has a M4  chance of making a Low belos AR50 and down to 8952 based on Ave of Sell Day Violation on 55 days

Wed, Oct 0 willbe & SellShent  day. TF  thesedore has a §%  chance of taking 3 high abies 60370 andupto  GOABT  based on Ave Peretration of S0
frerefare has a B9%  chance of raking & kigh abis Sed A0 anduplo  SEO0  based on Ave 3 Day Rally
frerefare has a 8% chanee of raking & Low belos S51.30 and down to 54365 based on Ave of Sell Day Violation on 55 days

Wed, Oct 0 willbe & Sell$hent  day. MO thesedore has a B4 chance of raking & bigh aboes 14000 andupto 145553 based on Ave Penetration of 50
frerefare has a $9%  chance of raking & bigh aboes THET anduplo W67 based on Ave 3 Day Rally

[hesedor has & 46%  ehance ol raking & Low below 133225 and dowri o 130988  baged on A of Sell Day Vialabion on 55 days

Wed, Oet 08 willbe 3 SellShan  day. YR dhesedore has a §%  chance of making @ bigh above 1014600 and upto W36 based on Ave Penetration of 50
{reredore has a B0%  chance of raking & bigh above | 984T00 anduplo  9B09.64  based on Ave 3 Day Rally

{heredore has a 9% chance ol making @ Low below Q45500 and down o 936081  baged on Awe of Sell Day Violation an 55 days




Wednesday October 8", 2008
Today was a SS Day. As mentioned last night, the thing to look for was if we gaped down at the open
and we did, we knew we had over 86% chance of getting above the Buy day low. Once that was
accomplished the market should have continued to rally and it did and came close to the projected highs,
but these days the markets are so bearish that it is hard to stay long.

Tomorrow is the Buy day. The normal Decline that we should get has already been surpassed and we
have 60-70% chance of making a lower low.

Faor Buy Day the =5 HIGH was
Far Buy Day the 55 LOW was

Faogsible HIGH for Buy Day
Fossible LOW for Hll_gr Dng
Possible LOW for Buy D

For Buy Day the 53 HIGH was
For Buy Day tha 53 LOW was

Faossibla HIGH for Buy Day
Faossibla LOW for Buy ay
Paossibila LOW for Buy [

Faor Buy Day tha 55 HIGH waz
For Buy Day tha 55 LOW was

Possille HIGH for Bay Day
Possilsle LOW for Buy Day
Possilile LOW for Buy D

For Buy Day tha 55 HIGH was
For Buy Day the 55 LOWW was

Pogsilsle HIGH for Bay Day
Pogailsle LOW for Buy Day
Posgilile LOW for By [a

T, Gt 08 will be 3 By

T, Gt 08 will be a By
T, Gcr 08 will be a By
T, Gcr 08 will be a By

Dat:a for trar.li-ng ﬂl'.l.: Thursdaz;r. Dnt;:lha}[.lﬂ. ;?(}I]B |

1450
Shal

1027 25
45100

1025
451,00

1058.21
11263
149,51

TF 24h
8030
52540

104062 103968
99654 99875

95751 95830

TFDay TFD 11
SeA.00 5800
533150 53340

a9.53
50,60
S0 A4

N 24h
139325
128075

78,56
8.6
52517

NG Dy
132025
1254.00

578,14
840
52309

.29
133892
1250.55

W 24h
3050
8141.00

10816
134321
127700

i day
280500
2141.00

G067
BE30.02
1938

9206
154441
02103

Odds based on the 24h only

thersfore has
therafore has a
therafore has a

day. ES

therafore has a
therafore has a
Iherafore has a

day TF

day. HO | thersfore has 2
[herafore has a
Iherafore bas a

day. YH | thersfore kas 2
Iherefore kas

Ihesralore has 4

1021,
rD =
103504

993,33
¥l 81

1401.69
1338.71
127360

952807
9194.73

473463
937527
4071060

3%
100%
Tt
364
aft
B34
4
aft
[
%
T00%
4%

Cumient
ES
15Px
ES Dy

24H Day
1030, 14 Only

i M

It 38%
100% 6%
[N
4H  Day

Dnly

Cunrent
TF
iRUT

Wt %
9%
0%
[ray
Omly

24H

Cumant
i [¥]
ANDE
HO Dy
4%
8%
61%
[ray
Omly

4%
98%

Cumrent
i
FIHDL
WM Dhay

It 36Y%
100% 954
Q037300 64% 64

charca of making 4 high ahose
charce of making 4 Lo below
chiarce af miaking a Livs bl

chance of making 4 high above
charce of making 4 Lo bilow
charice of rmaking 4 Lo bilow

chancs af making 4 high atove
charice of miaking 4 Lo bilow
chanee ol making a Lo bitlow

charce of making 4 high ahose
charice of miaking 4 Lo bilow
chance ol making a Low bl

hased an Ave Penetration of 550
hased on Ave Decline
hased on Ave B

TF Day =No Data, #He Data,,
hasad an Ave Panatration of 55D
hasad an Ave Decline
hasad an fve By

based an Ave Penetration of S50
based an fve Decline
based an fyve By

bazed on Ave Penetratlon of 550
bazed on Ave Decline
based on Ave By Under

Laws L st
JE3.00 58100
arosr sidaq
98100

High
1045.00
1021.06

981,00

4.1
A1

UG

| st
518,30
546,57

Low
58,40
337,00

High
560,30
569,10

17,60
1210

Wnder

Low

128075
129598
129900

Last
122000
1230.61

High
1393.25
138634
139325

1650
063

Unider

Low L st
Y00 19300
DI94TE 925810
18500

High

85,00
2007
G800

5.0
18901

Boserage of the Odds for Day Session only
(hdds of the event hapenning lias nothing

16 do by how miueh

104500 and upto | 1058221 based on Awe Pensdration of S50
104500 and down o 101263 based on Ave Decling
e300 and down 1o 94951 Based on Ave Buy Under

G030 and upte | 58053 based on Ave Penetration of S50
58030 and down 1o 55860 based on Ave Decling
S20.40 and down 1) 52044 Based on Ase Buy Under

139325 andupto | 140922% based on Awe Pencfralion of S50
139325 and don 1o 1338292 based an Awe Decling
1280.0% and down 10 125955  bazed an Ase Buy Under

Ha05.00 and upto | 990567 based on Awe Pensfralion of S50
Yala 00 and doven 10 9530.0F  based an Axe Dechng
00 and doven 1o 901938 basied an A Buy Under




Thursday October 9", 2008
Today was a Buy day and we had a 60-70% chance of making a lower low and that we did.

Tomorrow will be Sell day, we should normally get a rally from the Buy day low. We have a 60%
chance of making a lower low and having closed on the lows today increases the chance of that
happening. Should we gap down and open lower then today's low we will have a 96% chance of making
it atleast back above these lows.

Data for trading on:  Friday, October 10, 2008

240 Dy fCunrent  High Low Last
For Sell Day tha B HIGH wasz 090,00 10000 101000 100525 100881 Only] [5 01000, 90550 927F 4825
For Sell Day the B LOW was 90550 B0550 BORAD 0993 DOR.MZ 15PE 100525 90919 909492 ThA02
ES Day 100000 905,50
Possilile HIGH for Sell Day 2269 102463 W2L0T 101950 1022T5Q 0% 4% fbased on Ave Penstration on SD
Possllile HIGH for Sell Day 93506 93249 9987 93RTH DIRBRQ100% 6% §hased en Rally from lew on BD
Posallile LOW for Sell Da 006 EI0ES B0 80485 BOLO0Q 59% 5% fhased on Ave Buy Welatlon
TEHL TEDay TEDI1 SRt Average | 24H Day [Curent  High Low Last
For Sell Day the B HIGH wasz gB220 G574 G5T.4D SSB1 GAATE Oulyy TF 2.2 8430 420 4950
For Sell Day the B LOW was dBAZ0 43610 4ERI0 49920 43B.43 RUT  55B.11 9904 420 41W
TF Day #Me Data.zHe Data.,
Possilile HIGH for Sell Day 56002 56583 56588 BobeE  SETOTQ S0%  S0% Jhased on Ave Penetation on 5D
Possilile HIGH for Sell Day S04.02 0537 50482 B5ER BOTSHE100% 6% Jhased on Rally frem lew sn BO
Pagsilile LOW foi Sell Da 47515 4TeB8  4TTAS 49071 47047f S&% GG Qhased on Ave By Mielation

M 24h NG Day SNOK  Awverage § 24H  Day §Cument  High Low Last
For Sell Day the B HIGH was 137300 1373.00 1366877 1392 Only| HO 137300 12ek580 127300 4700
For Sell Day the B LOW was 126240 126250 126154 12218 HOY 130T 1de1S5d 127510 5551
NO Dy 1373000 126250

Fossille HiGH far Sell hay 139313 13601 139354 1304910 4% 4% fhased on Ave Penetration on S0

Possiile HIGH for Sell Day 130898 130555 1302.33 130562 §100% 95% Jhasced on Rally from low on BD

Passilile LOW for Sell Da 123168 173698 1236,39 1237350 61%  59% Qhased on Ave Buy Vielation

YW 24h YW day HINDU  Average | 24H  Day [Cunemt  High Low Last
Far Sall Day the B HIGH was 4r3 00 S4ERND Q45514 S4R1.35 Ouly] W MER0D  BRIRD fED4O0 59700

Far Sall Day the B LOW was BAZE 00 353900 B579.19 855240 HHDU 484 BSTRI9 BS5T9.19 47RO
T Day  MEEM B53RM

Possile HIGH far Sall Day ¥a60,35 950832 957072 9579800 57% AT% Qhased on Ave Penatration on 5D

Possiile HIGH far Sall Day BrERAZ 769,72 800018 BVRGATQ100% 97% Fhased an Rally from low an B0

Possible LOW for Sell Da 26,51 041867 BAE5AT  BDEMR 62 61N

Ohddls lrazed on the 240 only

hased on fve Buy Violafion

Movarage of the Odds for Day Session anly

(iels of the svant hapanning has nothing 1o da by how much

Fri. (et 10 will be & Sell day. E5  thenefore has a 0% chanca of making a high shove 10000 and upto | 02269 based an Ave Penstration oo 50
therefore has a 100%  chanca of making a high shove WEH andupto | B3RI6 based on Rally fom b an BD

theredore has a % chanca of rnakinﬂ a Lo belo 90550 and down 1o 89096 based on Ave Eu'i “inlation

Fri, Dt 10 will be 5 Sall day. TF  therefore has a 0%  chanca of making a high shove 62 andupto  5ER92  based on &ve Pensiration on 50
thenafore has a 100%  chanca of making a high shove 8430 Jand upto | 80402 bazed on Rally friom baw on BD
fherefore has a 58%  chance of making a Low belos 48430 and down 1o 47515 based an Ave Buy Yiolation

Foio Gt 10 will be & Sell day. N0 therefore has a A% chanca of making a high shove 137300 and upto | 13¥5.0F based an Ave Penstration on 50

fherefore has a 100%  chance of making a high ahove 126250 and upto | 130898 based an Rally fom b on BOD

themedore has a B1%  chancs of makin:IaLcr-'.' bl 126280 and down 1o 12868 bazed on &xe E|I.I'=' “inlation

Fol Gt 10 will be & Sell day. W thersfore haz a 52% | chance of making a high shove SIGRA0 and upto | HSEDLI5 based on Ave Penstration on 50
fherefore has a 100%  chance of making a high ahove BE¥00 and upto | BTERAZ based on Rally from bow on BD
fheredore has & 2% chance of making a Low below BEF0.00 and down 1o B436.51 bazed on Ave Buy Yinlstion



Friday October 10", 2008

Today was a Sell day and as mentioned in last night's report we had a 60% chance of making a lower
low and if we were to gap down at the open we had 96% chance of getting back above the Buy day low.
Well we did all that and even got above the projected numbers for the day before pulling back a bit.

Monday will be SS day. At this point ES and YM are below the Buy day and have an 88% chance of
getting back above at some point on Monday and may continue rallying to the projected numbers for a 3
day rally.

Data for trading on: Monday, October 13, EI][IEI

240 Day JCument  High Low Last

For Sell Short Day the 3 HIGH was I 94300 94300 BEE3E M1 Only] ES 93400 BIT000 EMOD 2150
For Sell Short Day the 5 LOW was G700 @00 GO0 BISBD mETT0 5PX A6 BFG0 BRAZE 0TD
For Sell Short Day the B LOW was S055]  S0650 90650 BODAE BOG.A2 ESDay 94300 83700

Possilie HIGH for Sall Shart Day BhE 95162 95265 MGG 950.08F 55% S1%Qbased on Ave Penstration of 50

Passilie HIGH for Sall Shart Day 74T 936 NRAE BATT O 93G20Q % 8F%Qbased on fve 3 Doy Rally

Possible LW for Sall Shait Da B6.20  BRAT  BRLED  G28.21  BRSARQ 50 SRS Qbased on Ave of Sell D

Yiolation on 55 da

TFDay TED 11 M0 Day JCument  High Low Last
For Sell Short Day the 3 HIGH was 5170 50 5270 BEIE RHA7 Only] TF SHI0 dG2R0 BWETD O RTO
For Sell Short Day the 5 LOW was 6220 45120 4230 dETHZ 48363 SRUT G0 W72 SeRAB ILH
For Sell Short Day the 8 LOW was 40430 4510 4EG10 49020 &893 TF Day =No Daia,ZHo Data.,

Passilie HIGH for Sall Short Day MEET SE SMGTZ O BIZAT O SIAAGY 53% SX%Qbased on fve Penstration of 50
Passilie HIGH for Sell Short Day W61 She.2D GeA2 BIEAY S0O2GQ B9% 89N Qbased on fve 3 Doy Rally

Paosgsilile LOW for Sell Short Da 5400 45303 J53 450 38 ABS01Q 48% Jd6aQhased on Ave of Sell Day Vielatien on 55 da

HO 24k MO Day HDE  Awerage J24H Day JCument  High Low Last
For Sell Short Day the 5 HIGH wazs 13825 13635 13748 1322.33 Only] HO 132625 119025 120250 1050
For Sell Short Day the 5 LOW wes 18825 1190.25 118611 115754 NOX  13TdE TIBGAT 126080 500
For Sell Short Day the B LOW was 126250 136250 1615 125218 N Day 132625  1198.25
Passilie HIGH for Sell Short Day TH1TE 134250 13321 133945) 5% 53 based on Ave Penetratlon of S0
Possllile HIGH for Sell Short Day KA A kY PR 1309.99 132600 865 35% lbased on Ave 3 Day Rally

Possllle LOW for Sell Short Da 74 117430 117606 175000 47% AT fbased on Ayve of Sell Day Vieladlon on 55 da

YW 2dh v Day $IHDY Awerage Currant  High Lo Last

For Sell Short Day the 5 HIGH wazs 0900 2909.00 8901.28 890643 Only] YN 80900 TRHLO0  BEIO00 22600
For Sell Short Day the 5 LOW was 7E7E00 7A79.00 TE32A1 TEMAD HIHDU 90128 TRELAT B4R1I9 12800
For Sell Short Day the B LOW was B539.00 2530.00 857919 B5E2.4D0 ¥M Day 890000  7878.00

Passllie HIGH for Sell Short Day BOTR.61 H4T5.18 897521 BATSEGR B0% 52N ||based on Bve Penetratlon of S0

Posellile HIGH for Sell Shart Day BB01.56 ATHE.2E 8815.96 880127
Pocellile LOW far Sell Short Da 77515 1971.57 TT0.74 178115

Odddls baged an the 24h only

based on fve 3 Day Rally
based on Bve of Sell Da

Yielation on 55 da

Average of the Odds for Day Session enly

(s of the event hapenning has nething w de ly how much

Wom, Oet 13 willbe s SellSherm  day. ES | thersfore has a S5%  chanca of making 8 high above 44300 and up to W5088 bazed on Ave Penetration of 50
thersfone haz 3 8% chance of making & high above A05.50 and up to SITAS bazed on Awe 3 Day Rally
tharsfone haz 2 8% chance of making & Low bebow B3000 and down to B26.28 bazed on Ave of Sell Day Vialstion on 55 days

Wom, Oet 13 willbe s SellSher  day. TF | thersfore hes a ¥ chanca of making 8 high above 5270 and up to 53581 bazed on Ave Penetration of 50
tharsfone haz 8% chanca of making & high above AB4.30 and up to S5 14 bazed on Awe 3 Day Rally
tharsfon has 2 J8%  chance of making 8 Low bebow A62.20 and downto 45408 bazed an Ave of Sell Day Vialstion on 55 days

Wom, Oet 13 willbe s SellSherm  day. O thersfores hes a S6%  chanca of making 8 high above 138625 andupto | TRALTS based on Ave Penetration of 50
tharsfone haz 8% chanca of making & high above 126250 and upto  TRISAT based on Awe 3 Day Rally
tharsfone haz 3 4% chance of making 8 Low bebow 119825 and down o0 117494 bazed on Ave of Sell Day Violstion on 55 days

Wom, Oet 13 willbe s SellSherm  day. Y thersfors hes a St chanca of making 8 high above BI0000 and up to | BOTEET based on Ave Penetration of S0
tharsfone haz a 8% chanca of making 8 high above B5H0.00 and upto  BB01.56 based on Awe 3 Day Rally
tharsfon haz a St chance of making 8 Low bebow TATH00 and down o0 TT75.15 bazed on Ave of Sell Day Violstion on 55 days




Monday October 13", 2008

Today was SS day and as | mentioned on Friday, due to the fact that we needed a positive 3
day rally, we ended up with a rally today and as with all the moves lately it was exaggerated
but now for the way up.

Tomorrow is Buy day and as such we normally should get a decline from today's high. We
technically have a 37% chance of making a higher high and a 67% chance of making the low
last.

Data for trading on:  Tuesday, October 14, 2008

HH Day fCwrrent | High Livw Last
1MFE0 M7 50 1017 50 100653 101468 Omly} E% 17,50 W9.25  AN6TE 125075

Far Buy D3y tha 55 HIGH was

Far Buy Dy tha 55 LOW was Wa2h  S400 sd400 92Ts B2EA] PEPX | 1MIGAT TS W03 IR
ES Day  1017.50 S3.00
Possilla HIGH for Buy Day 030,71 103087 102593 02091 1028100 37% 374 Y based on Ave Penairation of 550

Possible LOW for Buy Day
Possilsle LOW for Buy [a

935 WS WA AT SE3AAQ00% 96% flased en Ave Decline
B8 MOH 9047 AT toadf T 6% Y hased en Ave Buy Unider

TE2h TFDay TED11  $Rut  Average §24H Day JCurrent  High Liw Lasi

Far Buy Day the 55 HIGH waz G76.80  SP0S0 SO0 S7088  ST2AT Onlyy TF 50 580 STLT0 5060
Far Buy Day the 55 LOW was 52580 L3SED) S35ED S0 S32M tRUT 57080 FLT0 ST080 4801
TF Day #Ha Data.zHo Data,,

Passilsle HIGH for Buy Day SHG0F 580 BTG 58107 SELTOQ 6% M%Yhased en Ave Penetration of S50

Possilsle LOW for Buy Day 55347 S40H B S5RI0 AS14Q 9% 99% flased en Ave Decline

Possilsle LOW for Buy Da 100 5262 BEGIT 52636 BRLMMQ 64%  60% Jlased en Ave Buy Under

B b WO Day $HDE  Awerage J2AH Doy JCwrrent | High Ly Last
Faor Buy Day the 55 HIGH waz 1458.50 1459.50 142954 144351 Only§ HG 145550 12750 145050 17600
Far Buy Day the S5 LOW was 123750 1318.75 131886 131170 PHD 142954 13886 142054 15904
HO Day | 145350 131875
[Fossille HIGH for Buy Day 147554 4N 4489 146505 2% 424 Jhased on Ave Peneiration of S50
Fasaille LOW for Buy Day 140401 1408.56 130074 139767 ) 99%  99% flhased on Ave Decline

Possilsle LOW for Buy [a 187637 12640 12647 1280650 63%  61% Y based on Ave Buy Unde

¥ 24 YR Day $INDU Awerage |24H Day JCurrent | High L Last

For Buy Day the &5 HIGH was 9516.00 9515.00 Qa27 58 Bdgzimn Onlyl M 51800 848900  WET.000 112700
For Bluy Day the 55 LOW was 8430.00 870,00 846218 BSE3TI FINDU | 942750 B46248  HIETH1 93642
W Day | 951500  TETE.00

Passilsle HIGH for Buy Day 51867 96379 G53465  9RAT06] 36%  36% fhased en Ave Peneiration of $50

Passilsle LOW for Buy Day UHE2E M0 HEIH 5108 E! 46 fhased on Ave Decling
Pogsilsle LOW lor By B3ob21 860910 BIR.02  BA30.64] 4% 644 Phased on Ave Buy Under

Dulds hased on the 24h only

Average of the Odds fer Day S egzion only
Oz al the event hapenwing has nothiing to do by lisw imich

Tue, Ge1 14wl be a . ES  therefore has a chance of makemg a high above 1750 and up 1a 1030.71 bazed on Ave Penetralion of S50
therefare has & 100%  chanee of makeg a Low belos AHFSD and dovwr Lo 98354 bazed on Ave Decling
therifare has & T0%  chanee of rakemg & Liw belos W9.25 and doen Lo #9482 bazed on Aee Buy Under

Tue, Ge1 14 will be g Buy day. TF  therefare has a 36%  chance of makeg a high above 57680 and up 1o §86.03 bazed on Aue Penetralion ol 350
therefare has & B4 chance of rakeg a Liw belos SG.80 and down Lo 55397 bazed on Aee Decline
therefare has & B4%  chance ol rmakeig & Low bilow 52580 and dier Lo 517060 Based on Ave Buy Under

Tue, Ge1 14wl be g By day. MO therefare has a 42%  chance of makeg & high above 1459.50 and ug 1a 147554 Bazed on Ave Penettalion of 550
therefare has a B4 chance of rmakeg a Low below 145950 and dovn 1o 140401 bazed on fwe Decline
therefarie has & 63%  chance of rakeig & Low bilow TR0 and doen Lo 120637 based on A Buy Under

Tue, Ge1 14wl be g By day. WM therefare has a I6%  chance of makeg & khigh above 51500 and up 1a BE18.6T Bazed on Ave Penetralion of 550
therefare has & 100%  chante of makeg 3 Low belos %1600 and dowr 1o WE208.22 Based on Ave Decline

Therefare has a 4% chance of makeig & Low belos B489.00 and dovers Lo 835621 Based on S Buy Under




Tuesday October 14", 2008

Today was a Buy day and on Buy days we need a decline from the SS day high. You will
notice that even if we made a higher high we still managed to decline to at least the projected
numbers.

Tomorrow will be Sell day and on Sell day we should get a rally from the Buy day lows. Except
for NQ all the others rallied already to the average rally levels. In these markets of wide

fluctuations, projected numbers have been taken out very often. A point to note is that we have
a 60% chance of making a lower low. That is why | often call the Sell day as the confusing day.

Data for trading on:  Wednesday, October 15, 2008
HH  Day JCarrent  Hlgh L Lasi

Fur Sail Day the B HIGH was 1067.00 105750 1057500 104431 105658 Only]  ES 106700 97435 002TS 1400

For Sall Day the B LOW was OPads G745 RIS BRA0T 0 WEIN $5PY 1443 7207 tagm A
ES Day 105750 9745

Posgible HIGH for Sell Day 107969 W0TE19 WFLS 105860 W0R051] 49% | 4% Jhased on Sve Penetiation on 50

Possibile HIGH for Sell Day 1b04.0F 1001.41 99857 9M66T 100022 100% W65 Jbased on Rally from low on BD

Possiblle LOW lar Sell [a DhESE  USH0E USHEE GheAZ  O5793Q 60% 5% Rhased en Ave Buy Vislation

TE24h  TF Day TEO 11 $Run Average | HH  Day [Coment | High Low Las

For el Day the B HIGH was o 30 sHSH] EHSE] ABAV0 AMOAS COnly IF 930 53500 MR 240
For Sl Day the B LOWY was F3R00 53500 E3500 A4003 A3ESE fRUT 58470 54023 45465 164
TF I'].\]l HHao [ata, WMo Dans.,
Possibile HIGH for Sell Day BOT.OF 596,93 59698 59335 SSRGS ) 49%  49% Jhased on Ave Penetiation en 50
Possibile HIGH for Sell Day 3841 55TBS 55T SWAT  S5TATRID% B Rbased on Rally from low on BD
Possibile LOW for Sall D 32852 SR GRETE ST19  SELETQ FA% 57 Bhased on fve Buy Vielation
HO 2h  HO Day §NDX  Average | 24H | Day [ Corcent | High Liw Last
For Sall Day the B HIGH was 1459.00 147600 1470.99 145200 Only] W 1499.00 135325 136525 935
For Sall Day the B LW was 1353.25 135525 135064 135234 $HDX | 147093 135064 136459 G495
N Day | 147600 135325
Possible HIGH fer Sall Day 152117 9% THLTE 1504990 46% | 46% Qhased an Ave Penatration en 50
Possible HIGH fer Sell Day 15,9 139662 134T 1356000 100% | %6% Qhased an Rally from low on BD
Possible LOW for Sell Dar 132845 132607 132051 132657 61%  60% fhasad an fve Btli Wiolation
YW 2ih YR day 4NDU Average | 2H  Day | Corrent | High L Last
For Sall Day the B HIGH was 9E908.00 986300 970437 @asiTa Only] YM DEIEO0  A0BSO0 X620 146.00
For Sall Day the B LW waz 9095.00 Q08500 208543 0BS5S 14 HIMDU 4TedaT 908543 9M0M T2
Y Day 986300 90500
Posslble HIGH for Sell Day 01035 HELR 91645 HT021] 51t 6% Jhased on Ave Penetration on S0
Pozzlble HIGH for Sell Day T3ip22 9HT.86 BI07A3  DIB0LT Q1005 97 Jhased on Rally from low on BD
Frossible LOW for Sell Da 5945 B051.44 Ba47. 10 BOSEAGQ G3%  61% Qhased on Ave Buy Vielation
Oulils based on the 24h anly
* Average of the Odis for Day Sesslon only
Dilils of the event hapenning has noihing to do by low much
Wedl, Oct 15 will b= a Sell day. E5  therefors has a 9% chance of making & high above IET.00 andupto  TFRED based on Ave Penetration on S0
thergfore has & 100%  chance of making & high aboe 91425 andupio 00402 based oa Rally from low on S0
therefore hias 3 60%  chance of making @ Low below 91435 and down b 95836 bazed on Ave Buy Yiolation
- _ "~ _______ |
Wedl, Ot 15 will b= a Sell day. TF  therefors has 3 9% chance of making & high aboee 59930 andupilo  BOTAOE  based on Ase Penetration on S0
therefore hias 3 100%  chance of making @ high abore 53800 andupilo 55811 bazed oa Rally from low on 20
therefore has 4 §a%  chance of making & Low below 53800 and dowr to 52852 based on Ave Buy Yiolation
Weil, Oet 15 wall b= 2 Sell day. M therefors has 3 d6%  chance of making & high above 149900 andupto 152113 based on Ave Penetration on S0
thirefore has a 100%  chance of making & high b 135325 anduplo 139990 based on Rally from low on B0
therefare has 4 61%  chance of making a Low below 135325 and dowr Lo 132845 based on Ave Buy Violalion
- _ |
W, Oct 15 will be a Sell day, M therefore has a 8% chance of making & high b QAR00 and uplo 00035 based on Ave Penetration on S0
therefare has 4 100%  chance of making @ high aboee 08500 anduplo 933622 based on Rally from low on 80
ftherehane has a 63%  chanee of making & L belig 085S 0 and dovr Lo 895945 hased on A Buy Vialalion



Wednesday October 15", 2008

Today was a Sell day and we had a 60% chance of making a lower low. On the way down we
can notice that the projected lows did offer some support for a while.

Tomorrow is SS day. We have 56% chance of making a lower low however we have an 88%
chance of getting back above the Buy day lows. Based on average rallies that would seem
impossible but with the exaggerated moves of late we never know.

I Data for trading on: |Thursday. October 16. 2008

24H Day fCuteemt  High Low Last
For Sell Short Day the S HIGH was 100550 93125 95125 “04s0 W40 Only] ES 1008.50 80725 90325  99.00
Foe Sell Shoet Day the S LOW wag 997 2% 8PS B9T2S G039 B98 94 $SPX 994.60 90399 90784 90.17
For Sell Shoet Day the B LOW was 97425 97425 97425 @200 93N ES Day 98125 897.25

Possible HIGH for Sell Short Day 101818 99175  992.28 100522  1001.86] 55% 52%Jbased on Ave Penctiation of SD

Possible HIGH for Sell Short Day 1007.56 100583 100381 100186 1004.77§ 88% 84% Jbased on Ave 3 Day Rally

Possible LOW for Sell Short Day 886.53 68472 BO4.84 89242 887134 54% 51%based on Ave of Sell Day Violation on SS da

TEAL TFDay TEDIT SRt Average 24t Day JCureent  High Low Last
For Sell Short Day the S HIGH was 50200 54870 54870 EATED  EA2ED Only TF 562.00 493.10 49740 5080
For Sell Shod Day fhe S LOW was 49310 49620 49620 50207 49689 fRUT 551.80 50207 50211 5254
For Sell Short Day fhe B LOW was 530800 53800 53800 54023 53655 TF Day #No Data,#No Data,,

Possible HIGH for Sell Short Day 569.25 556,03 556.50 55866  560.11Q 54% 53%fbased on Ave Penetiation of SD
Possible HIGH for Sell Short Day 561,02  559.26 55921 560,14 559,91F 90% B9%Qbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 48498 48713 48744 49353 488274 48% 46% Ibased on Ave of Sell Day Violation on SS da
NO 24h  NO Day $NDX  Average §24H Day JCurent | High Low Last
For Sall Shot Day {he S HIGH was 139125 136000 135515, 136913 Only] NO 139125 122900 122900 -137.00
For Sell Short Day the 5 LOW was 122900 122900 124423 123408 $NDX 135615 124423 124423 12036
For Sall Short Day the B LOW was 135325 135325 135084 135233 NO Day 122900 122900
Possible HIGH for Sell Short Day 1400.88  1379.50 1375.52 138830 57% 54%]based on Ave Penetration of SD
Possible HIGH for Sell Short Day 1408.70  1405.68 140122 1405204 87% B5% fbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 1205.69 120505 122418 1211644 46% 46% Ibased on Ave of Sell Day Violation on SS da
YM24h YM Day $INDU Average §24H 'Day JCument  High Low Last
For Sall Short Day 1he S HIGH was 240500 9209.00 90376 9307 .59 Only] YW 940500 845400 850400 858,00
For Sall Short Day the S LOW was 845400 643000 653012 84917 §INDU 930876 853012 857791 .733.08
For Sall Short Day the B LOW was 208500 9085.00 Q00543 9085.14 YW Day 919800 845400
Possible HIGH for Sell Short Day MB8.53 929069 939641 9391.87] 51% 52%fbased on Ave Penetration of SD
Possible HIGH for Sell Short Day 9359.50  9344.90 933240 9H5604 90% B7%|based on Ave 3 Day Rally
Possible LOW for Sell Short Da §351.15 830957 8430,35 8393024 49% 52%Qbased on Ave of Sell Day Violation on SS da

Odds based on the 24h only
Average of the Odds for Day Session only
0dids of the event hapenning has nothing to do by how much

Thu, Oct 16 willbe 3 SellShort day. ES {herefore has a 55%  chanca of making a high above 100850 andupto  1018,18 based on Ave Penetration of SO
therefore has a B8%  chanca of making a high above 97025 sndupto  1007.56 based on Ave 3 Day Rally
therefore has & 54%  chanca of making a Low balow 897,25 snd down to 886,53 basad on Ave of Sell Day Yiolation on 55 days

Thu, Oct 16 willba a  SellShort day. TF fhersfore has a 3%  chance of making a high above 562,00 and up to 569,25 based on Ave Penetration of S0
therefore has a 0%  chance of making a high above 538.00 and up 1o 561,02 basad on Ave 3 Day Rally
therefore has a 8% chanca of making a Low balow 493,10 and down to 484,98 basad on Ave of Sell Day Yioltion on 55 days

Thu, Oct 16 willba s  SellShort day. NO  fherefore has a 57%  chanca of making a high abova 139125 andupto  1409.88 based on Ave Penetration of S0
{herefore has a 90%  chance of making a high above 1353.25 andupta  1408,70 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1229.00 and down to  1205.69 basad on Ave of Sell Day Violation on 55 days

Thu, Oct 16 willba a  SellShort day. YM therefore has a 51%  chance of making a high above 9405.00 andupto  9488,53 basad on Ave Penetration of SD

therefore has a 90%  chance of making a high abova 9085.00 andupto  9359,50 based on Ave 3 Day Rally
{herefore has a 49%  chance of making a Low balow §454.00 and down to  8351,15 basad on Ave of Sell Day Yiolation on 55 days




Thursday October 16", 2008
Today was a SS day. As predicted we did make a lower low however only TF did not get a
failed positive 3 day rally.

Tomorrow is Buy day and therefore we should expect a Decline from the SS day highs. We
only have a 37% chance of making a higher high but in view of the late start of the late
comeback of the markets today and having closed on the highs, and also the fact that we had
a failed rally on most, | would expect higher highs before the decline. We will know more at the
open.

Data for trading on: |Friday, October 17, 2008
240 Day JCurent  High Low Last
For Buy Day the S5 HGH was 0 95000 95000 949.43 Only} ES 950,00 865,25 94100 3775
For Buy Day the S8 LOW was 6525 06625 06525 0E583 68540 ISP M7 86583 94643 3859
ESDay 950,00 965,25
Possihle HIGH for Buy Day 964.60 96439 963.21 96271  963.73) 38% 38 Qhased on Ave Penetration of SSD
Possible LOW for Buy Day 41590 91770 92028 917.64  917.88]100% 96 fhased on Ave Dacline
Possihle LOW for Buy Da §50.82 850,63 85172 850.55  850.93) 69° 65" Jbased on Ave Buy Under
TF24h TFDay TFD1  $Rut  Average Current  High Low Last
For Buy Day the S5 HGH was £39.10 538100 53310 53702 53858 Only} TF 539,10 481,70 53050 3380
For Buy Day the S5 LOW was 48170 4B1G0 4B1ED 48495  4B25T SRUT  §37.02 18196 53657 3446
TF Day #No Data.ZNe Data,,
Possible HIGH for Buy Day 50886 54901 54855 54735  548.45) 37% 35%Jbased on Ave Penetiation of SSD
Possible LOW for Buy Day 516,03 517.63 51777 51805  S17.37§ 99% 99%Jbased on Ave Decline
Possible LOW for Buy Da 472,90 472,52 A72.57 476,62 473654 63% 59%Qbased on Ave Buy Under
NO 24h  NO Day SNDX  Average 24H Day JCurrent  High Low Last
For Buy Day the 55 HIGH was 1330.75 1330.75 131297 1324.82 Onlyj NO 133075 119125 132300 94,00
For Buy Day the S5 LOW was 1191.25 1191.25 119225 119158 SNDX 131297 119225 131297 68.74
NO Day 133075 1191.25
Possible HIGH for Buy Day 134759 1346.01 132926 1340.95) 43% 43'Jbased on Ave Penetration of SSD
Possible LOW for Buy Day 1274.50 1279.69 126372 1272.304 99% 99 fbased on Ave Decline
Possihle LOW for Buy Da 117012 1168.90 1169.56  1169.53) 62% 60% fbased on Ave Buy Under
YM24h YM Day SINDU  Average J21H Day JCument  High Low Last
For Buy Day the S5 HIGH was 9005.00/ 2006.C0 901327 <008.42 Onlyf YN 500600  8190.00 8966.00 462,00
For Buy Day the S5 LOW was 8190.00 81%0.00 819767 819256 SINDU 901327 8197.67 8979.26 401.35
YM Day  9006.00  8190.00
Possible HIGH for Buy Day 9784 913496 913066 9127.82) 37% 37 Jbased on Ave Penetration of SSD
Possible LOW for Buy Day 871412 8727.29 874744 B720.624100% 96" Fbased on Ave Decline
Possible LOW for Buy Da 8057.21  8059.70 8061.51 805947 63% 63%fQbased on Ave Buy Under

Odds based on the 24h only
Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

Frl. O0ct 17 willbe s Buy day. ES tharefore has a 38%  chance of making & high above 950,00 and up to 964.60 based on Ave Penstration of SSD
tharafore has a 100%  chance of making & Low below 950.00 and down to 91590 based on Ave Decline
tharefore has a 69%  chance of making & Low below 865.25 and down 1o 85082 based on Ave Buy Under

Frl, O0ct 17 willbe a Buy day. TF  tharefore has a 3% chance of making & high above 53910 and up to 548.86 based on Ave Pansteation of SSD
tharefore has a 99%  chance of making & Low delow 539.10 and down 1o 516.03 based on Ave Decline

tharafore has 3 63% chance of making & Low below 481.70 and down 1o 472,90 based on Ave Buy Under

Frl. Oct 17 willbe a Buy day. NO  tharefore has a 43%  chance of making & high above 1330.75 and up to 1347.59 based on Ave Penstestion of SSD
tharefore has a 99%  chance of making & Low below 1330.75 and down 1o 1274.50 based on Ave Dacline

tharefore has a 62%  chance of making & Low below 1191.25 and down 1o 1170.12 based on Ave Suy Under

Frl. O0ct 17 willbe s Buy day. YM tharefore has 3 3% chance of making & high abave 9006.00 and upto 911784 based on Ave Penateation of SED
tharafore has a 100%  chance of making & Low below 9006.00 and down 1o, 8714.92 based on Ave Dacline

tharafore has a 63%  chance of making & Low below 8190.00 and down 1o 8057.21 based on Ava Buy Under




Friday October 17", 2008

Today was a Buy day and the lows came in at the projected area at the open. We then
manage a full rally and even exceeded the projected tops. You will notice that for instance ES
which had a failed 3 day rally yesterday of 24 points exceeded the projected high by 23 points.
As in most failed 3 day rally we do tend to recoup the difference in the next few days.

Monday will be Sell day. At this point ES and NQ closed near the normal rally projected high.
We have less than 50% chance of making a higher high and a 60% chance of making a lower
low. We are pretty much in the middle of the road here so it may end up being the usual

confusing day.

Data for trading on: |Monday, October 20, 2008

24H Day JCurrent  High Low Last
For Sell Day the B HIGH was <h 98775 Q775 GE7TS  S84Bd WEW Onlyj ES 987.75 90800 93350  .7.50
For Sell Day the B LOW was 90300 91800 91800 91874 91563 $SPX 98464 91874 055 548
ES Day  987.75 918.00
Possible HIGH for Sell Day 100044 100244 100182 99893  1000.91§ 49% d43% Ybased on Ave Penetration on SD
Possible HIGH for Sell Day 03784 94485 94233 M331 42.084100% 96% Ibased on Rally from low on BD
Possille LOW for Sell Da 89062 900.32 90149 90187  898.58] 60% 59% fbased on Ave Buy Violation
TE 2 FDay TED11 S$Rut  Average Current  High Low Last
For Sell Day the B HIGH was 55400 55400 545400 55270 55368 Onlyj TF 554.00 51320 5S17.00 1480
For Sell Day the 8 LOWY was 513200 51330 51330 5185 51458 $RUT 552.10 51856 52643 10.14
TF Day #No Data."No Data,,
Possible HIGH for Sell Day 56102 56243 56248 56125  561.97Q 49% 49%Jbased on Ave Penctiation on SD
Possible HIGH for Sell Day 533.36 53281 53223 53532  533434100% 96% fbased on Rally from low on BD
Possible LOW for Sell Da 502.83 50290 50331 50882  S04.47Q 59% S57%Jbased on Ave Buy Violation
NQ 24h NG Day SHOX  Average §24H Day JCuteent  High Low Last
For Sell Day the 8 HIGH was 137175 137175 1367 82 137045 Onlyj NO 137175 126900 1311.00  -12.00
For Sell Day the B LOWY was 126200 128150 127695 127645 $NDX 136789 127895 131172 -1.25
NQ Day 137175  1281.50
Possihle HIGH for Sell Day 139388 1304.82 139166 1393.45) 46% 46% Ibased on Ave Penetration on SO
Possible HIGH for Sell Day 131561 1324.31 131943 1319,76§100%  96°% fbased an Rally from low on BD
Possible LOW for Sell Da 124183 125263 125091 1248.45§ 62% 60% Ibased on Ave Buy Violation
YM24h  YM Day $INDU  Avorage J24H Day [Cumrent  High Low Last
For Sell Day the B HIGH was 920400 928400 920112 928304 Onlyf] YW 9204.00 865400 877100 -195.00
For Sell Day tha B LOW was 5400 6713.00 071625 8695.08 fINDU 928112 8718.25 @052.22 127.04
YW Day 928400  8713.00
Possihle HIGH for Sell Day 9396.35 404,32 940370 901468 50% 46% Ibased on Ave Penetration on SO
Possihle HIGH for Sell Day 8906.24 894421 800,76 8930.404100% 97% Ibased on Rally from low on BD
Possible LOW for Sell Da 8516.70  8568.15 8569.75 8551634 63% 62% Jbased on Ave Buy Violation

Odds based on the 24l only
Average of the Odds for Day Session only
Odds of the event hapenning has nothing to do by how much

Mon, Oct 20 will be & Sell day. £S  thersfore has a 49%  chanca of making a high sbove 987.75 and up to 1000,44 based on Ave Penetration on SD
thersfore has a 100%  chanca of making 3 high sbove 908.00 and up to 937,84 basad on Rally from low on B0
thersfore has a 60%  chanca of making 3 Low below 908.00 and down to 890,62 basad on Ave Buy Yiolation

Mon, Oct 20 will be & Sell day. TF  thersfore has a 49%  chanca of making 3 high sbove 55400 snd up to 561,72 basad on Ave Penetration on SD
therzfore has a 100% chsnca of making 3 high sbove 513.20 and up 1o 533,36 based on Rally from low on 80

therafore has a 59%  chanca of making a Low below 513.20 and downto 502,83 basad on Ave Buy Violation

Mon, Oct 20  will be & Sell day. NO  therefore has a 46%  chanca of making a high sbove 1371.75 snd up to 1393.88 basad on Ave Penetration on SD
thersfore has a 100%  chance of making a high above 1269.00 and up to 1315.61 basad on Rally from low on 80
therafore has a 62% chance of making a Low below 1269.00 and downto  1241.83 based on Ave Buy Violation

Mon, Oct 20 will be & Sell day. YM thersfore has a 50%  chanca of making a high sbove 928400 and up 1o 9396.35 basad on Ave Penetration on SD
therefore has a 100%  chanca of making a high sbove 8654.00 and up to 8906.24 basad on Rally from low on 80
thersfore has a 63% chance of making a Low below §654.00 and down to 851670 based on Ave Buy Yiolation




Monday October 20", 2008
Today was a Sell day and we had a good rally and closed within shooting distance of the
maximum projected highs.

Tomorrow is SS day. Having closed on the highs today | would expect a test of these highs

and we have a 54% chance of making a higher high. For tomorrow | would have to agree with
Taylor that no long should be taken.

| Data for trading'on: lTuesdaﬁ. October 21, 2008 [
2H Day JCurrent  High Low Last

For Sell Short Day the S HIGH was 93275 99275 99275 98540 G409 Only] ES Y275 92550  990.25 5675
For Sell Short Day the S LOW was 92550 S4300 QU300 94351 3875 §SPX 98540 04351 98540 4485
For Sell Short Day the B LOW was @800 91800 91800 91874 91560 ESDay %9275  943.00

Posgsible HIGH for Sell Short Day 100243 1003.25 100378  99%.02  1001.37) 54% 51%Qhased on Ave Penetration of SD
Possible HIGH for Sell Shoit Day 94131 MO58 WMIS6 94853 OJG.T5Q 87 B2%fbased on Ave 3 Day Rally

Possible LOW for Sell Short Da 01421 92991 93018 931.15  926.36) 54% 52%Qhased on Ave of Sell Day Violation on SS da

TF28h TEDay TEOAY  SRur Aversge§24H Day JCurent | High Low Last
For Sell Short Day the S HIGH was 54040 A4590) S0 A58 S5 Onlyy TF 5960 51390 54960 3190
For Sell Short Day the S LOW was 51390 523100 52310 5%E&3  S24.73 fRUT 54684 52683 54684 2041
For Sell Short Day the B LOW was 51320 51330 51330 51856 51450 TF Day #No Data.#No Data.,

Possible HIGH for Sell Shoit Day 556.65 55423 55470 55370 55482 53% 52%Qbased on Ave Penctration of SD
Possible HIGH for Sell Shoit Day 53586 53423 53423 53847 535.70) 90% B9%Qbased on Ave 3 Day Rally
Possible LOW for Sell Short Da 50568 51385 51420 518.03  512.94) 49% 46%fbased on Ave of Sell Day Violation on SS da

NG 24 NO Day $NDX  Average §24H Day JCuirem  High Low Last
For Sell Short Day the S HIGH vas 136325 136325 135276 135975 Only§ NO 1363.25 129100 135850  47.50
For Sell Shorl Day the S LOW was 123100 129100 120897 129066 INDX 135276 128997 135276 41.04
For Sell Short Day the B LOW was 1269.00 1268150 12789 127648 NO Day 136325  1291.00
Possible HIGH for Sell Short Day 130188 1382,75 137213 1378.92) 56% 53%fhased on Ave Penetration of SO
Possible HIGH for Sell Short Day 132445 133393 1320.53  1329.304 85% 4% Ihased on Ave 3 Day Rally
Possible LOW for Sell Short Da 1267.23 126661 1268.64  1267.508 47" 47%Qhased on Ave of Sell Day Violation on SS da
YH24h YM Day $INDU  Average §24H Day JCurrent  High Low Last
For Sell Shord Day the S HIGH was 932400 925800 90663 90263 Only] YW 932400  8700,00 932100 550,00
For Sell Short Day tha S LOW was 670000 B267.00 W22 panadt §INDU 926663  9B52.22 926543 413.21
For Sell Shod Day tha B LOW was G654.00 071300 671625 629509 YW Day 932400  $190.00
Possible HIGH for Sell Short Day 90753 933969 9354.28 9367164 50% 51%fbased on Ave Penetiation of SD
Passible HIGH for Sell Short Day 892850 897290 B965.22  BISH54) 88 85%fhased on Ave 3 Day Rally

Possible LOW for Sell Short Da 559241 8761.03 8753.76 870240

Odds based on the 24h only

50% 53%fbased on Ave of Sell Day Vielation on SS da

Average of the Odis for Day Session only
Odds of the event hapenning has nothing to do by how much

Tue, Oct21  willbaa  SellShort day. ES therefora has 5 5% chance of making a high above Y275 andupto 100243 based on Ave Penetration of SO
therefora has & 87%  chance of making a high abova $08.00 and up fo 941,31 based on Ave 3 Day Rally
therefora has & 54%  chance of making a Low balow 925,50 snd downto 914,21 dased on Ave of Sell Day Yiolation on S5 days

Tue, Oct21  willbaa  SellShort day. TF therefora has & 53%  chance of making a high abova 549,40 and up fo 556,65 based on Ave Penetration of SO
therefora has & 90%  chance of making a high abova 513.20 and up fo 535,86 based on Ave 3 Day Rally
therefore has & 49%  chance of making a Low balow 513.90 and down to 505,68 based on Ave of Sell Day Violation on SS days

Tue, Oct21  willbea  SellShort day. NO therefora has & 56%  chance of making 2 high abova 1363.25 andupto 138188 based on Ave Penetration of SO
therefora has & 90%  chance of making a high abova 126900 sndupto 132445 based on Ave 3 Day Rally
therefors has & 7%  chance of making a Low balow 121,00 sné down to  1267.23 based on Ave of Sell Day Violation on S8 days

Tue, Oct21  willbsa  SellShort  day. YW therefora has & 50%  chance of making a high abova 932400 sndupto  9407.53 based on Ave Penetration of SO
therefors has & 90%  chance of making & high above 865400 sndupto 892850 based on Ave 3 Day Rally
therefore has & 50%  chance of making 3 Low balow 8700.00 ané down to 859241 based on Ave of Sell Day Yiolation on SS days




Tuesday October 21%, 2008
Today was a nearly a text book SS day. The sell off started from the get go and we ended the
day on the lows.

Tomorrow is the Buy day. The normally expected average Decline has already been achieved
on the SS day. We do have a 62-68% chance of making a lower low tomorrow.

Data for trading on: [Wednesday. October 22, 2008

24H  Day JCurrent  High Low Last
For Buy Day the SS HIGH was 9275 G800 98500 O3v44 98755 Only] ES 275 95100 95925 3125
For Buy Day the SS LOW was 95100 95100 95100 95247 95137 $SPX 98544 05247 955.05 3035
ESDay 98600  951.00
Possible HIGH for Buy Day 1008.21 100126 999.90 1001.35 100268 39% 39 Jhased on Ave Penewation of $SO
Possible LOW for Buy Day 95853 95370 956.25 95539 955971004 96% fhased on Ave Decline
Possible LOW for Buy Da 68%  65% Qhased on Ave Buy Under

93657 936.38 93747 93719  936.90
; SRur Average | 24H  Day JCwirent  High Low Last

For Buy Day the SS HIGH was 65270 A45%0 A5 54531 A4S onlyl TF 55270 52110 53380 1460

For Buy Day the S8 LOVW was 5200 82710 52710 52973 52176 $RUT 45,31 529.73 53065 -16.19
TF Day #No Data.#No Data,,

Possible HIGH for Buy Day 2,66 55541 S54M 56585 557.22) 38% 36 fhased on Ave Penefration of SSD

Possible LOW for Buy Day 529.5% 523,07 52391 52635 525900 99% 99% fhased on Ave Decline

Possible LOW for Buy Da 31830 51782 51787 52139 518.84] 62% 59% fhased on Ave Buy Under

NO 24h  NQ Day SNDX  Average | 24H Day JCuiremt  High  Low Last
For Buy Day the S8 HIGH vas 1364.25 135400 135161 135662 Onlyj NO 136425 128050 1292.50  47.50
For Buy Day the S5 LOW was 120050 128050 128173 1260.91 §NDX 135161 128173 128343 6933
NODay 135400  1280.50
Possible HIGH for Buy Day 138190 1370.12 136923 1373.75] 43% 43% Jhased on Ave Penetration of SSD
Possible LOW for Buy Day 1307.92  1301.98 130258 130496 99%  99% Jhased on Ave Decline
Possible LOW for Buy Da 1259.37 125,15 1259.04 1258850 61% 59% fhased on Ave Buy Under
YH 24h  YH day SINDU  Average | 2/H Day §Current  High Low Last
For Buy Day the S5 HIGH was 9327.00 927500 928455 929552 Onlyl YW 932700 8987.00 9035.00 .262.00
For Buy Day the S5 LOW was 897.00 836700 800427 ©99276 SINDU  9284.55  9004.27 903366 23177
YM Day 927500 8987.00
Possible HIGH for Buy Day 944523 409,69 M07.96  M20.96) 38% 385 fhased on Ave Penetration of SSD
Possible LOW for Buy Day 9034.25 8996.08 901830  9016.214 1004 96% fhased on Ave Decline

Possible LOW for Buy Da §854.21 8656.70 8868.11  8959.67

Odds based on the 24h only

62% 62 Rhased on Ave Buy Under

Average of the Odds for Day Sesslon only
Odds of the event hapenning has nothing to do by how much

Wed, 0¢t22 will b= 2 Buy day, ES therefore has a 39%  chance of making & high above Y9275 andupto | 1008.21 based on Ave Pansteation of SSD

therefors has & 100%  chance of making & Low below Y9275 and downto 95853 based on Ave Dacline
therefora has a 68%  chance of making & Low delow 951.00 and cownto. 93657 based on Ave Suy Under

Wed, Oct22 will b= a Buy day. TF therefore has a 38%  chance of making a hugh above 55270 andupto 56266 based on Ave Penetration of SSD
therefore has & 99%  chance of making & Low below 552.70 and down to 52959 based on Ave Daclhne

therefore has 4 62%  chance of making & Low delow 52110 and down to. 518.30  based on Ave Buy Under

Wed, 0¢t22 will be a Buy day. MO therefore has a 43%  chance of making & high above 1364.25 andupto | 1381.90 based on Ave Panetration of SSD
therefore has & 99%  chance of making & Low below 136425 and down lo 1307.92 based on Ave Declhine

therelore has a 61%  chance of making & Low delow 1280.50 and down 1o 1259.37 based on Ave Buy Under

Wed, 0ct22 wil be a Buy day. YM therefore has & 8% chance of making a bogh above | 9327.00 andupto | 944523 based on Ave Penetration of SSD
therefore has & 100% chance of making a Low delow 932700 and dovn lo 9034.25 based on Ave Dechne

therefore has a 62  chance of making & Low below 8987.00 and cown 1o 8854.21 based on Ave Buy Under




Wednesday October 22", 2008
Today was a Buy day. On buy days we expect a decline from the SS Day high. As we know,
as of late the moves are exaggerated and today was no different.

Tomorrow will be a Sell day and we should expect a rally. The only problem at the moment is
the bear market. We rallied from the lows today during the last 30 minutes and have nearly
achieve the average rally high. Now the issue is do we continue the rally and exaggerate the
move or are we done. The only information that we have that can help is that we have nearly
60% chance of making a lower low. | would therefore suggest protect your longs.

Data for trading on: Thursday, October 23, 2008

24H  Day JCument  High Low Last

For Sell Day the B HIGH was 96925 933 93350 95167 946.93 Only] ES 969.25 87250 %0375 5550

For Sell Day the B LOW was 87250 67250 67250 g7581 87333 SSPX 95167 87581 80678 58.27
ES Day  933.50 872.50

Possible HIGH for Sell Day 98171 788 T34 96551 960.61J 49%  44% fbased on Ave Penetiation on SO

Possible HIGH for Sell Day 903143 90007 89739 900.99  900.40§100% 96*% Jbased on Rally from low on BD

Possible LOW for Sell Da based on Ave Buy Violation

§55.12  854.82 85599  858.94  B856.22§ 59 59%

TE2 FDay TED11  $Rmt  Averag Current  High Low Last
For Sell Day the B HIGH was 538E0 52370 52370 5253 52789 Onlyj TF 4538.80 49090 50490 2920
For Sell Day the B LOW was 49090 49090 48090 49475 49185 SRUT 525.35 49475 50197 2868
IF Day #No Data.#No Dana.,
Possible HIGH for Sell Day 546.52 53213 53218 53390 536.18) 48°  48° fbased on Ave Penetiation on SD
Possible HIGH for Sell Day 51130 51066 51005 51168  510.924100% 96% fbased on Rally from low on BD
Possible LOW for Sell Da 480.53 48050 480,91 485,01  481.74§ 58% 50 fbased on Ave Buy Violation

NO Day $NDX  Average | 2 Cuntent  High Low Last

For Sell Day the B HIGH was 135400 1286.25 178485 120837 Only] NO 135400 1208.25 124650 4600

For Sell Day the B LOW was 120625 120625 120284 120678 SNDX  1284.85  1200.84 1237.09  46.H
NO Day 128625  1208.25

Possible HIGH for Sell Day 137613 1309.32 1308.62 133136 ) 45% 45% Jbased on Ave Penetiation on SD

Possible HIGH for Sell Day 1255.55  1251.65 1250.83  1252,68§100% 96% Jbased on Rally from low on BD

Possihle LOW for Sell Da 1161.08  1179.308 118180 1180754 61% 59° Jbased on Ave Buy Violation

YM24h YM day $INDU  Avorage Day fCument  High Low Last
For Sell Day tha B HIGH was 911400 B627.00 2027 84 829961 Onlyl YM 911400 B308.00 8569.00 466,00
For Sell Day tha B LOW was 230900 B308.00 B350 831710 $INDU 902784 833530 851921 514,45
YM Day 8827.00  8308.00
Passible HIGH for Sell Day 922429  8944.81 915042 910651 51% 46% Ibased on Ave Penetiation on SD
Possihle HIGH for Sell Day 8566.29 8544.88 8562,53  8557.904100% 97% fbased on Rally from low on BD
Possible LOW for Sell Da 8170.70  8163.15 8186.80  8173.654 62° 61" fbased on Ave Buy Vialation
Odds based on the 24h only
Average of the Odds for Day Session only
Oidds of the event hapenning has nothing to do by how much
Thu, Oct 23 will be 5 Sell day. ES therefore has a 19%  chance of making a high abova 969.25 andupto 98171 based on Ave Penetration on SO
therefore has & 100% chance of making a high abova 87250 andupto 903,13 basad on Rally from low on BD
therefore has & 59%  chance of making 3 Low balow 872,50 and down to 855,12 basad on Ave Buy Violstion
Thu, 0ct 23 will be 5 Sall day. TF therefore has & 48%  chance of making a high above 53080 andupto 546,52 basad on Ave Penetrstion on SO
therefore has a 100%  chance of making a high abova 19090 andupto 51130 basad on Rally from low on BD
thesefore has & 58%  chance of making a Low balow 490.90 and down to 480,53  basad on Ave Buy Violation
Thu, 0ct 23 will be 5 Sell day. NO therefore has a 45%  chance of making a high above 135400 andupto  1376.13 basad on Ave Penetration on SD
therefore has & 100%  chance of making a high above 120825 andupto 125555 basad on Rally from low on BD
therefore has & 61%  chance of making 3 Low balow 1208.25 and down to 118108 basad on Ave Buy Violation
Thu, 0ct 23 will be 5 Sell day. YN therefore has & 51%  chance of making a high above NU00 andupto 922429 basad on Ave Penetration on SO
therefore has & 100%  chance of making a high abova 8308.00 andupto  8566.29 basad on Rally from low on BD

herefore has a 62%  chance of making a Low below §308.00 and down 1o 8170.70 based on Ave Buy Violation




Thursday October 23", 2008
Today was a Sell Day. Has mentioned last night we had a 60% chance of making a lower low
and the markets did make new low just to reversed when ES reach the projected lows.

Tomorrow will be SS day. At the moment only TF is below the Buy day low. TF has 90%
chances of getting above that low even during the day session. The others are all above and

even close to their average 3 day rally levels.

Data for trading on:  Friday, October 24, 2008

Cument  High Low L st

For Sell Short Day the S HIGH was 9733 RS §RIs WA A5 Only] ES .05 800 MSTE 1M

For Sell Short Day the 5 LOWY wasz 89500 BSEOD BSEOD  EA34M BSERI $5PX  GrEA BSR4 BOEOT 1133

For Sell Short Day the 8 LOVY was arisl  B72S0 BTASD E7SE1 B3R ESDay 92325 856400

Pazsilile HIGH for Sell Shart Day 3203 WIS G348 03345 W3RSA) S4% 51% Qbased on Ave Penstiatlon of S0

Passilile HIGH for Sell Shan Day based om fve 3 Day Prally

Passilile LOW for Sell Shoit Da : baged om Ave of Sell Day Wiolatien on 55 da
TE2h TFDay TEDI1  $Rut  Averagef :4H Day [Cument  High Low Last

For Sell Short Day the S HIGH was 817.30  S08.20 40820 S07SE L1032 Duly] TF M0 46490 48200 1680

For Sell Short Day the S LOWY waz 46450 46490 46400 JBEX 4ERTE SRUT  S07.56  46B29 4B9AF 4205

For Sell Shart Day the B LOWY was A0 50 49090 49040 40475 49188 TF Day =Ha Dana, #He Data.,

Passilile HIGH far Sell Shan Day SHAS 5551 51600 $14.42  SITROJ 54% 5% Jbased on Ave Penetiation of S0

Fasgille HIGH for Sell Shan Day S383 SI201 51198 1408 SIEA5) 90%  90% Jbased o fve 3 Day Pally

Paggilile LOW Tai Sell Shaoit Da 5668 45505 4Se00 45949 456950 J8%  J6% Jhased ai Ave of Sell Day Vielation oi 55 days
N 24l NG Day $HOX  Average § 24H  Day JCunent  High Liwi Last

Far mell Shart Day the 5 HIsH was 1deasl 14550 Tabd 04 13501 Ouly] MO 126550 MMAYS 125450 .

Far el Shart Day the 5 LOWY wag 117545 117575 NAA 1Mib 2 MOX 126404 1TEAT 1239016 2.0

Far Sl Shart Day thie B LOYY wig 1206 4 14825 TAE8d 1A6.755 NO Doy T865.50 11005

Passible HIGH for Sell Shant Day 128367 1785.00 188341 184030 50% 52% Ybased ow Ave Penetiation of 50

Passille HIGH for Sell Shon I'J.\]l 126438 19107 126081 126207 § 86°% 84% Qhascd on Ave 3 I'I.\]r Ft.l”:f

Passilele LOW for Sell Short D 1152839 115178 156,35 1153510 48%  48% Qhased on Bve of Sell Doy Vielation on 55 days
YM24h YM day $IMDU prtragq HH Day fCunent Hith Lawe | st

Far Sell Shart Day the 5 HIGH waj aredon 8740l P95 98 8704 08 Cly ) WM #7800 831300 BTAIO0D 2260

For Sell Shart Day the 5 LOW was 21300 gM3n0 B3 Es B398 {IHDU 879599 824355 #EM2% 17204

For Sell Short Day the B LOW was EGE.00  H308.00 BE3530 831710 ¥ Day  B7E00  B21300

Passilile HIGH for Sall Short Day BEG.23  BEGS.6D BRSNS BERT.S0Q S1%  51% Jhased an Ave Panetiation of 50

Passilile HIGH far Sall Short Day BE.03  B5TR0Z BRETS0  BSATARY 80%  BG% Qhased on Ave 3 Day Rally

Possilile LOW for Sell Shot Da F05A1 810703 B5.00  BT1%10) 4% 52% Qhased on Ave of Sell Day Vielation on 55 da

fenrage of the Odds for Day Session only
{ds of tha ewent hapannin

I Oilds based on the 24h only I

day. ES  iheefore has & M%  chance of making a high above 92325 andupto | 93293 based on dwe Peneration of 50
{hemefire haz & B chance of making a high above T andupto | 90667 bazed on Ase 3 Day Rally
{herefire has & M chance of makinﬁ 3 Livw boaloney B5600  and down o 844,71 bazad on e of Sell I."a: Yinlstion on 53 days
Fii, 0ci2d  wilbes  SallShert  day TF  fherefore has a M%  chance of making a high aboyve AT H andupte | 545 baszed on A Penefration of S0
{herefore has & #%  chance of making a high above 0% andupto | 1383 bazad on Ase 3 Day Rally
{hemefire has & 4% chancs of makinﬁ A Livw boalorer 64,0 and down o 45668 bazad on Aee of Sell Dai Vinlstion on 53 days
Fri, 0ci  wilbea  SallShort  day. HO fhercfore has a #%  chance of making a high aboye 126550 andupto | 128367 based on A=e Penedration of 50
{hemefire has & M%  chance of making a high above 1208.2% andupto | 126438 baszed on A=e 3 Day Rally
{herefire haz & 4% chancs of makinﬁ A Livw boalorey MT5T% and down o 115233 bazed on A=e of Sell Da: Vinlation on 53 days
Fri, fci2d  wilbe s Sall3hart  day. YR fherefore bas a #1%  chance of making a high above  BTRLO0 andupte  B8G5.2F based on dee Penedration of 50
{hemefire haz & % chance of making a high above  D30800 andupte  B5090% based on & 3 Day Rally

{herefore haz & 49%  chance of makinﬁ A Low balow D29300 and down 10 10541 bazad an L of Sell Elai Yinlstion on 53 days

Ivias nothing 1o de by how mnch

Fri, Oct 24 willbea  SellShart



Friday October 24™ 2008
Today was a SS day. As such we knew this morning at the open that we had high odds of
atleast getting back above the Buy day low. All made it with the exception of the Russell.

Monday will be a Buy day. On Buy days we expect a Decline from the SS day high and part of
that has been done already. It is also worth noting that we have 60-69& chance of making a
lower low.

Data for trading on: |Munday. October 27, 2008

2H  Day JCumeint  High Law L iws1

Foe Buy Day e 55 HIGH wis 97 A B 00 B0 sHs 0 w84 Cily E% ) P 84005 Bh60O0 A%
Fie Buy Dy thi 55 LOVY wiis 40 4 Bd025  B4025 S52ES LER £5PX 896,30 852 .45 gie. i 1M
ES H-.u:,r 897 00 840705

Possible HIGH for HII:[ I'I'.:,' 931 w2 90anp WME A SIr.0Zy 39% 8% Qbased on Ave Penetiation of S50

Possible LOW for Buy Day BELE BEIAD  BGG.3E  BESI0  BERIRQI00% 96 Qhased an Ave Decline

Passibla LOW far Buy Da B4A9  BIET  BRSAE BG5S BATEIY 69% 6% Qhased an Ave Buy Under

TEML TEDay TEDI1 SRut Average §24H Day [Cument  High Low Last

For Buy Dy the 55 HIGH wes AEEI0 43120 43120 4B0FE 45205 Ouly] TF 485,10 43000 460ED 2620
For Buy Day the 53 LOVW was 47300 44250 44250 46T EZ 44641 FRUT 400.72 6162 47142 1880
TF Day  401.20 442.50

Passibla HIGH for Buy Day 49506 49131 49084 491E 492020 B 35N Lbased an Ave Penetration of S50

Passibla LOW for Buy Day AE1AT 45549 45941 4610 JG0UETQ 99% 99 Qhased an Ave Decline

Possible LOW for Buy Da JELST A3RSE 3TE A5RGE d3GARY 63% 58 Phased on fve Buy Under
N 24h N Day MOE  Average J24H Day JCument  High Law Livst
For Buy Day the 55 HIGH wea 125075 123050 122000 123808 Ouly ] N RHTS 1875 1A 6200
For Buy Day the 55 LW was 114275 115250 114992 115045 MO 122900 104992 THRET 368
HoDay 129050 115250
Paszible HIGH for Buy Day 120 14662 120662 1255210 43% 3% Qbased on fve Penetratlon of 550
Possible LOW for Buy Day 11%6.98 117712 1763 Tad24) 99% 59% Qbased on Ave Decline
Pogzlble LOW for Buy Da 113743 112896 112523 1127210 61% G0% fbased on Ave Buy Under

YW 24h YW Day HNDLY  Average §24H Day JCument  High Law Livst
For Buy Day the 55 HIGH was Br78.00 855400 BEA321 BETS.OT Ouly ] M BTTHO0  TIR0A0  H361.00 51300
For Buy Dy the 55 LW was TOE0.00 S056.00 B1a7.43 807440 $IMDN 868321 B18748 8378595 MR
WM Day 856400 B056.00
Poczible HIGH for Buy Day BH06.23 BRUBED S006.62  BE0OSTQ 37 374 Qbased on Bve Peneuatlon of S50
Poszible LOW for Buy Day BITAAT BETAM 40720 BEOSEIQ00%  96% Jbased on Ave Decline

Prossible LOW for Buy Da TH380 793383 03803 TO2EEER 63 63% Ibased on Ave Buy Under
Odds hased on the 240 only

fwerage af the Odds for Day Session enly

Oulds of the even hapenning has nething 1w de ly how mucl

fan, Oet 2] will be & Buy day. ES  therefore has a 0% chance of making & high abowe 725 and up to 93271 bazed on Ave Penedration of S50
Iheredore has a 100%  chance of making a Low below IS and down o B81.81 bazed on Ase Decling
Ihieredore kas a BI%  chanea of making @ Lo below B40.95 and down o §24.49 bazed on Ase Buy Under

Man, Oet 2] will be & By day. TF | thersfore has a 3% chanca of making & high abowe AB5.40 and up to 506 bazed on Ave Penetration of S50
Iheredore has a 9% chance of making @ Low below U510 and down 10 46143 bazed on Aee Decling
[herefore his & B34 chance of making a Liv biloe 43000 and down to 42958 bazed on A Buy Under

Man, et 27 will be & By day. HO | therefore has a 43%  chance of making a4 high abowe 125475 and up Lo 127240 baged on Axe Penedration of 280
Iheredore kas & 9% chanea of making 8 Lo below 125475 and dowr 1o 119698 bazad on Ave Decling
Iheralore has & B1% chance ol making 4 L bel e 114805 and dowr 100 11270 43 baged an Axe Buy Under

fan, Oet 27wl be & By day. M Iherelore has a 3% chance of making a high abowe BF78.00 and up Lo 96,23 bazed on Ase Penetration of 550
Ifierelore has a 100% | chance of making a Low belo B FE00 and dowen 10 847480 bazed on Axe Decling
Iherelore has & B3%  charce ol making a L Bielo TR0 and dewr 10 FE34.80 based an Axe Buy Under




Monday October 27", 2008

Today was a Buy day. The projected lows on ES were reached overnight and turned into a
rally for the 1st half of the day. We then tested Friday's highs and failed and returned to close

near the overnight lows.

Tomorrow is a Sell day and having closed on the lows today, having a 60% chance of making
a lower low, a further test of these lows could be anticipated before the rally begins.

TTT Data for trading US Index Futures on:

The Buy D HGEH wag B 00

Thie Buy iy LOVY wrrs

Passible HIGH for Sell Day
Passille HIGH for Sell [!I.1:,'
Fossible LOW for el [

M6 AG

Tue, Dl 28 wll be a Sell day, E5

TF 24h
Tha Buy Day HIGH was 475.40
Tha Guy Day LOWY was 430.450
Passible HIGH for Sell Day 312
Passible HIGH for Sell Day 158,490
Passible LOW for Sell Da 127,75

Toe, Ot 28 will be 2 Sall day. TF
Hi 2ih
Tha Buy Day HGH was 122850
Tha Buy Day LOWY was 1136.75
Passille HIGH for Sell Day 125063
Passille HIGH for Sell Day 1184.20
Pozsilsle LOW for Sell Da 1109.45
Tune, Ot 28 will be 2 Sell day. HO
i 2ih
The Buy Day HGH was 530,00
The Buy Dy LOWY was 70945.00
Pagsible HIGH for Sell Day $640.2%
Passible HIGH foi Sell Day FHOAD
Fasgsible LW o Sell D {12 b
Tie, Oer 28 will bea Sell  day, VW

o4 [
&34 [

d0a6. 35
B&1.52
16,35

tharafare has a
tharafara has a
tharafara has a
Tha High has a

TF Day
47540
43550

18153
15023
12.71

tharefora has &

tharefora has &

therefora has &
The High has a

Wi} Day
228,50
1159.25

1251.57
1202.85
11304

therefora has &
therefors has &
therefors has &
The High lias a

W Dy
BER0.00
Bo02.00

6781
BHLES
Th54.60

therefore has a
therefore has a
thirefare has a
Thie High lias &

485
100
6
a0

i
00t
5%
Bl

%
100t
6i1%
5

hit
it
3%
L Ik

Tuesday, October 28, 2008

HAH Day §Cwrent | High Livw Last oddds of Hally = 10 i
Fuld B Onlyj E3 894,00 g25.00 8RS N5 odds of Hally » 20 1%
$5P #9378 675 84892 TAJodds of Rally= 0 0%
ES Day 8940 #3400 Ave Spread on | S0 30,89
907 62 4%%  44%Yhased on Ave Penctration of BD of 1438
livsed an Ave FI!.'-II:; aof 30,97
hased an Ave Buy Day Vielation on 50 af 17,65

chance of making a high abave
chance n‘fmaklng F hi[|h abave
chance of making & Low balow
chance of being made  Last

894,00 and up 10
825,00 and up 10
#2500 and dawn fo

H6.AE based on Ave Penelralion of BD
#55.92 based on Ava Rally
80764 based on Ava Buy Day Yialation on 50

$Rut |40 Day fCwiremt | High Low Last nidds of Rally=10  80%
743 Only} TF 7540 43850 43080 250§ edds of Rally =15 5%
44540 IRUT 47433 B0 040 2272)odds of Rally= 0 0%
TF Day "=HAME? " HAME? fwe Spraad on | D 1.2

AB20EQ AT AT based on Awve Peneiration of BD af 843
AGE2TRI00% 96% fhased on Ave Rally af 2040
AEETR S0 59% Bhased on Ava Buy Day Vielation on S0 af 10L7A

chance of aking & high above AT540 and up fo AB312 based on Ava Panatration of B

chance of aking & high above 430,50 and up fo A8 based on Ava Rally

chance of raking & Low balow
chance of being made  Last

43850 and down to

AFT.T5 bazed on Ava Buy Day Vialation on 50

PHDX 20 Day fowrent | High Low Last aids of Rally =20 &%
1227 46 Onlyj HO 122850 113675 116200  29.50fedds of Rally =25 T4%
116770 BHDE 122746 16T.T00 116978 2A%edds of Rally= 0 0%
HO Day | 122850 1159.25 Awe Spread an | 5D (5325
1251.23) dd% ) 4d%Qhased on fve Penetration of BD af 2307
120088 1 100%  96% Rlased on fve Rally af 474G
1130550 61% 60%Qhased on fve Buy Day Vislatlon on SO af 8.5
chance of raking & high above 122850 and wp o 125063 based on Ave Panstrafion of BD
chance of raking & high above 1136.75 and wp o 118420 based on Ava Rally
chance of raking & Lo below 1136.75 and downto 110945 based on Ave Buy Day Violation or S0
change of being made st
SINDU J24H Day fCurrent  High Liw Las s of Rally = 100 834
BSHE.10 Dol YH 8580000 TO.00 B16.00 RSO0 edds of Rally =150 B4
Blezs SINDU  35ARA0 894350 BITRDT DB fedds of Rally=0 0%
YH Day | 858000 800200 Ao Spread on | 8D [271.04
BT2168] S0 dehQhazed on Ave Peneiration of BD af 11781
EITLAG 005 474 Qlhased on Ave Rrally al 26140
g A4 635 61%hased on Ave Buy Day Vislation an 50 ol 14340

chance of making & high above
chance of making  high above
chance of making & Low below
chance of bing made  Last

804000 and wp 1o
TO40.00 and wp fo
PO49.00 and down lo TA1266 based on Ave Buy Day Vealation on 50

B6%0.29 bazed on Ava Penatration of BD
21040 based on Ave Rally




Tuesday October 28", 2008
Today was a Sell Day. We rallied overnight and as mentioned in last night report we came

down to test the lows before the real rally began. Only TF came close to make a new low but
stopped right at Monday's low.

Tomorrow will be SS day and having closed on the highs, today's momentum may help the
53% odds of making a higher high.

TTT Data for trading US Index Futures on:

Tha Sall Day HIGH was

Tha Sall Day LOW was

Tha Buy Day LW was

Faossible HIGH far Sell Short Day
Paossible HIGH far Sell Short Day
Posaille LOW for Sell Short Da

Wed, Bct2d willbea  SellShon

Tha Sall Day HIGH was

Tha Sall Day LOW was

The Buy Day LOWY was

Possible HIGH far Sell Shoit Day
Fossible HIGH fai Sell Shoit Day
Paogsille LOW foi Sell Shoi Da

Wed, Bet 29 willbea  SellShon

Thee Sell Day HIGH was

Thir Sl Day LOWY weas

Thar Buy Dy LOW g

Passible HIGH for Sell Shart l'I'.*J:II
Faossille HIGH far Sell Shart Day
Possille LOW for Sall Short Da

Wed, Bct 23 willbza  Sellshon

Tha Sall Day HIGH was

Tha Sall Day LOW weas

Tha Buy Day LW was

Fassibla HIGH far Sell Short Day
Faossible HIGH far Sell Short Day
Possille LOW for Sell Short Da

Wed, Bct2d willbea  SellShon

day. ES

day. TF

NG b
1304,00
1151,25
136,75
18747
19272
1127.81

day. HO

7949.00
1.3
A2308
TH45.83

day. M

therefona has &
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Wednesday October 29", 2008

Today was SS day. We had a 53% chance of getting a higher high today but our odds were a
bit better having closed on the highs yesterday. You will noticed that the 952 ES projected high
held for a good part of the day and got taken out only after the FOMC news just to finally
reverse down to close near the lows of the day. We also had 53% odds of making the High
Last and we did.

Tomorrow is Buy day. We normally should expect a decline on Buy days. We did a good part
of that decline just before the close, however we have a 69% chance of making a Lower Low
tomorrow and a 65% chance of making that low Last.

TTT Data for trading US Index Futures on:  Thursday, October 30, 2008

24H Day JCurrent  High Low Last odids of Decline > 10 89%
The SellShort Day HIGH was 971.25 971.25 969.97 Only] ES 971.25 914.25 927500 -11.25Qodds of Decline > 20 72%
The SellShort Day LOWY was 914.25 918.50 922.26 $SPX 969.97 922.26)  930.09  -10.42Qodds of Decline= 0 0%
ES Day | 971.25 918.50 Ave Spread on | BD |31.25
Possible HIGH for Buy Day 986.71 986.51 985.88) 38% 38%]based on Ave Penetration of SSD of 1526
Possible LOW for Buy Day 935.01 937.31 938.504100%  96%fbased on Ave Decline of 36.24
Possible LOW for Buy Day 898.50 902.72 905.804 69% 68%based on Ave SS Day Violation on BD of 15.78
Thu, Oct 30 will be a Buy day. ES therefore has a 38%  chance of making a high above 971.25 and up to 986.71 based on Ave Penetration of 350
therefare has a 100% chance of making a Low below 971.25 and downto  935.01 based on Ave Decline
therefara has a 69%  chance of making a Low below 914.25 and downto  898.50 based on Ave S5 Day Violation on BD
The Low has a 63%  chance of being made  Last
TF 24h TF Day $Rut  J24H Day JCurrent  High Low Last odids of Decline > 10 83%
The SellShort Day HIGH was 506.70 506.70 506.03 Onlyj TF 506.70 474.60)  486.10 2.00Jodds of Decline =15 67%
The SellShort Day LOWY was 474.60 477.30 480.31 $RUT 506.03 480,31  490.88 §.33odds of Decline= 0 1%
| Ave Spread on | BD (21.36
Possible HIGH for Buy Day 516.66 516.81 516.57 37%  35%[based on Ave Penetration of SSD of 10.11
Possible LOW for Buy Day 482.70 484.39 486.434 99% 99%Qbased on Ave Decline of 24.00
Possible LOW for Buy Day 465.37 467.51 471.27§ 63% 61%]based on Ave SS Day Violation on BD of 9.79
Thu, Oct30  will be a Buy day. TF therefore has a 37%  chance of making a high abave 506.70 and up to 516.66 based on Ave Penetration of 35D
therefare has a 99%  chance of making a Low below 506.70 and downto  482.70 based on Ave Decline
therefare has a 63%  chance of making a Low below 474.60 and downto  465.37 based on Ave 55 Day Violation on ED

Last

NQ 24h NG Day 24H Day JCurrent  High Low Last odids of Decline >20 93%
The SellShot Day HIGH was 1346.75 1346.75 Only] NG 134675 1271.25 129175 -16.25)odds of Decline =25  84%

The Low has a 67% chance of being made

The SellShort Day LOW was 1271.25 1272.25 SNDX | 134384 127219 1302.12 4.55odds of Decline=0 1%
NO Day  1346.75  1272.25 Ave Spread on | BD |53.56
Possible HIGH for Buy Day 1364.40 1362.87 42% 42%Qbased on Ave Penetration of SSD of  16.12

Possible LOW for Buy Day 1288.12 1293.11 99%  99%fbased on Ave Decline of 38.63
Possible LOW for Buy Da 1249.14 1248.71 62% 59%fbased on Ave S5 Day Violation on BD of 23.54

Thu, Oct 30 day. NO  thersfore has a chance of making a high above 1346.75 and up ta 1364.40 based on Ave Penetration of 550
therefare has a 99%  chance of making a Low below 1346.75 and down to  1288.12 based on Ave Decline

therefara has a 62%  chance of making a Low below 1271.25 and down to  1249.14 based on Ave S5 Day Violation an BD
The Low has a 63%  chance of being made  Last

YW 24h YM Day $INDU J§24H Day JCurrent = High Low Last odids of Decline > 100 86%
The Sellshort Day HIGH was 9349.00 9349.00 9363.32 YM 9349.00  8844.00 8866.00 -223.00Jodds of Decline = 150 75%
The Sellshont Day LOW was 8844.00 8857.00 B88590.29 JINDU = 9363.32  8890.29 8990.96  74.16Qodds of Decline= 0 0%
YM Day  9349.000  8844.00 Ave Spread on | BD 27433
based on Ave Penetration of SSD of 130.30

will be &

Buy

Possible HIGH for Buy Day 9467.23 9479.30 9486.73) 37% 38%
Possible LOW for Buy Day 9038.46 9055.79 9083.604100% 96%fbased on Ave Decline of 310.54
Possible LOW for Buy Day 8701.33 §716.20 §743.88] 63% 63%Jbased on Ave SS Day Violation on BD of 140.80

Thu, Oct 30 will be a Buy day. YW therefore has a 37%  chance of making a high abave 9349.00 and up to 9467.23 based on Ave Penetration of 55D

therefara has a 100%  chance of making a Low below 9349.00 and down to 9038.46 based on Ave Decline
therefare has a 63%  chance of making a Low below 8844.00 and downto  8701.33 based on Ave S5 Day Vialation on BD

The Low has a 63% chance ofheinﬁ made st




Thursday October 30", 2008

Today was a Buy day. We knew that most of the decline was done on the SS day and
although we had good odds of making a lower low today, the overnight session created a big
gap that never got filled except for ES. ES and NQ reversed the decline at or about the
projected average decline lows.

Tomorrow is Sell day. All of them closed at the average Rally projected highs. We should
therefore be looking to test today's high and look for a failure of this test before considering
shorts.

TTT Data for trading US Index Futures on:  Thursday, October 30, 2008

3

24H  Day fCurrent | High Low Last odds of Decline > 10 89%
The SellShort Day HIGH was 971.25 Last 971.25 1st ; ES 968.50 926.75  961.00  34.00§ odds of Decline >20  72%
The SellShort Day LOWY was 91425 918.50 ; $SPX | 963.23 928.50  954.09  24.00fodds of Decline= 0 0%

ES Day  964.50 926.75 Ave Spread on | BD 31.25

Possible HIGH for Buy Day 986.71 986.51 985.88] 38% 38% fbased on Ave Penetration of SSD of 15.26
Possible LOW for Buy Day 935.01 937.31 938.504100% 96% fbased on Ave Decline of 36.24
Possible LOW for Buy Da 898.50 902.72 905.80 69% 68% Jbased on Ave SS Day Violation on BD of 15.78
Fri, Oct31  willbe a Buy day. ES therefore has a 38%  chance of making a high above 971.25 andupto 986.71 based on Ave Penetration of S3D

therefore has a " 100% chance of making a Low below 97125 anddownto 935.01 based on Ave Decline

therefore has a 69%  chance of making a Low below 914.25 and downto 898.50 based on Ave 55 Day Violation on BD
The 24 hour Low has a 65% chance of being made Last The Day session Lowhasa  61%  chance of being made_1st

TF24h TFDay $Rut_ [ 24H ' Day JCurrent | High Low Last odds of Decline > 10 83%

The SellShort Day HIGH was 506.70 Last 506.70 Last i TF 517.80 488.50 516.60  30.60f odds of Decline > 15  67%

The SellShort Day LOW was 47460 477.30 . SRUT 51418 496.44 51418 23.30Q odds of Decline= 0 1%
TFDay  514.00 494.20 Ave Spread on | BD 21.36

Possible HIGH for Buy Day 516.66 516.81 A7) 37% | 35% fbased on Ave Penetration of SSD of 10.11
Possible LOW for Buy Day 482.70 484.39 486.43Q 99% 99% fbased on Ave Decline of 24.00
Possible LOW for Buy Da 465.37 467.51 471.27] 63% 61% Jbased on Ave SS Day Violation on BD of 9.79
Fri, Oct31  will be a Buy day. TF therefore has a 37%  chance of making a high above 506.70 and up to 516.66  based on Ave Penetration of SSD

therefore hasa " 99%  chance of making a Low below 506.70 and downto 482.70  based on Ave Decline

therefore has a 63%  chance of making a Low below 474.60 and downto 465.37 based on Ave SS Day Violation on BD
The 24 hour Low has a 67% chance of being made Last The Day session Low hasa  63%  chance of being made Last

NQ 24h NQ Day 24H | Day JCurrent  High Low Last odds of Decline >20  93%

The SellShort Day HIGH was 1346.75 Last 1346.75 Last : NO 135475 1293.00 134175 47.75]odds of Decline >25  84%

The SellShort Day LOW was 1211.25 1272.25 $NDX | 134421 1301.000  1333.94  31.82Jodds of Decline= 0 1%
NQ Day = 1347.00  1301.50 Ave Spread on | BD 53.56

Possible HIGH for Buy Day 1364.40 1362.87 A6Q 42% 42% fbased on Ave Penetration of SSD of 16.12

Possible LOW for Buy Day 1288.12 1293.11 314 99%  99% fbased on Ave Decline of 58.63

Possible LOW for Buy Da 1249.14 1248.71 48.300 62% 59% Ebased on Ave SS Day Violation on BD of 23.54

Fri, Oct31  willbe a Buy day. NO therefore has a 42%  chance of making a high above 1346.75 andupto  1364.40 based on Ave Penetration of SSD
therefore hasa " 99%  chance of making a Low below 1346.75 and downto 1288.12 based on Ave Decline
therefore has a 62%  chance of making a Low below 127125 and down to  1249.14  based on Ave S5 Day Violation on BD
The 24 hour Low has a 63% chance of being made Last The Day session Low hasa ~ 69%  chance of being made Last

YM 24h YM day High Low Last odds of Decline > 100 86%

The SellShort Day HIGH was 9349.00 1st 5349.00 1st ; YM 9246.00  8873.00  9219.00  365.00f odds of Decline > 150 75%

The SellShart Day LOW was 5544.00 8857.00 ; §INDU | 926647  8976.87  9180.69 189.73Jodds of Decline= 0 0%
YM Day  9243.00  8949.00 Ave Spread on | BD 274.33

Possible HIGH for Buy Day 9467.23 9479.30 9486.73§ 37% 38% fbased on Ave Penetration of SSD of 130.30

Possible LOW for Buy Day 9038.46 9055.79 9083.60§100% 96% fbased on Ave Decline of 310.54

Possible LOW for Buy Da 8701.33 8716.20 8743.88 63% 63% fbased on Ave SS Day Violation on BD of 140.80

Fri, Oct31  willbe a Buy day. YM therefore has a 37%  chance of making a high above 9349.00 andupto  9467.23 based on Ave Penetration of 53D
therefore hasa " 100% chance of making a Low helow 9349.00 and downto 9038.46 based on Ave Decline
therefare has a 63%  chance of making a Low below 8844.00 and downto 8701.33 based on Ave SS Day Violation on BD
The 24 hour Low has a 63% chance of being made 1st The Day session Low hasa  62%  chance of being made 1st




Friday October 31%, 2008
Today was a Sell day. As mentioned last night we tested the previous highs and the rally
continued and in the case of ES reversed right on the numbers in the last hour.

Monday will be SS Day. We have a 54% chance of making higher highs. The trend seems to
have changed to bullish for now anyway. Is there an other shoe to drop? | guess we will know
Tuesday.

IMonday, November 03, 2008

24 Day fCurrent | High Low Last ailis of
E5 B84 MO 6728 STafedids of

1SPX 3E 0 S 96ETS 1) adis of

E5 Day 984,00 2,75 Ava Spread on 550 .25

hasad on Ave Penstration of 50 af 11,00

TTT Data for trading US Index Futures on:

Tha Sall Day HIGH was SR4.00 Last 964.00 Last

Tha Sall Day LOW was 24000 94275

Tha Buy Day LOWY was 52675 92675 9za.50
Faossibla HIGH for Sall Short Day 994,18 995,00 99523 H% 5%
Fassible HIGH for Sell Shoit Day A6:2.50 A64061 § hased on Ave 3 Day Rally of 36,15
Possibla LOW fior Sall Shar Da 028,59 4,59 RATY 5% 51 fhased on fve of Sall Day Vielation an 55 days of 1316

Mon, Hew 03 willbea  SellShort  day. £S5 thersfore has a W% chance of making & high above .00 andupto ¥R bazad on Ave Pensfration of S0

thersfore has a 87%  chance of making a high shove $6TH andupto  MGRAD  basad on A 3 Day Rally

thersfore has a W% chance of making & Low below MO00  and downto 9285 basad on e of Sell Day Vidlation on 55 days
chance of being made Last Tha Day session High has i dT%  chance of being mads Last

Bl k]

TF 24l TF Day SRut § 240 Day fCwrrent  High Low Last ailils of
Tha Sall Day HIGH was G40 Last S40.30 Last 53958 Culyy TF MO B4 5IGSD  2000Qadids of
Tha Sall Day LOW wes 0400 S04.00 ] RUT 5303 S063Y SIWAD 2LHQedids of
The Buy Day LOWY was G250 494,20 5.4 fove Spread on | S50 21,06
Fassible HIGH for Sell Shoit Day 1 M7 SAGAFY 4% | 1% fhased on fve Penetration of S0 of 742
Possible HIGH for Sell Short Day 215 316,06 ST 89% | 89% Qhased on Ave 3 Day Rally af 2365
Pagsible LOW for Sell Short Da 495,16 484,32 JTE0Y 8% | 4% Phased on dve of Sell Day Vielafion on 55 days of 9467

Mon, Hav 03 will be s SellShort  day. TF  thersfors has a W% chance of making & high sbove MO andupto  BITTY based on Ave Penstration of S0
thersfore has a B9%  chance of making & high above 188,50 andupto  H1215  based on e 3 Day Rally
thersfore has a A8%  chance of making 8 Low bebaw S04.00 and down to 49526 based on Ave of Sell Day Violstion on 55 days

554 chance of being made Last

N 24k N Day iHDXE
Tha Sall Day HIGH was 136125 Last 1361.25 Last 1358.75 Cly
The Sall Dy LOWY weas 130525 1305.25 130602
The Buy Diay LOW wasz 12920 1301.50 1301.00
Possible HIGH for Sell Shoit Day 1379.1 13814 1378.85] 56% 5%
Possible HIGH for Sell Shoit Day 1351.49 1356.01 1353.55] 86%  85%
Pozgible LOW for Sell Shon Da 1281.81 12813 120403 48% 48

Tha Day sezzion Highhaz 1 50%  chance of being mads Last

2H  Day §Cumrent  High Low Lot ailils of

HO 136125 130525 133700 B00fadis of

PHDX 135875 130602 130TE DBdQedids of
MO Day #Ho Data,3Ha Data., Bve Spread on | S50 5156
lazed on dve Penetratlen of 50 af 1050
lised on Ave 3 Day Rally of 440
lrvzed i Ave of Sell Day Vielation on 55 days af 239

Mon, Hov 03 will be s SellShort  day. NG thersfore has a S6%  chance of making & high sbove 136125 andupto 13RS based on Ave Penstration of S0
thersfore has & 89%  chance of making a high sbove 129300 and up o 13R149 besed on Ave 3 Day Rally

thersfore has & 48%  chance of making & Lo below 1306.25 and down to 128181 based on Ave of Sell Day Violstion on S5 days

Thee 24 hout High has & 49% chance of being made 15t Thee Doy session High bas o 4% chance of being made st

1 24k YH Day $INDW f 24H | Day §Cuirent  High Low Last ailils of
The Sall Day HIGH waz B23 00 Last Q47300 Last Q5 36 Ouly] YR 52800 903500 9RE.00 TR0 adils of
The Sall Day LOW was M350 S0 3119.20 MDD 945436 90 9RMS01 43R adids of
The Buy Day LOWY was B3T3 4300 207687 WM Day #Ho Data.#He Data., Bge Spread on 550 3743
Pagsible HIGH for Sell Shoit Day B513.61 514,06 A545.55) 5% 5% flazed on Ave Peneiration of 50 of 8606
Fagsible HIGH for Sell Shoit Day BT4.19 Pk I3 505) 99%  86% Yhased i Ave 3 Day Rally ol 30409
Passible LOW for Sell Shoi Da K] g2 65 A0HA0Y 49% 524 fhased i Ave of Sell Day Violation on §5 diys al 10735
Mon, How 03 will bea  SellShort  day. Y thersfore has a 8%  chance of making a high above 00 and upto 991361 based on Ave Penetration of S0

therefore has a 89%  chance of making a hogh above BATI00 and up o MTATY based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 03500 and down lo 89383 based on Ave of Sell Day Violation on 55 days
The 24 kot High has a 6l chanee of being made 15t The Day sescion High has © 5% chanee of being made 181




Monday November 3", 2008
Today was a SS day. Only TF made a higher high and very close to the projected numbers.
Otherwise it was a pretty slow day.

Tomorrow will be a Buy day. As such we should expect a Decline from the SS day high.
Having closed close to the highs we should expect a decline and we also have high odds of
making a lower low.

TTT Data for trading US Index Futures on:  Tuesday, November 04, 2008
2N Day JCurrent  High Low Last odds of Dacline > 10 89"
The SellShort Day HIGH was 979.75 154 974.50 1st Only| ES 979.75 95700 969.50  2.25)odds of Dacline > 20 72%
The SellShort Day LOW was 957.00 957.00 $SPX 97557  958.82 96600  245Qodds of Decline= 0 0%
ES Doy 97450  957.00 Ave Spread on  BD 31,13

Possible HIGH for Buy Day %95.21 989,76 991.48) 36% 38% fhased on Ave Penetration of SSD of 15.26
Possible LOW for Buy Day N33 MO.40 3964 100% 96 Ihased on Ave Decline of 36.36
Possible LOW for Buy Da 941,25 1.2 942,36 68%  67% fbased on Ave SS Day Violation on BD of 15,78
Tue, Nov 04 will be 3 Buy day. ES tharefora has 8 38%  chance of making & high above 979.75 andupto 99521 based on Ave Penatration of SSD

tharefore has & 100%  chance of making & Low below 979.75 snddownto 94339  based on Ave Dacine

tharefore has 8 68%  chance of making & Low below 957.00 anddownto 94125 bssed on Ave SS Day Violation on BD

The 24 hour Low has &

The 24 hour Low has &

57%

55%

chance of being mads 1st

chance of being rmade 151

The Day seseion Low has &

59%  chance of being

made st

Current  High Low Last odds of Decline = 10 83
The SellShort Day HIGH was Onlyy TF 5520 53260 54150 5.00Qodds of Decline > 15 68%
The SellShort Day LOW was fRUT 54462 53465 53850  0.98Jodds of Decline= 0 1%
TFDay 54520 53260 Ave Spread on BD 2124
Possible HIGH for Buy Day 38% 36 |[Fased on Ave Penetation of SSD of  10.00
Possible LOW for Buy Day based on Ave Decline of 239
Possible LOW for Buy Da based on Ave SS Day Violation on BD of 0.19

Thee Dy session Low has &

Tue, Nov 04 will be g Buy day. TF therefore has a 38%  chance of making a high above 54520 andupto  555.20 based on Awe Penetration of SSD
therefore has a 99%  chance of making a Low below 54520 anddownto 52129  based on Ave Dechne
therefore has a 63%  chance of making a Low below 53260 anddownto 523.37  based on Ave SS Day Violation on BD

66%  chance of bel

made 151

NO 24h NO Day $NDX | 24H  Day fCurremt  High Low Last odds of Decline >20  93%
The SellShort Day HIGH was 135650 151 1345 00 151 134685 Onlyl NGO 133650 132250 134150 4500 odds of Decline > 25 85%
The SellShort Day LOW was 132250 132250 132243 §NDX 134685 132243 133405 D.03Jodds of Decline= 0 1%
NO Day 134800 1322.50 Ave Spread on  BD 53,29
Possible HIGH for Buy Day 1373.84 136412 1363.89 43% 42% [based on Ave Penetiation of SSD of 16.12
Possible LOW for Buy Day 129794 1294,48 129643 99% | 99% Rhased on Ave Decline of  58.56
Possible LOW for Buy Da 1300,39 1298,% 1298,544 61%  58% Rbased on Ave SS Day Violation on BD of 2354

Tue, Nov 04 will be a Buy day, NO therefore has a 43%  chance of making a high above 135650 andupfo 137384 based on Ave Penelrafion of SSD

therafore has 3 99%  chance of making a Low below 135650 and downto 1297.%4  based on Ave Dechne

tharafora has a 61% chance of making a Low below 132250 and downto 130039 based on Ave S3 Day Violation on BD
The 24 hour Low has & 59%  chanca of being mads The Day session Low has 3 64%  chance of baing made 15t

YH 24h YM Day $INDU § 24H  Day JCurrent | High Low Last odds of Decline > 100 86"
The SellShort Day HIGH was 9421.00 1st 9207 00 1st 91055 Onlyl YW 942100 922500 933300  35.00§ odds of Decline > 150 75%
The SellShort Day LOW was 9226.00 9225.00 9265 40 JINDU 941055 925548 931983  S5.18Jodds of Decline= 0 0%
YW Day  9367.00  9225.00 Ave Spread on  BD 273.26

Possible HIGH for Buy Day 9539.23 9517.30 9533.96] 36% 30% fhasad on Ave Penetration of SSD of 130,30
Possible LOW for Buy Day 9108.17 9092,25 120,354 100% 96% Jbased on Ave Decline of 31283
Possible LOW for Buy Da 082,33 9084,20 9109.07§ 63%  63% fbased on Ave SS Day Vielation on BD of 14080

Tue, Nov 04 will ba 2 Buy day. YM tharefore has 3 36%  chance of making a high above  9421.00 sndupto  9539.23  based on Ava Panatration of SSD
tharefora has 3 100% chance of making aLow below ~ 9421.00 and downte 9108.17  based on Ava Dacine
tharefore has 8 63% chance of making a Low below 922500 snd downto 908233 based on Ave SS Day Violation on BD
The 24 hour Low has & 64%  chanca of being made 1st The Day sescion Low has & 60%  chance of being made 1at




Tuesday November 4™, 2008
Today was a Buy Day and as such we were to expect a Decline. Well it ended up a mixed bag.
The 24 hour session made it as usual, but the Day session only TF and NQ made a decline.
ES and YM failed to get one and TVGR took effect for the rest of the day. This could possibly
mean that the overall market trend is finally turned Bullish as this only had 4% chance of

happening.

Tomorrow is Sell Day. Markets closed on the highs and for most the average Rally is already
achieved. There is less then 50% chance of making a Higher High, however there could be
residual momentum in the markets to get there. Also if the market sentiment has turn Bullish
then we may be getting back to normal and start getting more Penetrations and less Violations.

The Buy Dy HGH was
The Buy Doy LOVE was

Possible HIGH for Sell Day

Wl Nov 05 wllbe & Sell

The 24 bour has a 5!
W Nov 05 wilbea Sell
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Wednesday. November 05. 2008

244 Day JCurremt  High Low Last lokdls of Rally » 10 2
£S5 100675 964,00 1892.50 33,00 Joddls of Ralty » 20 63
$5PX 1007.51 RIS 1895.75 39,45 fodkls of Ralty = 0 o
ESDay  1006.75 930.00 Ave Spreadd on S0 M1
1022.61) 5% 46% Jbased on Ave Penetration of BD of 1561
99817 [ 184% 36% Jbased on Ave Rally of 3239
based on Ave Buy Day Violation on SD of  17.65

CHEnE O Making 8 high abome 100675 andiplo 102931 based on Ave Penatration of €0
s of making & high shove WA snduplo 99640 based on Ave Retly
chance of making o Low below 06400 snddownto  S8664  besad on Ave Buy Day Yickation on SO

therefore haz o
therefore haz a
therefore fine

%
3
58

chance of moiing o high obove 1006.75 andupto 102236  based on Ave Penetration of E0
ChaNGe of Mmaking o high adove 98090 ondupto 1083.51  based on Ave Rally
chancs 0f making o Low bokw 95000 anddownta 96235 based on Ave Buy Day Vickation on SO

High Low Last :d(ls of Ralty > 10 B
The Buy Doy HGH was 1F 554,00 532,40 542,60 1.80 Jodkls of Ralty > 15 I
The Buy Dary LOVE was 53240 Last $RUT 551.02 534.85 54591 7.4 podkds of Ralty = 0 o
TF Day 551.20 532.30 Ave Spread on S0 2124
Posalble HIGH for Sell Day 560.28 based on Ave Penetration of BD of 9.08
Possible HIGH for Sell Day 55373 552.95 552.35 1189% based on Ave Rally of 2133
Possible LOW for Sell Day 521.65 521,62 524.81) 574 based on Ave Buy Day Violation on SD of 10,78
Wed, Nov 05 wll ba & Sell day. TF theralors hss & % chance of meking o high shave S5490 snduplo $62.31  bazed on Ave Penstralion of £0
therefore has & 180%:  chance of masing & high above $32.00 sndupto $53.73  besad on Ave Raly
therefore has a $1':  chance of masng a Low below 53280 osnddownto S2165  basad on Ave Duy Day Viclabon on SO
The 24 hoas a 524 chance of moads  Last
Wed Hov 05 wiloea Sell cay. TF Day therefore fHns o 4% chance of making o high a2ow 55120 andupto 56423  baszed on Ave Penetration of S0
therafoes fins & 6% s of making 8 high aove $32.40 andupto $52.95  based on Ave Raly
therafoes fas & ST%  chonss of making & Low below S32.40 anddoemto 521462  besed on Ave Buy Day Viokidion on SD
The Doy sess has : 54 Last
NO 23h O Day DX 23 Day JCurrent  Migh Low Last jodkdds of Ralty > 20 8%
The Buy Doy HGH was 138400 138375 138255 1o 1334.00 133315 1379.50 38.00 podkls of Ralty » 25 I5%
The Buy Day LOW was 133375 1at 1341 S0 1t 138230 $1mnx 1332.65 1342.30 1373.40 43.65 Joduls of Rally « 0 o
13 Day 133400 1341.50 Ave Spread on sSD 53
Posaible HIGH for Sell Day 130747 1403.32 1307.58 ) 464 6% Jbased on Ave Penctration of BD of 2457
Possible HIGH fos Sell Day 138322 1334,38 138501 [189% 96% Jbased on Ave Rally of 447
Possible LOW fos Sell n-v: 130645 1312.54 15314158 644 53% Jbased on Ave Buy Day Violation on SD of 28,96
Wed Nov (S willbsa Sell day. 10 therefore nas a 4% chance of masng » high above 135400 andupto 197182  boazad on Ave Penetration of 80
tharefore has a 189  chance of masng a hgh above 133075 andupto 138122 based on Ave Rally
therefcee has a % chance of masing o Low below 133375 anddownto 128645 bazed on Ave Buy Day Vickabion on SO
The 24 hour has a 51% chance of 1st
Wl Nov 05 willbe s Sell cay. 10 Day theralore fse & 5% cnence of making 8 igh aome 138375 anduplo 194,32 based on Ave Panetrslion of E0
theralces s & M5 cnends of making 8 high shome 134150 snduplo 138638 based on Ave Raly
theralors fiss & $8%  onancs of making s Low below 1380150 snddownto 131254 based on Ave Buy Day Vickdion on SO
The Doy sess has : 3% L-ast
Y 2480 YM Day $IDU | 244 Day JCurrent  High Low Last lodkls of Ralty > 100 81%
The Buy Doy HGH was 862500 9526 00 965395 M 9626.00 9290.00 $536.00 254.00 podiis of Rally > 150 65
The Buy Day LOW was 929000 14t HOE00 18 932339 Juipuy 3653.95 9323.89 $625.28 305,45 fodkla of Rally = 0 L
VM Day  9626,00 2408.,00 Ave Spreadl on Db 77336
Possible HIGH for Sell Day 9745057 15T 9790261 51%  47% Jbased on Ave Penatration of BD of 1319
Possible HIGH fos Sell Day 9567.97 2464006 56T 72 [189% 97% based on Ave Ralty of 21197
Poxsible LOW for Sell D: 915564 226450 T6.TA) 61%  60% Jbased on Ave Violation on SD of 145,40
Wed, Nov (s wilbsa Sell day. YM therercee has a 51%  chance of masing a hgh above 962600 andupto 973357 bazed on Ave Fenetration of B0
therefore hasz a 109%. chance of masing o hgh above 929999 andupto 956797 Dbozed on Ave Raly
therefore has o 1%

chance of making a Low below 92990 anddownto 915166  based on Ave Buy Day Vickation on SO




Wednesday November 5", 2008

Today was a Sell day. Looking at ES the overnight session hit the Day hi projection and the
Day session hit the 24h hi projection. The 24h Low projection was the level where the market
stop it's drop. We did have better odds of making a lower low today and this gave the
opportunity for the market to close yesterday's gap, which was the only open gap since the
major lows were put in place and leaving the door open for further advance.

Tomorrow is SS day. Having closed below the Buy day low, the odds of having a Positive 3
Day Rally are very high and we should get back above these lows before the close tomorrow.
This is one of the cases | mentioned in the Guide that Taylor would not long on a SS day but
with these high odds in our favor, | will be looking for signals to long tomorrow.

TTT Data for trading US Index Futures on: Thursday, November 06, 2008

24H  Day jCurrent  High Low Last
The Sell Day HIGH was 1008.50 1st 999.75 1st Only ES 1008.50 947.00 957.75  -45.50
The Sell Day LOW was 947 .00 947.00 949.86 $SPX 1001.84 949.86 952,77  -52.98
The Buy Day LOWY was 964.00 980.00 971.31 ES Day 999.75 947.00 Ave Spread on SSD 31.13
Possible HIGH for Sell Short Day 1018.68 1010.75 1012.69 | 53% 50% jbased on Ave Penetration of SD of 11.00
Possible HIGH for Sell Short Day 1000.41 1014.10 1003.37] 88% 83% jbased on Ave 3 Day Rally of 36.41
Possible LOW for Sell Short Day 935.59 933.84 937.70] 53% 50% jbased on Ave of Sell Day Violation on SS days of 13.16
Thu, Nov 06  willbea  SellShort day. ES therefore has a 53%  chance of making a high above 1008.50 andupto 1018.68 hased on Ave Penetration of SD
therefore has a 88%  chance of making & high ahove 964.00 andupto 1000.41  based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 947.00 anddownto 93559 basedon Ave of Sell Day Yiolation on SS days
The 24 hour High has a 50% chance of being made 1st
Thu, Nov 06 willbea  SellShort  day. ES Day therefore has a 50% chance of making a high above 999.75 andupto 1010.75 hased on Ave Penetration of SD
therefore has a 83% chance of making & high ahove 980.00 andupto 101410  based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 947.00 anddownto 933.84 based on Ave of Sell Day Yiolation on SS days
The Day sess High has 49% chance of being made 1st
TF 24h TFDay $Rut ] 24H Day JCurrent = High Low Last
The Sell Day HIGH was 546.50 1st 541.90 1st 54284 Only TF 546.50 511.30 51450 -28.50
The Sell Day LOW was 511.30 511.30 513.58 $RUT 542.34 513.58 514.64 -31.33
The Buy Day LOW was 532.40 532.40 534 .85 TF Day 541.90 511.30 Ave Spread on SSD 21.24
Possible HIGH for Sell Short Day 553.86 549.45 550.08) 54°% 51% jbased on Ave Penetration of SD of 1.55
Possible HIGH for Sell Short Day 556.56 554.71 555.98] 89% 89% |based on Ave 3 Day Rally of 2416
Possible LOW for Sell Short Day 502.56 501.63 504.84) 47% 43% fbased on Ave of Sell Day Violation on SS days of 9.67
Thu, Nov 06  willbea  SellShort  day. TF therefore has a 54%  chance of making & high above 546.50 andupto 553.86 hased on Ave Penetration of SD
therefore has a 89%  chance of making a high above 532.40 andupto 556.56 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 511.30 anddownto 502.56 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 51% chance of heing made Last
Thu, Nov 06 willbe a SellShort day. TF Day therefore has a 51%  chance of making & high ahove 541.90 andupto 549.45 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 532.40 andupto 55471 hased on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 511.30 anddownto 501.63 based on Ave of Sell Day Violation on SS days
The Day sess High has 59% chance of being made Last
HO 24h HO Day $NDX § 24H Day JCurrent  High Low Last
The Sell Day HIGH was 1389.00 1st 1367.00 1st 1365.28 Only HO 1389.00 1296.25 130475  -75.75
The Sell Day LOW was 1296.25 1296.25 1298.57 $HDX 1365.28 1298.57 1299.98 -73.42
The Buy Day LOW was 1333.75 1341 .50 1342.30 HO Day  1367.00 1296.25 Ave Spread on SSD (53.29
Possible HIGH for Sell Short Day 1407.66 1386.99 1385.38) 56% 51% jbased on Ave Penetration of SD of 19.99
Possible HIGH for Sell Short Day 1392.32 1395.88 1394.74] 86% 85% Jbased on Ave 3 Day Rally of  58.57
Possible LOW for Sell Short Day 1272.81 1272.31 1277.48) 47% 47% jbased on Ave of Sell Day Violation on SS days of 23.94
Thu,Mov 06  willbea  SellShort day. HO therefore has a 56%  chance of making a high above 1389.00 andupto 1407.66 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 1333.75 andupto 1392.32  based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low helow 1296.25 anddownto 1272.81 based on Ave of Sell Day Violation on SS days
The 24 hour High has & 50% chance of being made 1st
Thu, Nov 06  willbea  SellShort day. HO Day therefore has a 51%  chance of making a high above 1367.00 andupto 1386.99 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1341.50 andupto 1395.88 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low helow 1296.25 anddownto 127231 based on Ave of Sell Day Violation on SS days
The Day sess High has : 50% chance of being made Last
YM 24h YM day $impu 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 9635.00 1st 9534.00 1st 9616.60 Only YM 9635.00 9081.00 9182.00 -405.00
The Sell Day LOW was 9081.00 9081.00 9111 .47 $INDU 9616.60 9111.47 9139.27 -486.01
The Buy Day LOWY was 9290.00 9408.00 9323.89 YMDay  9534.00 9081.00 Ave Spread on SSD 273.26
Possible HIGH for Sell Short Day 9720.61 9620.06 9707.79] 50% 50% jbased on Ave Penetration of SD of  86.06
Possible HIGH for Sell Short Day 9595.64 9693.11 9595.54] 89% 86% jbased on Ave 3 Day Rally of 305.64
Possible LOW for Sell Short Day 8969.83 8973.65 9014.16 | 49% 51% fbased on Ave of Sell Day Violation on SS days of 107.35
Thu, Nov 06  willbea  SellShort  day. YM therefore has a 50% chance of making a high above 9635.00 andupto 9720.61 based on Ave Penetration of SD
therefore has a 89% chance of making a high above 9290.00 andupto 9595.64 hased on Ave 3 Day Rally
therefore has a A49°%, rhance of makino a | nwe helosne Q081 00 __and dosentn 8969 83 hased an Awe nf Sell Naw VWinlatinn on S5 davs



Thursday November 6™, 2008
Today was a SS day. TVGR took effect at the open today and stayed in place all day,
therefore trumping TTT and creating a failed 3 day rally. This negates the effect of Tuesday's
failed Decline on the Buy day, and return the mood to the bear camp.

Tomorrow will be a Buy Day. Obviously all of the Average Decline has been achieved,
however we still have 67% chance of making a lower low. We also have good odds of making
the low first tomorrow.

TTT Data for trading US Index Futures on:

|Friday. November 07, 2008

24H | Day jCurrent  High Low Last odds of Decline > 10  89%
The SellShort Day HIGH was 955.00 1st 951.00 1st 952.40 ES 958.00 897.00 90475  -53.25Jodds of Decline > 20  71%
The SellShart Day LOWY was §97.00 §97.00 $SPX 952.40 899.73 904.88  -47.89 Jodds of Decline = 0 0%
ES Day 951.00 897.00 Ave Spread on BD 31.54
Possible HIGH for Buy Day 973.87 966.87 968.95] 38% 38% |based on Ave Penetration of SSD of 15.87 StdD  5.01
Possible LOW for Buy Day 921.92 916.90 921.17§100% 95% jbased on Ave Decline of 36.08 StdD  17.35
Possible LOW for Buy Day 881.25 881.22 883.27] 67% 66% jbased on Ave SS Day Violation on BD of 15.75 StdD  7.66
Fri, Moy 07 will be a Buy day. ES therefore has a 38%  chance of making a high above 958.00 andupto 973.87 bhased on Ave Penetration of SSD
therefore has a 100% chance of making & Low below 958.00 anddownto 921.92 based on Ave Decline
therefore has a 67%  chance of making a Low below 897.00 anddownto 881.25 hasedon Ave SS Day Violation on BD
The 24 hour Low has & 58% chance of being made  1st
Fri, Nov 07 will be a Buy day. ES Day therefore has a 38%  chance of making a high above 951.00 andupto 966.87 bhased on Ave Penetration of SSD
therefore has a 95%  chance of making a Low below 951.00 anddownto 916.90 based on Ave Decline
therefore has a 66%  chance of making a Low below 897.00 anddownto 881.22 based on Ave SS Day Yiolation on BD
The Day sess Low has 61% chance of being made  1st
TF24h TFDay $Rut | 24H  Day [Current  High Low Last odds of Decline > 10 83%
The SellShort Day HIGH was 515.20 1st 514.90 1st 514.56 Only TF 515.20 493.50 49710 -18.60 Jodds of Decline > 15  67%
The SellShort Day LOWY was 493.50 493.60 495.54 $RUT 514.56 495.34 495.834  -18.80 Jodds of Decline = 0 1%
TF Day 514.90 493.50 Ave Spread on BD 21.24
Possible HIGH for Buy Day 525.16 524.76 524.86] 38% 37% jbased on Ave Penetration of SSD of 9.96 StdD  3.06
Possible LOW for Buy Day 491.44 492.86 495.231 99% 99% jbased on Ave Decline of 23.76 StdD  10.98
Possible LOW for Buy Day 434.47 434.03 486.80] 63% 60% jbased on Ave SS Day Violation on BD of 9.03 StdD 433
Fri, Nov 07 will be a Buy day. TF therefore has a 38%  chance of making a high above 515.20 andupto 525.16  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 515.20 anddownto 491.44 based on Ave Decline
therefore has a 63% chance of making a Low below 493.50 anddownto 48447 based on Ave SS Day Violation on BD
The 24 hour Low has & 53% chance of being made  1st
Fri, Nov 07 will be a Buy day. TF Day therefore has a 37%  chance of making a high above 514.90 andupto 524.76  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 51490 anddownto 492.86 based on Ave Decline
therefore has a 60%  chance of making a Low below 493.60 anddownto 484.03 based on Ave SS Day Violation on BD
The Day sess Low has 64% chance of being made  1st
HO 24h NO Day $HDX 24H Day JCurrent  High Low Last odds of Decline > 20 93%
The SellShort Day HIGH was 1305.75 1st 1295.00 1st 1294.73 Only Ho 1305.75 1235.00 1242.75  -63.50 Jodds of Decline > 25  83%
The SellShort Day LOW was 1235.00 1235.00 123585 $NDX 1294.73 1235.85 1241.97  -58.01 Jodds of Decline = 0 1%
HO Day  1295.25 1235.00 Ave Spread on BD 53.52
Possible HIGH for Buy Day 1323.41 1311.75 1312.38| 44% 42% Jbased on Ave Penetration of SSD of 17.66 StdD  6.14
Possible LOW for Buy Day 1247.68 124214 1244.95] 99% 99% jbased on Ave Decline of 58.07 StdD 25.49
Possible LOW for Buy Day 1212.89 1211.46 1211.96 | 60% 58% jbased on Ave SS Day Violation on BD of 22,11 StdD  9.75
Fri, Nov 07 will be a Buy day. HO therefore has a 4%  chance of making a high ahove 1305.75 andupto 1323.41  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 1305.75 and downto 1247.68 based on Ave Decline
therefore has a 60% chance of making a Low below 1235.00 and downto 121289 based on Ave SS Day Violation on BD
The 24 hour Loww has a 61% chance of beinﬁ made  1st
Fri, Nov 07 will be a Buy day. HO Day therefore has a 42%  chance of making a high ahove 1295.00 andupto 1311.75 hased on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 1295.00 anddownto 124214 hased on Ave Decline
therefore has a 58%  chance of making a Low below 1235.00 anddownto 1211.46 hased on Ave SS Day Violation on BD
The Day sess Low has 65% chance of being made  1st
YM 24h YM Day $INDU | 24H  Day JCurrent  High Low Last odds of Decline > 100  86%
The SellShort Day HIGH was 9151.00 1st 9134.00 1st 9155.44 Only YM 9181.00 8611.00 8696.00 -479.00 Jodds of Decline > 150 74%
The SeliShort Day LOW was 8611.00 8611.00 863717 $INDU 9155.44 8637.17 8695.79 -443.48 Jodds of Decline = 0 0%
YMDay 9136.00 8611.00 Ave Spread on BD 277.27
Possible HIGH for Buy Day 9302.44 9268.18 9283.46 | 37% 38% jbased on Ave Penetration of SSD of 121.44 StdD 37.00
Possible LOW for Buy Day 8870.66 8839.25 8876.90 1 100% 95% jbased on Ave Decline of 310.34 StdD 149.55
Possible LOW for Buy Day 8468.33 8470.20 8490.76 ] 62% 62% jbased on Ave SS Day Violation on BD of 142,67 StdD 67.09
Fri, Nov 07 will be a Buy day. YM therefore has a 37%  chance of making a high above 9181.00 and upto 9302.44 based on Ave Penetration of SSD
therefore has a 100% chance of making & Low below 9181.00 anddownto 8870.66 hased on Ave Decline
therefore has a 62%  chance of making a Low below 8611.00 anddownto 8468.33 hased on Ave SS Day Violation on BD
The 24 hour Low has & 65% chance of being made 1st




Friday November 7™, 2008
Today was a Buy day. As expected the Declined was already in place. Only TF made a lower
low but all the others behaved as planned.

Monday will be a Sell day. We closed on the highs today and all of them have reached the
average Rally for a Sell day. | would expect a test of these highs and if the momentum is still
there, then a continuation. However it is the confusing day and we have approximately 60%
odds of making a lower low.

TTT Data for trading US Index Futures on: IMonday. November 10, 2008

24H Day JCurrent  High Low Last odds of Rally > 10 89%
The Buy Day HIGH was 937.50 937.50 931.46 ES 937.50 901.00 936.25 31.75 Jodds of Rally > 20 63%
The Buy Day LOW was 901.00 1st 905.00 1st $SPX 931.46 906.90 930.99  26.11 Jodds of Rally = 0 0%
ES Day 937.50 905.00 Ave Spread on SD 31.54
Possible HIGH for Sell Day 950.74 953.11 946.56 | 51% 45% Jbased on Ave Penetration of BD of 13.24 StdD 553
Possible HIGH for Sell Day 933.66 934.38 933.811100% 96% jbased on Ave Rally of 32.66 StdD  15.78
Possible LOW for Sell Day 883.65 886.99 890.26 | 59% 59% jbased on Ave Buy Day Violation on SD of 17.35 StdD  7.36
Mon, Nov 10 willbe a Sell day. ES therefore has a 51%  chance of making a high above 937.50 andupto 950.74 bhased on Ave Penetration of BD
therefore has a 100% chance of making a high ahove 901.00 andupto 933.66 hased on Ave Rally
therefore has a 59% chance of making a Low helow 901.00 anddownto 883.65 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being macle Last
Mon, Nov 10 will be a Sell day. ES Day therefore has a 45%  chance of making a high above 937.50 andupto 95311  hased on Ave Penetration of BD
therefore has a 96%  chance of making a high above 905.00 andupto 934.38  based on Ave Rally
therefore has a 59% chance of making a Low helow 905.00 anddownto 886.99 basedon Ave Buy Day Violation on SD
The Day sess High has : 51% chance of being made  1st
F24h $Rut § 24H Day JCurrent | High Low Last odds of Rally > 10 81%
The Buy Day HIGH was 512.20 : 509.06 Only TF 512.20 491.50 508.70  12.00 Jodds of Rally > 15 56%
The Buy Day LOW was 491.50 1st 491.50 1st 494.26 $RUT 509.06 494.26 505.79 9.95 Jodds of Rally = 0 0%
TF Day 512.20 491.50 Ave Spread on SD 21.24
Possible HIGH for Sell Day 520.51 521.28 518.12)] 48% 48% jbased on Ave Penetration of BD of 831 StdD  3.39
Possible HIGH for Sell Day 512,73 511.89 511.621100% 96% jbased on Ave Rally of 21.23 StdD  9.90
Possible LOW for Sell Day 430.50 430.48 483.97] 58% 58% jbased on Ave Bla/ Day Violation on SD of 11.00 StdD 437
Mon, Nov 10 will be a Sell day. TF therefore has a 48%  chance of making a high above 51220 andupto 520.51 based on &ve Penetration of BD
therefore has a 100% chance of making & high ahove 491.50 andupto 512.73  hased on Ave Rally
therefore has a 58%  chance of making a Low helow 491.50 anddownto 480.50 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being mace 1st
Mon, Nov 10 willbe & Sell day. TF Day therefore has a 48%  chance of making a high above 512.20 andupto 521.28 hased on Ave Penetration of BD
therefore has a 96% chance of making & high ahove 491.50 andupto 511.89  hased on Ave Rally
therefore has a 58%  chance of making a Low helow 491.50 anddownto 480.48 based on Ave Buy Day Violation on SD
The Day sess High has : 54% chance of being made  1st
HQ 24h HO Day $NDX 24H Day JCurrent  High Low Last odds of Rally > 20 84%
The Buy Day HIGH was 1290.00 1290.00 1279.42 Only HO 1290.00 1241.25 1288.50  48.00 Jodds of Rally > 25 75%
The Buy Day LOW was 1241.25 1st 1243.25 1st 124419 $HDX 1279.42 124419 1271.62  29.65 Jodds of Rally = 0 0%
HQ Day | 1290.00 1243.25 Ave Spread on SD 53.52
Possible HIGH for Sell Day 1312.88 131457 1304.35] 47% 45% Jbased on Ave Penetration of BD of 22,88 StdD 8.4
Possible HIGH for Sell Day 1290.80 1288.34 1286.62 | 100% 96% jbased on Ave Rally of 49.55 StdD 2214
Possible LOW for Sell Day 1213.72 1213.92 1215.68] 60% 59% Jbased on Ave Buy Day Violation on SD of 27.53 StdD  11.43
Mon, Nov 10 will be & Sell day. HO therefore has a 47%  chance of making a high above 1290.00 andupto 1312.88 hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 1241.25 andupto 1290.80 hased on Ave Rally
therefore has a 60%  chance of making a Lo below 1241.25 anddownto 1213.72 based on Ave Buy Day Yiolation on SD
The 24 hour Hiﬁh has a 51% chance of being macle 1st
Mon, Nov 10 will be a Sell day. NO Day therefore has a 45%  chance of making a high above 1290.00 and upto 131457 hased on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1243.25 and upto 1288.34 based on Ave Rally
therefore has a 59%  chance of making a Low helow 1243.25 anddownto 1213.92 hased on Ave Buy Day Violation on SD
The Day sess High has 51% chance of being made  Last
YM 24h YM day $inpu 24H Day JCurrent  High Low Last odds of Rally > 100 84%
The Buy Day HIGH was 9002.00 9002.00 8961.57 Only YM 9002.00 8659.00 8996.00  296.00 Jodds of Rally > 150 66%
The Buy Day LOW was 8659.00 1st §704.00 1st 8696.03 $INDU | 8961.57 8696.03 8943.81  248.02 Jodds of Rally = 0 0%
YMDay 9002.00 8704.00 Ave Spread on SD 1271.27
Possible HIGH for Sell Day 9122.55 9133.91 9097.88] 52% 47% Jbased on Ave Penetration of BD of 120.55 StdD 50.62
Possible HIGH for Sell Day 8937.89 8958.23 8940.531100% 97% jbased on Ave Rally of 278839 StdD 135.05
Possible LOW for Sell Da $521.04 8556.43 8547.36] 62% 60% fbased on Ave BIH D«y Violation on SD of 137.96 StdD 59.93
Mon, Nov 10 will be a Sell day. YM therefore has a 52%  chance of making a high above 9002.00 and upto 9122.55 based on Ave Penetration of BD
therefore has a 100% chance of making & high ahove 8659.00 andupto 8937.89 hased on Ave Rally
therefore has a 62%  chance of making a Low below 8659.00 anddownto 8521.04 based on Ave Buy Day Yiolation on SD
The 24 hour High has & 54% chance of heing made Last




Monday November 10", 2008

Today was a Sell day. We tested the Buy day highs in the overnight session and had a gap up
at the open. The markets closed that gap and continued dropping and reach the Buy day lows.
Most bounced on that low with TF making a small violation.

Tomorrow is SS day. What will happen during the overnight session will dictate the approach
for tomorrow. If the market decline and open below the Buy day low, we have 86+% chance of
getting a rally. If the markets continue the rally that started in the last hour then we should be

looking at a test of today's highs.

TTT Data for trading US Index Futures on:

iTuesda , November 11, 2008

24H  Day JCurrent  High Low Last
The Sell Day HIGH was 962.50 1st 952.25 1st 951.95 ES 962.50 905.50 921.25  -15.00
The Sell Day LOW was 905.50 905.50 907 47 $SPX 951.95 907.47 919.21 1178
The Buy Day LOW was 901.00 905.00 906.90 ES Day 952.25 905.50 Ave Spreadon | SSD (31.54
Possible HIGH for Sell Short Day 972.68 963.25 962.80] 52% 49% jbased on Ave Penetration of SD of 1018 StdD 451
Possible HIGH for Sell Short Day 937.41 939.10 938.96] 86% 82% |based on Ave 3 Day Rally of 36.41 StdD  16.82
Possible LOW for Sell Short Day 893.10 891.34 894.25] 53% 51% jbased on Ave of Sell Day Violation on SS days of 1240 StdD  5.02
Tue, Mov 11 willbea  SellShort day. ES therefore has a 52%  chance of making a high above 962.50 andupto 972.68 based on Ave Penetration of SD
therefore has a " 86% chanceof making a high above 901.00 andupto 937.41  hased on Ave 3 Day Rally
therefore has a 53%  chance of making a Low helow 905.50 anddownto 893.10 hased on Ave of Sell Day Violation on SS days
The 24 hour High has & 51% chance of being macle 1st
Tue, Nov 11 willbea  SellShort day. ES Day therefore hasa 49%  chance of making a high above 952.25 andupto 963.25 based on Ave Penetration of SD
therefore has a " 82% chance of making a high above 905.00 and upto 939.10  hased on Ave 3 Day Rally
therefore has a 51%  chance of making a Low helow 905.50 anddownto 891.34 based on Ave of Sell Day Violstion on SS days
The Day sess High has 50% chance of being made  1st
TF24h  TFDay $Rut | 24H Day [Current  High Low Last
The Sell Day HIGH was 52410 1st 517.10 1st 51519 Only TF 52410 437.40 495.40 1470
The Sell Day LOW was 437 .40 457.40 4390.06 $RUT 515.19 490.06 49310 -12.69
The Buy Day LOW was 491 .50 491 .50 494 26 TF Day 517.10 437.40 Ave Spread on SSD (21.24
Possible HIGH for Sell Short Day 531.46 524.65 522.43] 53% 51% jbased on Ave Penetration of SD of T1.36 StdD  3.08
Possible HIGH for Sell Short Day 515.66 513.81 515.39] 88% 88% |based on Ave 3 Day Rally of 2416 StdD 1113
Possible LOW for Sell Short Day 478.40 477.48 481.06 ]| 48% 44% Jbased on Ave of Sell Day Violation on SS days of 9.00 StdD 317
Tue, Mov 11 wilbea  SellShort  day. TF therefore has a 53% chance of making & high above 52410 andupto 531.46  based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 491.50 andupto 515.66 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low helow 487.40 anddownto 478.40 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 50% chance of being made Last
Tue, Nov11  wilbhea  SellShort  day. TF Day therefore hasa 51%  chance of making & high above 51710 andupto 524.65 hased on Ave Penetration of SD
therefore has a 88%  chance of making a high above 491.50 andupto 513.81 hased on Ave 3 Day Rally
therefore has a 44%  chance of making a Low below 487.40 anddownto 477.48 based on Ave of Sell Day Violation on SS days
The Day sess High has 58% chance of being made  Last
HO 24h HQ Day $NDX 24H Day JCurrent  High Low Last
The Sell Day HIGH was 1321.25 1st 1300.50 1st 1285.09 Only HO 1321.25 1235.50 125475  -33.75
The Sell Day LOW was 1235.50 1235.50 123712 $NDX 1298.09 123712 1251.00  -20.62
The Buy Day LOW was 1241.25 1243.25 124419 HOQ Day  1300.00 1235.50 Ave Spreadon | SSD 53.52
Possible HIGH for Sell Short Day 1339.91 1320.49 1318.19] 55% 51% Jbased on Ave Penetration of SD of 18.66 StdD  8.26
Possible HIGH for Sell Short Day 1299.82 1297.63 1296.63] 85% 84% Jbased on Ave 3 Day Rally of 58.57 StdD 2515
Possible LOW for Sell Short Day 1210.98 1210.49 1214.54] 48% 48% Jbased on Ave of Sell Day Violation on SS days of 2452 StdD  7.96
Tue, Mov 11 wilbea  SellShort  day. HO therefore has a 55%  chance of making a high abhove 1321.25 andupto 1339.91 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 1241.25 and upto 1299.82 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low helow 1235.50 anddownto 1210.98 hased on Ave of Sell Day Violation on SS days
The 24 hour Hiah has a 51% chance of being macle 1st
Tue, Mov 11 willbea  SellShort  day. HO Day therefore has a 51%  chance of making a high above 1300.50 andupto 1320.49 based on Ave Penetration of SD
therefore has a 84%  chance of making & high above 1243.25 andupto 1297.63 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low helow 1235.50 anddownto 1210.49 based on Ave of Sell Day Violation on SS days
The Daz Sess Hiﬁh has : 49% chance of being made  Last
YM 24h YM day $INDU 24H  Day jCurrent  High Low Last
The Sell Day HIGH was 9210.00 1st 9135.00 1st 9159.58 Only YM 9210.00 8733.00 8879.00 -117.00
The Sell Day LOW was §733.00 §733.00 §760.46 $INDU  9159.58 8760.46 8870.54 -73.27
The Buy Day LOW was §659.00 §704.00 8696.03 YMDay 9138.00 8733.00 Ave Spread on SSD 277.27
Possible HIGH for Sell Short Day 9295.61 9224.06 9250.77] 49% 49% [based on Ave Penetration of SD of 85.61 StdD  38.12
Possible HIGH for Sell Short Day 8964.64 8989.11 8967.68 ] 88% 85% Jbased on Ave 3 Day Rally of 30564 StdD 14485
Possible LOW for Sell Short Day 8611.86 8616.11 8653.23] 49% 52% jbased on Ave of Sell Day Violation on SS days of 12114 StdD 45.38
Tue, Mov 11 willbea  SellShort  day. YM therefore has a 49%  chance of making a high above 9210.00 and upto 9295.61 hased on Ave Penetration of SD
therefore has a 88%  chance of making & high above 8659.00 andupto 8964.64 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low helow 8733.00 anddownto 8611.86 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 51% chance of being macle Last




Tuesday November 11", 2008

As mentioned in last night's report, if we were to open with a gap down below the Buy day low
we had 86+% chance of getting back to these levels. We did gap down and continued down till
TF and NQ stopped at the projected lows and then all four rallied back to the Buy day lows.

Tomorrow is a Buy day. Part of the required Decline has taken place and could continue as we

have a 60-66% chance of making lower lows.
TTT Data for trading US Index Futures on:

IWednesday. November 12, 2008

24H  Day §Current = High Low Last odds of Decline = 10
The SellShott Day HIGH weas 927 25 1st 917.00 Last ES 921.25 B82.75 893.50 -28.00 fodds of Decline > 20 72%
The SellShort Day LOWY was §52.75 §52.75 $SPX 9M71.15 88490 B898.95  -20.26 Jodds of Decline = 0 0%
ES Day 971.00 882,75 Ave Spread on BD 31.7T1
Possible HIGH for Buy Day 94312 932.87 38%  38% Jbased on Ave Penetration of 55D of 1587 sl 501
Possible LOW for Buy Day 890.39 882.73 of 3636 St 17.51
Possible LOW for Buy Day B67.00 866.97 of 1575 StdD T7.66
Wied, Mov 12 will he & Buy day. ES therefore has & 38%  chance of making & high above 927,25 andupto 94312 bazed on Ave Penetration of 5D
therefore has a 1%  chance of making & Lowy below 927,25 and downto  390.89  based on Awve Decline
therefore has a 66%  chance of making a Lovwy helow 38275 anddownto $67.00 bazsed on Ave S5 Day Violstion on BD
The 24 hour Low haz & 59% chance of heing macde 1st
Wied, Mov 12 will he a Buy day. ES Day  thetefore haz a 38%  chance of making a high above MT.00  andupto 932,87  bazed on Ave Penetration of S50
therefore has a 95%  chance of making a Lovwy helow 9700 anddownto 33273 based on Ave Decline
therefore has a 65%  chance of making a Lovy below 882,75 anddownto 86697  based on Ave S5 Day Violstion on BD
The Day sess Low has 67% chance of being made  Last
TF 24h TF Day $Rut 24H | Day jCurrent | High Low Last odds of Decline > 10 84%
The SellShott Day HIGH was 499.50 1st 435.00 Last 497 43 Only TF 499.50 478,60 45080  -14.60 fodds of Decline > 15 67%
The SellShort Day LOWY weas 478 60 475 60 45052 $RUT H1.43 450.82 452.29  -10.81 Jodds of Decline = 0 1%
TF Day 498.00 478,60 Ave Spread on B 21.24
Possible HIGH for Buy Day 509.46 507.86 S07.731 38% 36% gbased on Ave Penetration of 55D of 9.9 StlD 306
Possible LOW for Buy Day 475.74 475.94 478,091 99% 99% gbased on Ave Decline of (2376 St 11.02
Possible LOW for Buy Day 169,72 469,20 471,94 64  61% fhased on Ave 55 Day Viclation on BD of 8.88 st 433
Wied, Mov 12 will he a Buy day. TF therefore has a 38%  chance of making a high above 499,50 and upto 50946  bazed on Ave Penetration of SSD
therefore haz a 99%  chance of making a Loww below 499.50 anddownto 47574  bhaszed on Ave Decline
therefore has & 64%  chance of making a Loy below 47860 and downto 46972 based on Ave S5 Day Violstion on BD
The 24 hour Low hasz & 54% chance of heing made 1st
Wied, Mov 12 will he a Buy day. TF Day therefare haz a 36%  chance of making & high ahave 49800 and upto 507.86  bazed on Ave Penetration of 35D
therefore has & 99°%  chance of making a Lovy below 49800 and downto 47594 based on Ave Decline
therefore has & 61%  chance of making a Lovy below 47860 and downto 46920 based on Ave S5 Day Violstion on BD
The Day sess Low has 61% chance of heing made  Last
HQ 24h HQ Day $NDX 24H | Day JCurrent  High Low Last odds of Decline » 20 93%
The SellShort Day HIGH was 126200 1st 1251 .25 |Last 124935 Only HE 1262.00 1208.00 122215 -33.75 Jodds of Decline > 25 84%
The SellShort Day LOWY yeas 1208.00 1208.00 120899 $HDX 1249.35 1208.99 122559 -25.M Jodds of Decline = 0 1%
HG Day | 1251.25 1208.00 Ave Spread on BD |53.53
Possible HIGH for Buy Day 1279.66 1268.00 1267.00 | 43% 42% gbased on Ave Penetration of 55D of 17.66 StdD 614
Possible LOW for Buy Day 1203.85 1198.40 119956 99%  99% Jhased on Ave Decline of 5815 St 2561
Possible LOW for Buy Day 1185.89 1184.46 118510 ] 59% 57% Qbhased on Ave 55 Day Violation on BD of 22,11 St 9.75
Wied, Mov 12 willhe a Buy day. Hi therefore has a 43%  chance of making a high above 126200 and upto 127966 bazed on Ave Penetration of S50
therefore has & 99%  chance of making a Loy below 126200 and downto 120385  haszed on Ave Decline
therefore has & 59°%  chance of making a Lovy below 120800 and downto 118589  haszed on Ave S5 Day Viokstion on BD
The 24 hour Low has a 62% chance of heing macde 1st
Wied, Mov 12 will he & Buy day. NG Day therefore haz a 42%  chance of making & high above 1251.25 and upto 126800 based on Ave Penetration of S50
therefore has & 99°%  chance of making a Lovy below 1251.25 and downto 119840 hazed on Ave Decline
therefore has a 57%  chance of making a Lovwy helow 120800 and downto 118446  hased on Ave S5 Day Vialstion on BD
The Da: zess Low haz T0% chance of heing made  Last
YM 24h YM day $Iupu 24H  Day §Current = High Low Last odds of Decline = 100 86%
The SellShort Day HIGH weas 8933.00 1st 8547.00 |Last 8567 .3 Only YM 8933.00 853400 864400 -243.00 Jodds of Decline > 150  T4%
The SellShort Day LOWY was §534.00 §534.00 §560.71 $INDU | 8867.91 B8560.T1 8693.96  -176.58 Jodds of Decline = 0 0%
YMDay  8847.00 853400 Ave Spread on BD 278.89
Possible HIGH for Buy Day 205444 898118 8995931 36% 38% gbased on Ave Penetration of S50 of 12144 SulD 3T
Possible LOW for Buy Day 3619.30 8550.31 858693 1100% 95% gbased on Ave Decline of 3320 SwdD 15113
Possible LOW for Buy Day $391.33 8393.20 S414.30] 61°% 61% Jbased on Ave 55 Day Vicolation on BD of 14267  StdD  67.09
Wied, Mov 12 will he & Buy day. VM therefore has & 36%  chance of making & high above 393300 and upto 90544 based on Ave Penetration of SS0
therefore has a 1%  chance of making & Lowy below 393300 and downto 861980  hazed on Ave Decline
therefore haz a 1%  chance of making a Loww below 353400 and downto 8391.33  based on Ave 55 Day Violation on BD
The 24 hour Lowe has & 66" chance of heing made 1st




Wednesday November 12", 2008

Today was a Buy day. Again the Decline was exaggerated as we made Lower lows. The
projected lows did offer some support but that was breached due to TVGR being in effect all
day.

Tomorrow is Sell Day. Having closed on the lows of the day and having a 58-61% chance of
making Lower lows, | would expect the rally to start after these lows are in place. Should we
open with a gap down below today's lows we will have a 96% chance of getting atleast above
today's lows.

TTT Data for trading US Index Futures on:

IWednesday. November 12, 2008

24H Day JCurrent  High Low Last odds of Decline > 10  89%
ES 911.00 848.50 853.25  -39.75 Jodds of Decline > 20  72%

$SPX 893.39 850.48 852.30 -46.65 Jodds of Decline = 0 0%

ES Day 885.75 348.50 Ave Spread on BD 31.71

The SellShort Day HIGH was
The SellShort Day LOW was

927.25 1st
882.75

917.00 Last 91715
§82.75

Possible HIGH for Buy Day 943.12 932.87 933.70] 38% 38% jbased on Ave Penetration of SSD of 1587 StdD  5.01
Possible LOW for Buy Day 890.89 882.73 885.731100% 95% jbased on Ave Decline of 36.36 StdD  17.51
Possible LOW for Bl# Day 867.00 866.97 868.44] 66% 65% jbased on Ave SS D‘n/ Violation on BD of 15,75 StdD  7.66
Wed, Nov 12 willbe a Buy day. ES therefore has a 38%  chance of making a high above 927.25 andupto 94312 hased on Ave Penetration of SSD

therefore has a 100% chance of making a Low below 927.25 anddownto 890.89 hased on Ave Decline

therefore has a 66% chance of making a Low below 882,75 anddownto 867.00 basedon Ave SS Day Violation on BD
The 24 hour Lovy has & 59% chance of being made  1st
Wed, Nov 12 willbe a Buy day. ES Day therefore has a 38% chance of making a high above 917.00 andupto 932.87 based on Ave Penetration of SSD

therefore has a 95%  chance of making a Low below 917.00 anddownto 882.73 basedon Ave Decline

therefore has a 65%  chance of making a Low below 882.75 anddownto 866.97 hasedon Ave SS Day Violation on BD
The Day sess Low has 67% chance of being made  Last

TF24h TFDay $Rut J 24H Day [Current | High Low Last odds of Decline > 10
The SellShort Day HIGH was 499.50 1st 495.00 Last 497 .43 TF 489.00 450.00 451.20 -29.20 Jodds of Decline > 15 67%
The SellShort Day LOW was 47860 47860 480.52 $RUT 480.09 452.80 452,80  -29.49 Jodds of Decline = 0 1%
TF Day 477.30 450.00 Ave Spread on BD 21.24

Possible HIGH for Buy Day 509.46 507.86 507.73] 38% 36% jbased on Ave Penetration of SSD of 9.96 StdD  3.06
Possible LOW for Buy Day 475.74 475.94 478.09] 99% 99% jbased on Ave Decline of 23.76 StdD  11.02
Possible LOW for Buy Day 469.72 469.20 471.94] 64°% 61% jbased on Ave SS Day Violation on BD of 8.88 StdD 433
Wed, Nov 12  willbe a Buy day. TF therefore has a 38%  chance of making a high ahove 499.50 andupto 509.46 hased on Ave Penetration of SSD

therefore has a 99%  chance of making & Low below 499.50 anddownto 475.74 based on Ave Decline

therefore has a 64%  chance of making a Low below 478.60 anddownto 469.72 hased on Ave SS Day Violation on BD
The 24 hour Low has & 54% chance of being made  1st
Wed, Nov 12 willbe a Buy day. TF Day therefore has a 36%  chance of making a high ahove 498.00 andupto 507.86 hased on Ave Penetration of SSD

therefore has a 99%  chance of making & Low below 498.00 anddownto 475.94 hased on Ave Decline

therefore has a 61%  chance of making a Loy below 478.60 anddownto 469.20 based on Ave SS Day Violation on BD
The Day sess Low has 61% chance of being made  Last

HO 23h HO Day $HDX 24H  Day jCurrent  High Low Last odds of Decline > 20  93%
The SelliShort Day HIGH was 1262.00 1st 1251.25 Last 1249.35 Only HO 1244.75 1161.00 116475 -58.25 Jodds of Decline > 25  84%
The SellShort Day LOWY was 1208.00 1208.00 1208.99 $NDX 1210.98 1170.22 1170.22 -55.37 Jodds of Decline = 0 1%
HG Day  1211.50 1169.50 Ave Spread on BD 53.53

Possible HIGH for Buy Day 1279.66 1268.00 1267.00 | 43% 42% Jbased on Ave Penetration of SSD of 17.66 StdD  6.14
Possible LOW for Buy Day 1203.85 1198.40 1199.56 | 99% 99% jbased on Ave Decline of 5815 StdD  25.61
Possible LOW for Buy Day 1185.89 1184.46 1185.10 ] 59% 57% jbased on Ave SS Day Violation on BD of 2211 StdD  9.75
Wed, Nov 12 willbe a Buy day. HO therefore has a 43%  chance of making a high ahove 1262.00 andupto 1279.66 hased on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 1262.00 and downto 1203.85 bhased on Ave Decline

therefore has a 59%  chance of making & Low below 1208.00 and downto 1185.89 based on Ave SS Day Violation on BD
The 24 hour Low has a 62% chance of beinﬁ made  1st
Wed, Nov 12 willbe a Buy day. N0 Day therefore has a 42%  chance of making & high above 1251.25 andupto 1268.00 hased on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 1251.25 anddownto 1198.40 hased on Ave Decline

therefore has a 57%  chance of making a Low below 1208.00 and downto 1184.46 hased on Ave SS Day Violation on BD
The Day sess Low has 70% chance of being made  Last

YM 24h YM Day $INDU 24H Day JCurrent  High Low Last odds of Decline > 100  86%
The SelliShort Day HIGH was §933.00 1st §547.00 Last §867.91 YM 8778.00 8245.00 8278.00 -359.00 Jodds of Decline > 150 74%
The SellShort Day LOW was 8534.00 8534.00 8560.71 $IHDU 8684.60 8265.29 8282.66 -411.30 Jodds of Decline = 0 0%
YMDay 8561.00 8314.00 Ave Spread on BD 278.89

Possible HIGH for Buy Day 9054.44 8981.18 8995.93] 36% 38% Jbased on Ave Penetration of SSD of 12144 StdD 37.00
Possible LOW for Buy Day 8619.80 8550.31 8586.93§100% 95% Jbased on Ave Decline of 31320 StdD 151.13
Possible LOW for Bl¥ Da¥ 8391.33 $393.20 61% 61% Bbased on Ave SS Day Violation on BD of 142,67 StdD 67.09
Wed, Nov 12 willbe a Buy day. YM therefore has a 36% chance of making a high above 8933.00 andupto 905444 based on Ave Penetration of SSD

therefore has a 100% chance of making a Low helow 8933.00 anddownto 8619.80 based on Ave Decline

therefore has a 61%  chance of making & Low below 8534.00 anddownto 8391.33 bhased on Ave S5 Day Violation on BD

The 24 hour Low has & 66% chance of being mace 1st




Thursday November 13", 2008

Today was a Sell day. As mentioned last night we had a 60% chance of making lower lows
before the rally would begin. That was some rally from below projected lows to atleast the 1st
target.

Tomorrow is SS day. We have a little better than 50% chance of making a higher high. We are
also above the average 3 Day rally, so a pullback could be expected.
TTT Data for trading US Index Futures on: _ |Friday, November 14, 2008

24H  Day JCurrent  High Low Last
ES 913.75 816.75 908.00 5450

$SPX 913.01 818.69 911.29  58.99

ES Day 913.75 816.75

51% 49% Jbased on Ave Penetration of SD

913.75 Last 913.75 Last 913.01
816.75 816.75 515.69
848.50 848.50 850.48
923.93 924.75 923.86

The Sell Day HIGH was
The Sell Day LOW was
The Buy Day LOW was

Possible HIGH for Sell Short Day

Ave Spreadon | SSD 31.T1
of 10.18 StdD  4.51

Possible HIGH for Sell Short Day 884.75 882.23 882.19] 86% 82% fbased on Ave 3 Day Rally of 36.25 StdD  16.85
Possible LOW for Sell Short Day 804.09 802.37 805.22] 54% 51% Jbased on Ave of Sell Day Violation on SS days of  12.66 StdD 512
Fri,Mov 14  wilbea SellShort day. ES therefore has a 51% chance of making a high above 913.75 andupto 923.93  based on Ave Penetration of SD

therefore has a 86% chance of making a high ahove 848.50 andupto 884.75 hased on Ave 3 Day Rally

therefore has a 54%  chance of making a Low below 816.75 anddownto 80409 hased on Ave of Sell Day Violation on SS days
The 24 hour High has a 53% chance of being made  Last
Fri,Mov 14 wilbea  SellShort  day. ES Day therefore has a 49%  chance of making a high above 913.75 andupto 924.75 hased on Ave Penetration of SD

therefore has a 82%  chance of making a high above 848.50 andupto 882.23 hased on Ave 3 Day Rally

therefore has a 51%  chance of making a Low below 816.75 anddownto 80237 hased on Ave of Sell Day Violation on SS days

The Day sess High has : 45% chance of being made  Last

TF24h TFDay  $Rut ] 24H Day JCurrent  High Low Last
The Sell Day HIGH was 494 90 Last 43410 Last 491.71 TF 494.90 430.50 488.30 3710
The Sell Day LOW was 43050 43050 43335 $RUT 491.711 433.35 491.23  38.43
The Buy Day LOW was 450.00 451.50 45280 TF Day 494.90 430.50 Ave Spreadon | SSD 21.24
Possible HIGH for Sell Short Day 502.26 501.65 498.95] 53% 50% jbased on Ave Penetration of SD of T1.36 StdD  3.08
Possible HIGH for Sell Short Day 473.91 473.57 473.63] 88% 88% Jbased on Ave 3 Day Rally of 2391 StdD  11.13
Possible LOW for Sell Short Day 421.51 420.61 424.34] 49% 45% Rbased on Ave of Sell Day Violation on SS days of 8.99 StdD  3.19
Fri,Mov 14  wilbea  SellShort  day. TF therefore has a 53%  chance of making a high above 49490 andupto 502.26  hased on Ave Penetration of SD
therefore has a 88% chance of making a high above 450.00 andupto 473.91  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 430.50 anddownto 421.51  hased on Ave of Sell Day Violation on SS days
The 24 hour Hiﬁh has a 54% chance of being made  Last
Fri, Nov14  wilbhea SellShort day. TF Day therefore hasa 50% chance of making a high above 49410 andupto 501.65 bhased on Ave Penetration of SD
therefore has a 88%  chance of making a high above 451.50 andupto 473.57  hased on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 430.50 anddownto 420.61 hased on Ave of Sell Day Violation on SS days
The Dax Sess High has : 49% chance of being made  Last
HG 24h HO Day $NDX § 24H Day JCurrent  High Low Last
The Sell Day HIGH was 1243.75 Last 1242.25 Last 124093 Only HO 1243.75 1108.50 1237.00  T73.50
The Sell Day LOW was 1108.50 1108.50 1109.89 $HNDX 1240.93 1109.89 1240.93  75.55
The Buy Day LOW was 1161.00 1164.50 1164.93 HO Day 124375 1108.50 Ave Spreadon  SSD 53.53
Possible HIGH for Sell Short Day 1262.41 1262.24 1261.03] 54% 50% Jbased on Ave Penetration of SD of 18.66 StdD  8.26
Possible HIGH for Sell Short Day 1218.97 1218.13 1216.59] 85% 84% Jbased on Ave 3 Day Rally of 57.97 StdD  25.16
Possible LOW for Sell Short Day 1083.90 1083.42 1087.12] 49% 49% Jbased on Ave of Sell Day Violation on SS days of 24.60 StdD  8.05
Fri, Nov14  wilbea  SellShort day. HO therefore has a 54%  chance of making a high above 1243.75 andupto 1262.41 based on Ave Penetration of SD
therefore has a 88%  chance of making a high ahove 1161.00 and upto 1218.97 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1108.50 and downto 1083.90 hased on Ave of Sell Day Yiolation on SS days
The 24 hour High has a 50% chance of being made  1st
Fri,Nov 14  wilbea SellShort day. HO Day therefore has a 50% chance of making a high above 1242.25 andupto 1262.24 hased on Ave Penetration of SD
therefore has & 84% chance of making a high above 1164.50 and up to 1218.13  bhased on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1108.50 and downto 1083.42 based on Ave of Sell Day Yiolation on SS days
The Day sess High has : 50% chance of being made  1st
YM 24h YM Day $INDU | 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 85875.00 Last 85875.00 Last 85876.59 Only YM 8878.00 7945.00 8827.00 547.00
The Sell Day LOW was 7945.00 7945.00 7965.42 $INDU  8876.59 7965.42 8835.25 552.59
The Buy Day LOW was 5245.00 5245.00 5265.29 YMDay 8878.00 7945.00 Ave Spreadon  SSD 278.89
Possible HIGH for Sell Short Day 8963.61 8964.06 8967.78] 49% 49% Jbased on Ave Penetration of SD of 85.61 StdD  38.12
Possible HIGH for Sell Short Day 8550.15 8527.86 8535.41] 88% 85% Jbased on Ave 3 Day Rally of 30515 StdD 145.25
Possible LOW for Sell Short Day 7821.76 7826.00 7855.81] 50% 53% Bbased on Ave of Sell Day Violation on SS days of 123.24  StdD  46.22
Fri,Mov 14  wilbea SellShort day. YM therefore has a 49%  chance of making a high above 8878.00 andupto 8963.61 hased on Ave Penetration of SD
therefore has a 88% chance of making a high above 8245.00 andupto 8550.15 hased on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 7945.00 anddownto T7821.76 hbased on Ave of Sell Day Violation on SS days

The 24 hour High has a 61% chance of being made  1st




Friday November 14™, 2008

Today was a SS day. The markets managed to make higher highs on ES and YM only to
plunge back.

Monday will be a Buy day. We already have the average decline in place, however we do have
60% chance of making lower lows and 60% chance of making that low first.

TTT Data for trading US Index Futures on: Monday. November 17, 2008

24H Day [Current  High Low Last odds of Decline > 10  89%
ES 918.00 860.25 860.50  -47.25 Jodds of Decline > 20  72%

$SPX 916.88 869.38 873.29  -38.00 Jodds of Decline= 0 0%

ES Day 918.00 860.25 Ave Spread on BD 32.05

The SelliShort Day HIGH was
The SellShort Day LOW was

918.00 1st
860.25

918.00 1st 916.88
865.00

Possible HIGH for Buy Day 933.87 933.87 933.43] 37% 37% Jbased on Ave Penetration of SSD of 1587 Stdb  5.01
Possible LOW for Buy Day 881.08 883.25 884.981100% 95% Jbased on Ave Decline of 36.92 StdD  17.83
Possible LOW for Buy Day 84413 848.85 853.02] 67% 65% gbased on Ave SS Day Violation on BD of 16,12 StdD  7.81
Mon, Mov 17 will be a Buy day. ES therefore has a 37%  chance of making & high above 918.00 andupto 933.87 based on Ave Penetration of S5D

therefore has a " 100% chance of making a Loww below 918.00 anddownto 881.08 based on Ave Decline

therefore has a 67%  chance of making & Low below 860.25 anddownto 84413 based on Ave SS Day Violation on BD
The 24 hour Low has & 58% chance of being made  1st
Mon, Nov 17 will be a Buy day. ES Day therefore has a 37%  chance of making a high above 918.00 andupto 933.87 based on Ave Penetration of SSD

therefore has a " 95% chance of making a Lowy below 918.00 anddownto 883.25 based on Ave Decline

therefore has a 65%  chance of making & Low below 865.00 anddownto 848.85 hased on Ave SS Day Violation on BD

The Day sess Low has 62% chance of being made  1st

TF24h TFDay _ $Rut | 244 Day JCurrent = High Low Last odds of Decline > 10 84%
The SellShort Day HIGH was 45590 1st 457 40 1st 486.44 Only TF 488.90 445.60 #4750 -41.40 Jodds of Decline > 15 68%
The SellShort Day LOWY was 44560 447 90 456.15 $RUT 486.44 456.15 45652 -34.71odds of Decline= 0 1%
TF Day 487.40 445.60 Ave Spread on BD 21.53
Possible HIGH for Buy Day 498.86 497.26 496.74] 37% 36% Jbased on Ave Penetration of SSD of 9.96 StdD  3.06
Possible LOW for Buy Day 464.79 465.01 466.76 ] 99% 99% Jbased on Ave Decline of |f4.11 StdD  11.22
Possible LOW for Buy Day 436.31 438.11 446.87 ] 64°% 61% fbased on Ave SS Day Violation on BD of |9.29 StdD 452
Mon, Mov 17 will be a Buy day. TF therefore has a 371%  chance of making & high above 488.90 andupto 498.86  based on Ave Penetration of S5D
therefore has a " 99% chance of making a Low below 488.90 anddownto 46479 based on Ave Decline
therefore has a 64% chance of making a Low below 445.60 anddownto 436.31 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made  1st
Mon, Nov 17 willbe a Buy day. TF Day therefore has a 36%  chance of making & high above 487.40 andupto 497.26  based on Ave Penetration of S5D
therefore has a " 99%  chance of making a Low below 48740 anddownto 465.01 based on Ave Decline
therefore has a 61% chance of making a Low below M7.90 anddownto 43811  based on Ave SS Day Violation on BD
The Day sess Low has 65% chance of being made  1st
HQ 24h HO Day $HDX § 24H  Day JCurrent  High Low Last odds of Decline >20  93%
The SellShort Day HIGH was 1239.75 1st 1237.00 1st 123590 Only Ho 1239.75  1155.00 115575  -78.75 Jodds of Decline > 25 84%
The SellShort Day LOW was 1155.00 1170.00 1176.28 $HDX 123590  1176.28  1179.63  -61.30 Jodds of Decline= 0 1%
HQ Day = 1237.00 1155.00 Ave Spread on BD 53.94
Possible HIGH for Buy Day 1257.41 1253.75 1253.55] 43% 41% |based on Ave Penetration of SSD of 17.66 StdD 614
Possible LOW for Buy Day 1181.02 1183.69 1185.64] 99% 99% jbased on Ave Decline of 58.73 StdD  25.96
Possible LOW for Buy Day 1132.34 1145.99 1151.91] 60% 57% Jbased on Ave SS Day Violation on BD of 22.66 StdD  9.97
Mon, Nov 17 willbe a Buy day. HO therefore has a 43%  chance of making & high above 1239.75 andupto 1257.41 based on Ave Penetration of SSD
thereforehasa 7 99%  chance of making a Low below 1239.75 anddownto 1181.02 hased on Ave Decline
therefore has a 60% chance of making a Low below 1155.00 anddownto 1132.34 based on Ave SS Day Violation on BD
The 24 hour Low has & 60% chance of being made  1st
Mon, Nov 17 will be a Buy day. N0 Day therefore has a #% chance of making a high above 1237.00 andupto 1253.75 based on Ave Penetration of SSD
therefore has a " 99% chance of making a Loww below 1237.00 anddownto 1183.69 based on Ave Decline
therefore has a 57% chance of making a Low helow 1170.00 and downto 1145.99 hased on Ave SS Day Violation on BD
The Dax sess Low has 66% chance of being made  1st
YM 24h YM day $INDU  § 24H  Day Current  High Low Last odds of Decline > 100 87%
The SellShort Day HIGH was 8914.00 1st 8914.00 1st 892318 Only] YM 8914.00  8357.00  8357.00 -473.00 fodds of Decline > 150 75%
The SellShort Day LOW was 8357.00 5409.00 5469.99 $INDU 892318 8469.99  8497.31 -337.94Jodds of Decline= 0 0%
YMDay 8914.00 8357.00 Ave Spread on BD 282.55
Possible HIGH for Buy Day 9035.44 9048.18 9051.20] 36% 37% jbased on Ave Penetration of SSD of 1214 StdD 37.00
Possible LOW for Buy Day 8595.80 8613.01 8637.911100% 95% jbased on Ave Decline of 31820 StdD 153.97
Possible LOW for Buy Day 8211.15 8264.98 $320.20] 61% 61% jbased on Ave SS Day Violation on BD of 14585 StdD 68.29
Mon, Nov 17 willbe & Buy day. YM therefore has a 36%  chance of making & high ahove 8914.00 andupto  9035.44 hased on Ave Penetration of S5D
therefore has a " 100% chance of making a Loww below 8914.00 anddownto 8595.80 based on Ave Decline
therefore has a 61%  chance of making a Low helow 8357.00 anddownto 821115 hased on Ave SS Day Violation on BD

The 24 hour Lovy has & 64% chance of beirwnade 1st
ca




Monday November 17", 2008
Today was a Buy day and we had a good odds of making a lower low and the low to be made
1st. We then attempted a rally that stopped and reversed to have close near the lows again.

Tomorrow is a Sell day. On a Sell day we should get a rally, however having closed on the
lows and with a 60% chance of making a lower low, we will probably get the rally last. If we
gap down and open lower then today's lows we will have 96% chance of getting at least above

these lows.

The Buy Day HIGH was
The Buy Day LOW was

Possible HIGH for Sell Day
Possible HIGH for Sell Day
Possible LOW for Sell Day

TTT Data for trading US Index Futures on:

881.75 881.75
547.00 1st 847.00 1st

ITuesday. November 18. 2008

24H  Day jCurrent
ES

$SPX
ES Day

High
881.75
882.29
881.75

Low Last
847.00 850.75
848.98 850.75
847.00

52% 47% Jbased on Ave Penetration of BD
100% 96% jbased on Ave Rally
59% 59% fbased on Ave Blnl Day Violation on SD

odds of Rally > 10 89%
-10.75 Jodds of Rally > 20 64%
-22.54odds of Rally = 0 0%
Ave Spread on SD 32,05
of 13.27 StdD  5.64
of 3348 StdD  16.24
of 17.68 StdD  7.49

Tue, Nov 18 willbe a Sell

The 24 hour High has & 54%

chance of making a high above
chance of making a high above
chance of making & Low below

881.75 andupto 895.02
847.00 andupto 880.48
847.00 anddownto 829.32

hased on Ave Penetration of BD
hased on Ave Rally
hased on Ave Buy Day Violation on SD

Tue, Mov 18 willbe a Sell

The Day sess High has 53%

895.02 897.69
880.48 87712
829.32 $28.68
day. ES therefore has a 52%
therefore has a 100%
therefore has a 59%
chance of heing made  Last
day. ES Day therefore has a 47%
therefore has a 96%
therefore has a 59%
chance of being made  1st

chance of making a high above
chance of making & high ahove
chance of making a Low helow

881.75 andupto 897.69
847.00 andupto 87112
847.00 anddownto 828.68

hased on Ave Penetration of BD
hased on Ave Rally
based on Ave Buy Day Violation on SD

The 24 hour Hiah has a 53%

chance of being made Last

TF24h TFDay $Rut | 24H  Day JCurrent  High Low Last odds of Rally > 10 81%
The Buy Day HIGH was 464.30 464 .30 463.96 TF 464.30 442.70 449.70 -0.60 Jodds of Rally > 15 57%
The Buy Day LOW was 44270 1st 446 60 1st 44939 $RUT 463.96 449.39 451.30 -5.22 Jodds of Rally = 0 0%
TF Day 464.30 446.60 Ave Spread on SD 21.53
Possible HIGH for Sell Day 472.64 473.48 473.01] 49% 49% jbased on Ave Penetration of BD of 8.34 StdD 3.4
Possible HIGH for Sell Day 464.40 467.37 467.101100% 96% fbased on Ave Rally of 21.70 StdD  10.18
Possible LOW for Sell Day 431.67 435.51 439.03] 59% 59% jbased on Ave Buy Day Violation on SD of 11.03 StdD  4.46
Tue, Moy 18 willbe a Sell day. TF therefore has a 49%  chance of making a high above 464.30 andupto 472.64 based on Ave Penetration of BD
therefore has a 100% chance of making & high above 442,70 andupto 46440 hased on Ave Rally
therefore has a 59% chance of making a Low helow 442,70 anddownto 431.67 based on Ave Buy Day Yiolation on SD
The 24 hour High has a 56% chance of being made st
Tue, Mov 18 willbe a Sell day. TF Day therefore has a 49%  chance of making a high above 46430 andupto 473.48  based on Ave Penetration of BD
therefore has a 96% chance of making a high above 446.60 andupto 467.37  hased on Ave Rally
therefore has a 59% chance of making a Low helow 446.60 anddownto 43551 based on Ave Buy Day Yiolation on SD
chance of being made  1st
HO 24h HO Day $HDX 24H Day JCurrent  High Low Last odds of Rally > 20 84%
The Buy Day HIGH was 1188.75 1188.75 1187.98 Only HO 1188.75 1139.25 1158.00 2.50 Jodds of Rally > 25 76%
The Buy Day LOW was 1139.25 1st 1147.75 1st 1149.20 $HDX  1187.98 1149.20 1151.96  -27.67 Jodds of Rally = 0 0%
HG Day  1188.75 1147.75 Ave Spread on SD 53.94
Possible HIGH for Sell Day 1211.87 1213.09 121287 47% 47% Jbased on Ave Penetration of BD of 2312 StdD  8.52
Possible HIGH for Sell Day 1189.65 1193.47 1192.251100% 96% jbased on Ave Rally of 50.40 StdD  22.66
Possible LOW for Sell Day 1111.65 1118.30 1120.58 ] 61% 60% fbased on Ave Buy Day Violation on SD of 27.60 StdD  11.66
Tue, Mov 18 willbe a Sell day. NO therefore has a 47%  chance of making a high above 1188.75 andupto 1211.87 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1139.25 andupto 1189.65 based on Ave Rally
therefore has a 61%  chance of making a Low below 1139.25 anddownto 1111.65 based on Ave Buy Day Violation on SD
The 24 hour Hiﬁh has a 53% chance of being made  1st
Tue, Nov 18 willbe a Sell day. HO Day therefore has a 47%  chance of making a high above 1188.75 and upto 1213.09 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 147.75 andupto 1193.47  hased on Ave Rally
therefore has a 60% chance of making a Low below 1147.75 and downto 1118.30 hased on Ave Buy Day Violation on SD
The Day sess High has 50% chance of being made  Last
YM 24h YM day $INDU  § 24H  Day JCurrent  High Low Last odds of Rally > 100 84%
The Buy Day HIGH was §558.00 8558.00 8571.30 Only YM 8558.00 8231.00 8249.00 -122.00 Jodds of Rally > 150 67%
The Buy Day LOW was §231.00 1st §231.00 1st §246.89 $iNDU  8571.30 8246.89 8273.58 -223.73 Jodds of Rally = 0 0%
YMDay 8558.00 8231.00 Ave Spread on SD |282.55
Possible HIGH for Sell Day 8680.23 8695.17 8711.17) 53% 48% Jbased on Ave Penetration of BD of 12223 StdD 51.61
Possible HIGH for Sell Day 8518.24 8492.88 8499.20 | 100% 97% jbased on Ave Rally of 287.24 StdD 139.73
Possible LOW for Sell Day 8089.52 8080.04 8094.78] 61% 60% Jbased on Ave Buy Day Violation on SD of 14148 StdD 61.38
Tue, Moy 18 willbe a Sell day. YM therefore has a 53% chance of making & high above 8558.00 andupto 8680.23 hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 8231.00 andupto 8518.24 hased on Ave Rally
therefore has a 61%  chance of making a Low below 8231.00 anddownto 8089.52 hased on Ave Buy Day Violation on SD




Tuesday November 18", 2008
Today was a Sell day. It took a while for the lows to come in and they did at or close to the
projected lows. After which the rally started.

Tomorrow is SS day. Having closed on the highs of the day | would expect a higher high to be
made. Also the average 3 Day rally could take us higher.

TIT bata for tradin . us Incléx Futl.llres o'n: IWednesda

, November 19, 2008

Day JCurrent . High Low Last
The Sell Day HIGH was 569.00 Last G69.00 Last ES 869.00 82475 866.00 15.00
The Sell Day LOWY vwas 82475 g24.75 $SPX 865.90 826.34 859.12 8.37
The Buy Day LOW was a47.00 a47.00 ES Day 869.00 324.75 Ave Spread on S50 (3205
Possible HIGH for Sell Short Day 879.03 §79.82 52% 49% [based on Ave Penetration of SD of 1003 StdD 452
Possible HIGH for Sell Short Day 883.77 88131 87°% 83% Qhased on Ave 3 Day Rally of (3677 St 1742
Possible LOW for Sell Short Day 812.09 810,37 53%  51% Jbhased on Ave of Sell Day Violation on 55 days of 1266 St 512
Wed Mov19 wilbhes  SellShort  day. ES therefore has a 52%  chance of making a high above 369.00 andupto 879.03  based on Ave Penetration of =D
therefore has a 87%  chance of making & high abave 34700 andupto 883.7T7T based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 82475 anddownto 812,09 baszed on Lve of Sell Day Yiolstion on S5 days
The 24 hour High has & 51% chance of being made Last
Wed Mov19 wilbes  SellShort  day. ES Day thereforehas a 49%  chance of making a high above 369.00 andupto 879.82 based on Ave Penetration of =D
therefore has a 83%  chance of making & high abave 34700 andupto 8$81.31  based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 82475 anddownto 81037 baszed on Lve of Sell Day Yidlstion on S5 days
chance of being made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 455.50 1st 455.50 1st 45515 Only TF 458.50 428.90 452.50 3.00
The Sell Day LOWY was 425.90 425.90 431 46 $RUT 458.15 43146 H1.51 -3.7%
The By Day LOW waz 44270 445 60 44939 TF Day 458.50 428,90 Ave Spread on | 55D | 21.53
Possible HIGH for Sell Short Day 465.86 456.05 465.39] 52% 49% Jbased on Ave Penetration of SD of T.36 StdD 308
Possible HIGH for Sell Short Day 466.84 4538.88 470.43] 88°% 88% Jbased on Ave 3 Day Rally of 2414 StdD 1126
Possible LOW for Sell Short Day 419.91 419,01 422,451 48%  44% Ibased on Ave of Sell Day Violation on 55 days of 8.99 StdD 349
Wed Mov 19 willbea  SellShort  day. TF therefore has a 52%  chance of making & high above 458.50 and upto 465.86  baszed on Ave Penetration of SD
therefore has a 88%  chance of making & high above 276 andupto 466.84  baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 428.% anddownto #1991 based on Ave of Sell Day Yiolation on 55 days
The 24 hour High haz & 44%, chance of being made Last
Wed Mov 19 willbea  SellShort  day. TFDay therefore has a 49%  chance of making & high above 458.50 and upto 466.05  baszed on Ave Penetration of SD
therefore has a 8%  chance of making a high above HE.60 andupto 468.88  baszed on Ave 3 Day Rally
therefore has a 4% chance of making a Low below 4289 anddownto #1901 based on Ave of Sell Day Yiolation on 55 days
The Day sess High has : 58% chance of being made  Last
HO 24h HG Day $HDX 24H | Day JCurrent | High Low Last
The Zell Day HIGH was 1175.50 |Last 1175.50 Last 1167.23 Only HO 1175.50 1113.00 1M73.75 15.25
The Sell Day LCWY was 1113.00 1113.00 1113.25 $HDX 1167.23 1113.25 1155.75 3.7%
The Buy Day LOW waz 1139.25 114775 114920 HG Day | 117550 1113.00 Ave Spread on | 55D (531.94
Possible HIGH for Sell Short Day 119416 1195.4% T187.33] 53%  49% |based on Ave Penetration of SD of  18.66 Sl 826
Possible HIGH for Sell Short Day 1197.55 1201.68 120117 | 85%  84% [based on Ave 3 Day Rally of | 58.30 StdD) 2537
Possible LOW for Sell Short Day 10838.40 1087.92 1090.43 | 48%  48% Jbased on Ave of Sell Day Violation on 55 days of 2460 StdD 305
Wed Mov 19 willbea  SellShort  day. HO therefore haz a 53%  chance of making & high above 17550 and upto 119416 based on Ave Penetration of SD
therefore has a 88%  chance of making & high above 113925 and upto 1197.55  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below T30 and dowwnto 1088.40  baszed on Ave of Sell Day Yiolation on S5 days
The 24 hour High has a 51% chance of being made 1st
Wied Mov 19 willbea  SellShort  day. HO Day therefore has a 49 chance of making & high above TT550 and upto 1195.49  based on Ave Penetration of SD
therefore has a 84%  chance of making & high above T4T.TE and upto 1201.68  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below T30 and dowwnto 1087.92  baszed on Ave of Sell Day Yiolation on 55 days
The Day sess High has 51% chance of being made 1st
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last
The Sell Day HIGH was §529.00 |Last §529.00 Last 9477 .85 Only M 8529.00 808400 8497.00| 238.00
The Sell Day LOWY vwas 8084.00 805400 810544 $Ipu B477.95 8105.44 B424.75| 15147
The Buy Day LOW was 8231.00 a231.00 5246 89 ¥YM Day | 8529.00 303400 Ave Spread on S50 (282,55
Possible HIGH for Sell Short Day 8613.27 8613.T0 3567.901 49% 49% Qbased on Ave Penetration of SD of 8427 St 3814
Possible HIGH for Sell Short Day 8541.67 8519.89 852288 88% 85% [based on Ave 3 Day Rally of 3067 StdD 14813
Possible LOW for Sell Short Day T7960.76 T965.00 T995.83] 49% 52% Jbased on Ave of Sell Day Violation on 55 days of 123124 SudD 46,22
Wed Mov 19 wilbea  SellShort  day. YM therefore has a 4%%  chance of making a high above 8529.0¢ and upto 8613.27T based on Ave Penetration of 5D
therefore haz a 88%  chance of making a high above 823100 and up to 854.6T based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 808400 and dowwnto T960.76  based on Ave of Sell Day Yiolation on S5 days
The 24 hour High has & 62% chance of being made 1st




Wednesday November 19™, 2008

Today was a SS day. We did not get higher highs but we still had positive 3 day rallies.
However with the gap down at the open and TVGR staying in effect all day it ended up being a

big SS day reaching the projected lows.

Tomorrow is a Buy day. We do have over 60% chance of making lower lows. If we gap down
at the open markets will have over 95% chance of at least getting back above today's lows.

TTT Data for trading US Index Futures on:

IThursday. November 20, 2008

Current . High Low Last odds of Decline > 10 89%
The SellShort Day HIGH was §66.00 1st §64.50 1st ES 866.00 804.25 812,25  -54.25 Jodds of Decline > 20  72%
The SellShort Day LOW was 804.25 804.25 $SPX 864.57 806.18 806.58  -52.54Jodds of Decline = 0 0%
ES Day 864.50 804.25 Ave Spread on BD 32.44
Possible HIGH for Buy Day 881.87 880.37 37% 37% |based on Ave Penetration of SSD of 15.87 StdD  5.01
Possible LOW for Buy Day 828.63 829.25 100% 95% jbased on Ave Decline of 37.37 StdD  18.08
Possible LOW for Buy Day 788.19 788.06 67% 66% fbased on Ave SS Day Violation on BD of 16.06 StdD  7.83
Thu, Moy 20 will be a Buy day. ES therefore has a 37% chance of making & high above 866.00 andupto 881.87 based on Ave Penetration of SSD
therefore has a 100% chance of making & Low below 866.00 anddownto 828.63 based on Ave Decline
therefore has a 67%  chance of making a Low below 80425 anddownto 78819 based on Ave SS Day Violation on BD
The 24 hour Low has a 59% chance of being made  1st
Thu, Moy 20 will be & Buy day. ES Day therefore has a 37% chance of making a high above 86450 andupto 880.37 based on Ave Penetration of SSD
therefore has a 95%  chance of making a Low below 864.50 anddownto 829.25 based on Ave Decline
therefore has a 66%  chance of making a Low below 80425 anddownto 788.06 based on Ave SS Day Yiolation on BD
The Day sess Low has 63% chance of being made  1st
,,,,, TFDay $Rut | 24H  Day [Current  High Low Last odds of Decline > 10  84%
The SellShort Day HIGH was 454.30 1st 44980 1st 44381 Only TF 454.30 410.00 413.50 -40.60 Jodds of Decline > 15  68%
The SellShort Day LOWY was 410.00 410.00 412.38 $RUT 448.81 412.38 412,38 -35.13 Jodds of Decline = 0 1%
TF Day 449.80 410.00 Ave Spread on BD 21.82
Possible HIGH for Buy Day 464.26 459.66 459.11) 37% 36% |based on Ave Penetration of SSD of 9.96 StdD  3.06
Possible LOW for Buy Day 429.90 2117 428.90] 99% 99% |based on Ave Decline of 2440 StdD  11.39
Possible LOW for Buy Day 400.84 400.39 403.15] 64% 62% fbased on Ave SS Day Violation on BD of 9.6 StdD  4.52
Thu, Moy 20 will be & Buy day. TF therefore has a 37% chance of making & high above 45430 andupto 464.26  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 45430 anddownto 429.90 based on Ave Decline
therefore has a 64%  chance of making a Low below 410.00 anddownto 400.84 based on Ave SS Day Yiolation on BD
The 24 hour Low has & 54% chance of being made  1st
Thu, Moy 20 will be a Buy day. TF Day therefore has a 36% chance of making & high above 449.80 andupto 459.66  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 449.80 anddownto 42717  based on Ave Decline
therefore has a 62%  chance of making a Low below 410.00 anddownto 400.39 based on Ave SS Day Yiolation on BD
The Day sess Low has 66% chance of being made  1st
HO 24h NQ Day $HDX 24H Day JCurrent  High Low Last odds of Decline > 20 93%
The SellShort Day HIGH was 1172.00 1st 1169.75 1st 1168.53 Only HO 1172.00 1082.75 1090.75  -83.25 Jodds of Decline > 25  84%
The SellShort Day LOWY was 1082.75 1082.75 1087 .60 $HNDX 1168.53 1087.60 1087.60  -68.15 Jodds of Decline = 0 1%
HO Day =~ 1169.75 1082.75 Ave Spread on BD 54.40
Possible HIGH for Buy Day 1189.66 1186.50 1186.18 | 42% 41% Jbased on Ave Penetration of SSD of 17.66 StdD  6.14
Possible LOW for Buy Day 1112.71 1115.96 1117.78] 99% 99% jbased on Ave Decline of 59.29 StdD  26.30
Possible LOW for Buy Day 1060.24 1058.78 1063.17] 61% 58% Jbased on Ave SS Day Violation on BD of 22.51 StdD  9.99
Thu, Moy 20 will be & Buy day. NO therefore has a 42%  chance of making a high above 1172.00 and up to 1189.66 hased on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 1172.00 and downto 111271 based on Ave Decline
therefore has a 61%  chance of making a Low below 1082.75 anddownto 1060.24 hased on Ave SS Day Violation on BD
The 24 hour Low has & 61% chance of being made  1st
Thu, Nov 20 will be & Buy day. HO Day therefore has a 41%  chance of making a high above 1169.75 andupto 1186.50 hased on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 1169.75 and downto 1115.96 based on Ave Decline
therefore has a 58%  chance of making a Low below 1082.75 anddownto 1058.78 hased on Ave SS Day Violation on BD
The Daz sess Low has 67% chance of being made  1st
YM 24h YM Day $INDU | 24H | Day JCurrent  High Low Last odds of Decline > 100  87%
The SellShort Day HIGH was §497.00 1st §497.00 1st 8504 .64 Only YM 8497.00 7970.00 8028.00 -466.00 Jodds of Decline > 150 75%
The SellShart Day LOWY was 7970.00 7970.00 7987.08 $INDU  3504.64 7987.08 7997.28 -427.47 Jodds of Decline = 0 0%
YMDay 8497.00 7970.00 Ave Spread on BD 285.73
Possible HIGH for Buy Day 8618.44 8631.18 8632.66 ] 36% 37% Jbased on Ave Penetration of SSD of 12144 StdD 37.00
Possible LOW for Buy Day 8174.00 8190.71 8214.221100% 95% jbased on Ave Decline of 323.00 StdD 156.71
Possible LOW for Buy Day 1824.57 7826.36 7835.66] 62% 62% jbased on Ave SS Day Violation on BD of 14543 StdD 63.48
Thu, Nov 20 will be a Buy day. YM therefore has a 36% chance of making a high above 8497.00 andupto 8618.44 based on Ave Penetration of SSD
therefore has a 100% chance of making & Low helow 8497.00 anddownto 817400 hased on Ave Decline
therefore has a 62%  chance of making a Low below 7970.00 anddownto 782457 hased on Ave SS Day Violation on BD
The 24 hour Law has a 65% chance of being made 1st




Thursday November 20™, 2008
First | would like to correct something | said in my comments last night. The part about having
a 95% chance of getting above the previous lows was incorrect and should have been used if
today would have been a Sell day. | guess we were lucky and it worked out ok.

Today was a Buy day and we had a 60% chance of making a lower low and did we ever.

Tomorrow is a Sell day. On a Sell day we should anticipate a rally from the Buy day lows.
Having closed on the lows and with this momentum going and 60% chance of a lower low, We
could expect a lower low. Now | can use last night's comment in that, if we have a gap down
open we will have a 96% chance of getting above today's lows.

TTT Data for trading US Index Futures on:

IFrida

., November 21, 2008

24H | Day JCurrent High Low Last odlds of Rally = 10 39%
The Buy Day HIGH was 52075 §20.75 Only ES 820,75 T745.00 T49.75  -62.75 Jodds of Rally > 20 64%
The Buy Day LOWY was 74500 Last 745.00 Last $SPX 820.52 T471.78 752.44 5414 fodds of Rally = ¢ 0%
ES Day 820.TH T45.00 Ave Spread on S0 3244
Possible HIGH for Sell Day 33402 836.69 51% 46% Qbased on Ave Penetration of BD of  13.27 StdD 564
Possible HIGH for Sell Day T78.33 T75.01 TT5.2T1100% 96% Jbased on Ave Rally of 3333 StdD 16.25
Possible LOW for Sell Day ?27£2 T26.59 T30.71] 59% 5%% Qbased on Ave Buy Day Viol-mion on S0 of 17.78 St{i-l) T.55
Fri, Mo 21 will be a Sell day. ES therefore has a 51%  chance of making a high sbove 320.75 andupto 8334.02  baszed on Ave Penetration of BD
therefore has a 100%  chance of making & high above T45.00 and upto T78.33  based on Ave Rally
therefore has a 59%  chance of making a Low below T45.00 anddownto T27.22  baszedon &ve Buy Day Violstion on S0
The 24 hour High has & 51% chance of being made st
Fri, Mow 21 will be a Sell day. ES Day therefore has a 46%  chance of making a high shove 320.75 andupto 8336.6% based on Ave Penetration of BD
therefore has a 96%  chance of making a high above T45.00 and upto T75.01  based on Ave Rally
therefore has a 59%  chance of making & Low belosw T45.00 anddownto  T26.5%  bazed on &ve Buy Day Violation on SD
The Day zess High has 56% chance of being made st
TF 24h TF Day $Rut 24H | Day JCurrent High Low Last odlds of Rally = 10 $2%
The Buy Day HIGH was 41770 417.70 41735 only TF HT.7T0 379.50 38450 -28.60 Jodds of Rally = 15 58%
The Buy Day LOWY was 37950 Last 379.50 Last 354 58 $RUT T35 384.58 385.:1 -27.07 fodds of Rally = © 0%
TF Day HT.TO 3T9.50 Ave Spread on sD | 21.82
Possible HIGH for Sell Day 4126.04 426.88 426,40 49%  49% Jbased on Ave Penetration of BD of 8.34 St 3
Possible HIGH for Sell Day 40112 40015 H2AT|100% 96% Jhased on Ave Rally of 21.62 St 1019
Possible LOW for Sell Day 363.40 368.26 3T4.07] 59% 5%% Qbased on Ave Buy Day Violation on SD of 11.10 St 450
Fri, Mo 21 will be a Sell day. TF therefore has a 48%  chance of making a high sbove HT.T0 andupto 426.04  baszed on Ave Penetration of BD
therefore has a 100%  chance of making & high above 379.50  andupto 112 based on Ave Rally
therefore has a 59%  chance of making & Low belosw 379.50 anddownto 36840 bazedon Ave Buy Day Violstion on SD
The 24 hour High has & 55% chance of being made Last
Fri, Moy 21 wiill be & Sell day. TF Day therefore has a 49%  chance of making a high above HMT.T0 and upto 426.88  hased on Ave Penetration of BD
therefore has a 96%  chance of making a high above 3T9.50  andupto 015 based on Ave Rally
therefore has a 59%  chance of making & Low belosw 379.50 anddownto  368.26 bazedon Ave Buy Day Violation on SD
The Day zess High has 54% chance of being made  Last
HG 24h HG Day $HDX 24H | Day JCurrent High Low Last odlds of Rally = 20 4%
The Buy Day HIGH was 1115.00 1115.00 1114 95 Only HQ 1115.00 1031.25 104450 -48.00 Jodds of Rally = 25 TH%
The Buy Day LOW was 1031 25 Last 1031.25 Last 103525 FHDX 111493 1035.25 1036.51 ) -51.09 Jodds of Rally = ¢ 0%
HG Day | 111500 1031.25 Ave Spread on SD (5440
Possible HIGH for Sell Day 113812 1139.34 113987 46%  46% Qbased on Ave Penetration of BD of 2312 St 8.52
Possible HIGH for Sell Day 1081.46 1076.72 A0TT.96 | 100% 96% Jbased on Ave Rally of 50.21 St 2269
Possible LOW for Sell Day 10403.68 1001.69 1006.48 ) 62%  61% Bbased on Ave Buy Day Violation on SD of 2757 St 1171
Fri, Mo 21 will be a Sell day. HO therefore has a 46%  chance of making a high sbove 1115.00 and up to 1138.12  based on &ve Penetration of BD
therefore has a 100%  chance of making & high above 1031.25 andupto 1081.46  based on Ave Rally
therefore has a 62%  chance of making & Low belosw 1031.25 and downto 1003.68 bhased on Ave Buy Day Violation on SD
The 24 hour High has & 50% chance of being made Last
Fri, Moy 21 wiill be & Sell day. HO Day therefore has a 4%  chance of making a high above 111500 and upto 1139.34  based on Ave Penetration of BD
therefore has a 96%  chance of making & high above 1031.25 andupto 1076.72  hased on Ave Rally
therefore has a 61%  chance of making & Low belosw 1031.25 and downto 1001.6%  based on Ave Buy Day Violation on SD
The Day sess High has 49% chance of being made  1st
YM 24h ¥YM Day $IHDU 24H | Day JCurrent High Low Last odlds of Rally = 100 B4%
The Buy Day HIGH was 17400 5174.00 15740 Only M 174.00 T4568.00 T520.00 | -507.00 Jodds of Rally = 150 67%
The Buy Day LOW was 746300 Last 7468.00 Last 750697 $IHDU 8187.40 T506.97 T7552.29  -444.99 fodds of Rally = ¢ 0%
YMDay | 317400 T468.00 Ave Spread on SD (285.73
Possible HIGH for Sell Day §296.23 831117 FI2T.2T) 53% 47% Qbased on Ave Penetration of BD of 122.23 St 5161
Possible HIGH for Sell Day 7755.38 T130.36 T759.001100% 97% Qhased on Ave Rally of (287,33 StdD  140.20
Possible LOW for Sell Day T326.40 T37.13 T355.100 62%  61% gbased on Ave Buy Day Violation on SD of 14160 St 6168
Fri, Moy 21 will be & Sell day. VM therefore has a 53%  chance of making a high above 17400 andupto $296.23 based on Ave Penetration of BD
therefore has a 100%  chance of making & high above T468.00 and upto T755.38 based on Ave Rally
therefore has a 62%  chance of making & Low belosw T468.00 and downto T326.40  bhased on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of heing made 1st




Friday November 21%, 2008
Today was a Sell Day. The odds of making a lower low didn't fail us, after which a rally started
and took the markets to higher highs.

Monday will be a SS day. If we open at the current levels we have accomplished the average 3

day rally.

TTT Data for trading US Index Futures on:

Monday. November 24, 2008

24H  Day JCurrent

High

Low Last

The Sell Day HIGH was 802.25 Last 802.25 Last 801.20 ES 802.25 739.00 79200 43.75
The Sell Day LOW was 739.00 739.00 741.02 $SPX 801.20 T4.02 800.03  47.59
The Buy Day LOWY was 745.00 745.00 747.78 ES Day 802.25 739.00 Ave Spreadon  SSD 32.44
Possible HIGH for Sell Short Day 812.28 813.07 811.86 | 51% 49% Jbased on Ave Penetration of SD of 10.03 StdD 452
Possible HIGH for Sell Short Day 781.50 179.04 T79.78 | 87% 83% |based on Ave 3 Day Rally of 36.50 StdD  17.13
Possible LOW for Sell Short Day 726.15 724.46 721.36 ] 54% 51% Jbased on Ave of Sell Day Violation on SS days of 12.85 StdD  5.20
Mon, Nov 24 willbea  SellShort  day. ES therefore has a 51%  chance of making & high ahove 802.25 andupto 812.28  based on Ave Penetration of SD

therefore has a 87%  chance of making a high above 745.00 andupto 78150  hased on Ave 3 Day Rally

therefore has a 54% chance of making & Low below 739.00 anddownto 72615 based on Ave of Sell Day Violation on SS days
The 24 hour Hiﬁh has & 50% chance of being made  Last
Mon, Mov 24 wilbea  SellShort  day. ES Day therefore has a 49%  chance of making a high above 802.25 andupto 813.07  hased on Ave Penetration of SD

therefore has a 83% chance of making & high above 745.00 andupto 779.04  hased on Ave 3 Day Rally

therefore has a 51%  chance of making & Low below 739.00 anddownto 72446 based on Ave of Sell Day Violation on SS days
The Day sess High has : 43% chance of being made  Last

- TF24h TFDay $Rut ] 24H Day JCurrent  High Low Last
The Sell Day HIGH was 407.00 Last 407.00 Last 406.75 TF 407.00 369.20 403.20  20.90
The Sell Day LOWY was 369.20 369.20 371.30 $RUT 406.75 371.30 406.54  21.23
The Buy Day LOW was 379.50 37950 384 .58 TF Day 407.00 369.20 Ave Spreadon | SSD 21.82
Possible HIGH for Sell Short Day 414.36 414.55 413.99] 51% 49% Jbased on Ave Penetration of SD of T1.36 StdD  3.08
Possible HIGH for Sell Short Day 403.45 401.49 405.62 | 88% 88% Jbased on Ave 3 Day Rally of 23.95 StdD  11.26
Possible LOW for Sell Short Day 359.94 359.05 362.02) 49% 45% jbased on Ave of Sell Day Violation on SS days of 9.26 StdD  3.30
Mon, Mov 24 wilbea  SellShort  day. TF therefore has a 51%  chance of making & high above 407.00 andupto 41436 bhased on Ave Penetration of SD
therefore has a 88%  chance of making a high above 379.50 andupto 403.45 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low helow 369.20 anddownto 359.94 hased on Ave of Sell Day Yiolation on SS days
The 24 hour High has a 53% chance of being made  Last
Mon, Nov 24 wilbea  SellShort  day. TF Day therefore has a 49%  chance of making a high above 407.00 andupto 41455  based on Ave Penetration of SD
therefore has a 88%  chance of making & high above 379.50 andupto 401.49  hased on Ave 3 Day Rally
therefore has a 45%  chance of making & Low helow 369.20 anddownto 359.05 hased on Ave of Sell Day Yiolation on SS days
chance of being made  Last
HQ 24h HO Day $HDX § 24H Day [Current  High Low Last
The Sell Day HIGH was 1093.00 Last 1093.00 Last 1085.57 Only HO 1093.00 1017.75  1091.00  51.50
The Sell Day LOWY was 1017.75 1017.75 1018.86 $NDX  1085.57 1018.86 108557  49.06
The Buy Day LOW was 1031.25 1031.25 1035.25 HO Day  1093.00 1017.75 Ave Spreadon | SSD 54.40
Possible HIGH for Sell Short Day 1111.66 1112.99 1105.18] 53% 49% [based on Ave Penetration of SD of 18.66 StdD  8.26
Possible HIGH for Sell Short Day 1089.15 1084.68 1086.71] 86% 84% Jbased on Ave 3 Day Rally of 57.90 StdD 2540
Possible LOW for Sell Short Day 992.99 992.53 995.991 49% 49% Jbased on Ave of Sell Day Violation on SS days of 2476 StdD  8.16
Mon, Mov 24 willbea  SellShort  day. HO therefore has a 53% chance of making & high ahove 1093.00 and upto 1111.66  based on Ave Penetration of SD
therefore has a 88% chance of making a high above 1031.25 andupto 1089.15 hbased on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1017.75 anddownto 992,99  based on Ave of Sell Day Yiolation on SS days
The 24 hour Hiah has a 53% chance of being made st
Mon, Mov 24 willbea  SellShort  day. NO Day therefore has a 49%  chance of making a high above 1093.00 andupto 111299  hased on Ave Penetration of SD
therefore has a 84% chance of making a high above 1031.25 andupto 1084.68 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1017.75 anddownto 99253  based on Ave of Sell Day Violation on SS days
chance of heing made  1st
YM 24h YM Day $INDU § 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 8075.00 Last 8075.00 Last 8071.75 Oonly] YM 8075.00 7436.00  8036.00 549.00
The Sell Day LOW was 7436.00 7436.00 7449.38 $INDU  8071.75 T449.38 _ 8046.42 49413
_1 The Buy Day LOW was 7468.00 7468.00 7506.97 YMDay 8075.00 7436.00 ] Ave Spreadon  SSD 285.73
Possible HIGH for Sell Short Day 8159.27 8159.70 8159.99] 49% 49% [based on Ave Penetration of SD of 8427 StdD 3814
Possible HIGH for Sell Short Day 7778.00 7756.54 7782.69] 88% 86% jbased on Ave 3 Day Rally of 31000 StdD 148.48
Possible LOW for Sell Short Day 7313.00 731713 7339.56] 50% 53% fbased on Ave of Sell Day Violation on SS days of 123.00 StdD 46.47
Mon, Nov 24 wilbea  SellShort  day. YM therefore has a 49%  chance of making & high above 8075.00 andupto 8159.27 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 7468.00 andupto T778.00 based on Ave 3 Day Rally
therefore has a 50% chance of making & Low below 7436.00 anddownto 7313.00 based on Ave of Sell Day Violation on SS days
The 24 hour High has & 63% chance of being made  1st




Monday November 24™, 2008
Today was a SS day. The rally continued and TVGR stayed in effect all day.

Tomorrow will be a Buy Day. We should expect a decline on Buy days. We do have over 60%
chance of making a lower low and good odds of making the low last.

ITuesda , November 25, 2008

24H | Day JCurrent  High Low Last
866.25 Last 566,25 Last ES 866,25 T83.25 848,00  56.00
783.25 50725

TTT bata for tradin . us Incléx FI.II‘I.IIIES o'n:

odds of Decline > 10 %%
odds of Decline > 20 T3%
$SPX 365.60 020 85181 5173 Jodds of Decline =0 1%
ES Day 866.25 807.25 Ave Spread on BD |33.09

The SelShort Day HIGH was
The SelShort Day LOW was

Possible HIGH for Buy Day 882,12 88212 882.15] 36% 36% Jbased on Ave Penetration of 55D of |15.87 StdD &M
Possible LOW for Buy Day 821.719 829.34 83211 1100% 95% fbased on Ave Decline of 38.46 St 18.85
Possible LOW for Buy Day 766.36 790.22 783.3T] 68% 66% Jbased on Ave 55 Day Violation on BD of  |16.89 StlD 8.27
Tue Mov 25 willhe s Buy day. ES therefare has a 36%  chance of making a high above 866.25 andupto 88212  based on Ave Penetration of S50
therefore haz a 100%  chance of making & Lovy below 866.25 anddownto 827.7%9  based on Ave Decline
therefore has a 68%  chance of making a Lovw below T83.25 anddownto T66.36  based on Ave S5 Day Yiolation on BD
The 24 hour Lo has & 66% chance of being made  Last
Tue Mov 25 willhe s Buy day. ES Day therefore haz a 36%  chance of making a high above 866.25 andupto 88212  based on Ave Penetration of S50
therefore haz a 95%  chance of making a Laww below 866.25 anddownto 32984  based on Ave Decline
therefore haz a 66%  chance of making a Lovw below 807.25 anddownto T80.22  based on Ave S5 Day Yiolation on BD
The Day sess Low has 68% chance of being made  Last
TF 24h TF Day $Rut 241  Day JCurrent  High Low Last odds of Decline > 10 34%
The SellShart Dary HIGH was 439.00 Last 43900 Last 43595 Only TF 439.00 196.60 43210 30.90 Jodds of Decline =15 63%
The SellShort Dary LOW was 396 R0 405 B0 407 4F $RUT 438.98 40746 43680 30.26 Jodds of Decline =0 1%
TF Day 439,00 405.60 Ave Spread on BD |22.0%
Possible HIGH for Buy Day 448.96 448.36 449.28]1 36% 35% |based on Ave Penetration of SS5D of  9.96 Sl 306
Possible LOW for Buy Day 413.94 415.74 418.48] 99% 99% Jbased on Ave Decline of |25.06 Stdm 1185
Possible LOW for Buy Day 387.01 395.56 397.85] 65% 62% Jbased on Ave 55 Day Vielation on BD of 9,59 StdD 472
Tug, Moy 25 willbe a Buy day. TF therefore haz a 36%  chance of making a high above 439.00 and upto 4896 baszed on Ave Penetration of S50
therefore haz a 99%  chance of making a Lovw below 439.00 and downto 41394 based on Ave Decline
therefore hasz a 65%  chance of making a Lavw below 396.60 anddownto 3837.01  based on Ave S5 Day Yidlation on BD
The 24 hour Low has & 65% chance of being made  Last
Tug, Moy 25 willbe a Buy day. TFDay therefore has a 35%  chance of making a high above 439.00 and upto 4886 baszed on Ave Penetration of S50
therefore haz a 99%  chance of making a Lovw below 439.00 and downto #1574 based on Ave Decline
therefare has a 62%  chance of making & Lowy below 405,60 anddowwnto 39556 based on Ave S5 Day Yidlstion on BD
The Day sess Low has 62% chance of being made Last
HG 24h HO Day $NDX 24H | Day JCurrent = High Low Last odds of Decline =20 | 93%
The SellShort Day HIGH was 1164.00 Last 1164 .00 Last 1163.05 Only Hi 116400 107225 14700 56.00 Jodds of Decline = 25 4%
The SellShart Dary LOWY was 107225 109550 1096.55 $HDX 1163.05 1096.55 115434 68.77 Jodds of Decline=0 1%
HG Day | 1164.00 1095.50 Ave Spread on BD |54.33
Possible HIGH for Buy Day 1181.66 1180.75 1180.70] 42% 40% Jbased on Ave Penetration of SSD of |17.66 StlD 614
Possible LOW for Buy Day 1103.64 1109.10 1111.22] 99% 99% Jbased on Ave Decline of |60.36 Sl 26.98
Possible LOW for Buy Day 1049.12 1070.92 1071.49] 61% 58% Jbased on Ave 5SS Day Violation on BD of 2313 St 10.25
Tue, Moy 25 willbe a Buy day. HG therefore haz a 42%  chance of making a high above 116400 and upto 118166  based on Ave Penetration of S5D
therefore haz a 99%  chance of making a Lavw below 116400 and downto 1103.64 hased on Ave Decline
therefore has a 61%  chance of making a Lovw below 107225 and downio 104912 hased on Ave S5 Day Yiolation on BD
The 24 hour Low haz & 61% chance of being made Last
Tue, Moy 25 willbe a Buy day. NG Day therefore has a 40%  chance of making a high above 116400 and upto 1180.75  based on Ave Penetration of S5D
therefare has a 99%  chance of making & Lowy below 116400 andd dovwwnto 110910 based on Ave Decline
therefore haz a 58%  chance of making a Laww below 1095.50 and downto 1070.92 hased on Ave 55 Day Wiolation on BD
The Day sess Low has T1% chance of being made Last
YM 24h YM Day $INDU § 24H | Day |Current  High Low Last odds of Decline > 100 | 37%
The SellShart Dary HIGH was §557.00 Last 555700 Last 5599.02 Only] YM §587.00 T906.00 337400 338.00 Jodds of Decline = 150 T5%
The SellShart ey LOWY was 7906.00 5091.00 5045.09 $INDU | 8599.02 BO48.09  3443.39 39697 Jodds of Decline =0 1%
YMDay 8587.00 8091.00 Ave Spread on BD  290.T%
Possible HIGH for Buy Day 8708.44 872113 8727.04] 35% 36% Jbased on Ave Penetration of 55D of [121.44  SudD  37.00
Possible LOW for Buy Day 8254.83 8270.81 8299.42 1100% 95% |based on Ave Decline of (33247 StdD 16307
Possible LOW for Buy Day T1753.15 7939.90 7889.52] 62% 62% Jbased on Ave 55 Day Vielation on BD of [152.85  SwD  T211
Tug, Moy 25 willbe a Buy day. YM therefore haz a 35%  chance of making a high above 858700 and upto 8708.4  based on Ave Penetration of S5D
therefore haz a 100%  chance of making & Lovw below 8587.00 and downio 325483 hased on Ave Decline
therefare has a 62%  chance of making a Lowy below T806.00 and downto 775315 baszed on Ave 55 Day Yiolation on BD

The 24 hour Low has & 62% chance of being made Last




Tuesday November 25™, 2008
Today was a Buy Day. We did get a decline however it was a bit shallower then expected. We
did make the low last, and started our rally from there.

Tomorrow will be a Sell Day. The rally should continue however the market maybe thin due to
the long Thanksgiving weekend.

TTT Data for trading US Index Futﬁres oln:

iWednesda , November 26, 2008

chance of being made  1st

24H Day JCurrent  High Low Last odds of Rally > 10 90%
The Buy Day HIGH was 874.00 87075 ES 874.00 833.50 852.50 4.50 Jodds of Rally > 20 65%
The Buy Day LOW was §33.50 Last 83350 Last $SPX 868.94 834.99 857.39 5.58 Jodds of Rally = 0 0%
ES Day 870.75 833.50 Ave Spread on SD 33.09

Possible HIGH for Sell Day 887.27 886.69 884.33] 51% 45% Jbased on Ave Penetration of BD of 13.27 StdD  5.64
Possible HIGH for Sell Day 867.14 863.88 862.811100% 96% Jbased on Ave Rally of 33.64 StdD  16.43
Possible LOW for Sell Day 815.98 815.36 §18.13] 60% 60% jbased on Ave Buy Day Violation on SD of 17.52 StdD  7.55
Wed, Nov 26 willbe a Sell day. ES therefore has a 51%  chance of making & high above 87400 andupto 887.27 based on Ave Penetration of BD

therefore has a 100% chance of making & high above 833.50 andupto 867.14  hased on Ave Rally

therefore has a 60% chance of making a Low below 833.50 anddownto 815.98 based on Ave Buy Day Yiolation on SD
The 24 hour High has a 51% chance of bei_ng made  1st
Wed, Nov 26 willbe a Sell day. ES Day therefore has a 45%  chance of making a high above 870.75 andupto 886.69 based on Ave Penetration of BD

therefore has a 96%  chance of making a high above 833.50 andupto 863.88  hased on Ave Rally

therefore has a 60% chance of making a Low below 833.50 anddownto 81536 based on Ave Buy Day Yiolation on SD
The Day sess High has 55%

The Day sess High has :

56%

chance of heing made  1st

TF24h TFDay $Rut | 244 Day [Current  High Low Last odds of Rally > 10 32%
The Buy Day HIGH was 446 .60 442.80 44318 Only TF 446.60 424.90 $31.70 4.70 fodds of Rally > 15 58%
The Buy Day LOW was 424 90 Last 424 90 1st 426.71 $RUT H3.18 426.71 443.18 6.38 Jodds of Rally = 0 0%
TF Day 442.80 424.90 Ave Spread on SD |22.09

Possible HIGH for Sell Day 454.94 451.98 452.23] 48% 48% Jbased on Ave Penetration of BD of 8.34 StdD 3.4
Possible HIGH for Sell Day 446.60 445.64 444.36 1100% 96% Jbased on Ave Rally of 21.70 StdD  10.25
Possible LOW for Sell Day 413.82 413.68 416.14] 60% 60% Jbased on Ave Buy Day Violation on SD of 11.08 StdD  4.52
Wed, Nov 26 willbe a Sell day. TF therefore has a 48%  chance of making a high above 446.60 andupto 454,94  based on Ave Penetration of BD

therefore has a 100% chance of making & high ahove 42490 andupto 446.60  based on Ave Rally

therefore has a 60% chance of making a Low below 42490 anddownto 413.82 based on Ave Buy Day Yiolation on SD
The 24 hour High has a 55% chance of being made  Last
Wed, Nov 26 willbe a Sell day. TFDay therefore has a 48%  chance of making a high above 44280 andupto 451.98  hased on Ave Penetration of BD

therefore has a 96% chance of making a high above 42490 andupto 445.64  based on Ave Rally

therefore has a 60% chance of making a Low below 42490 anddownto 413.68 based on Ave Buy Day Yiolation on SD

The Day sess High has :

48%

chance of being made  1st

HQ 24h NQ Day $NDX J 24H Day JCurrent  High Low Last odds of Rally > 20 84%
The Buy Day HIGH was 1174.25 1164.00 1164 .60 Only HO 1174.25 1MM7.75 113475 -12.25 Jodds of Rally > 25 7%
The Buy Day LOW was 1117.75 Last 1117.75 Last 1118.28 $NDX  1164.60 1118.28 114258 -11.76 Jodds of Rally = 0 0%
HO Day  1164.00 1M17.75 Ave Spread on SD 54.88

Possible HIGH for Sell Day 1197.37 1188.34 1189.49] 45% 45% Jbased on Ave Penetration of BD of 2312 StdD  8.52
Possible HIGH for Sell Day 1168.11 1163.4 1161.09§100% 96% jbased on Ave Rally of 50.36 StdD  22.82
Possible LOW for Sell Day 1090.47 1088.53 1089.76 | 62% 61% Jbased on Ave Buy Day Violation on SD of 27.28 StdD  11.72
Wed, Nov 26 willbe a Sell day. HO therefore has a 45%  chance of making a high above 117425 andupto 1197.37 based on Ave Penetration of BD

therefore has a 100% chance of making & high ahove 1117.75 andupto 1168.11  based on Ave Rally

therefore has a 62%  chance of making a Low below 11775 anddownto 1090.47 hased on Ave Buy Day Violation on SD
The 24 hour Hiah has a 50% chance of beinﬁ made  Last
Wed, Nov 26 willbe a Sell day. HO Day therefore has a 45%  chance of making a high above 116400 andupto 1188.34 based on Ave Penetration of BD

therefore has & 96% chance of making a high above 11M7.75 andupto 1163.44  based on Ave Rally

therefore has a 61%  chance of making a Low below 1M17.75 anddownto 1088.53 based on Ave Buy Day Violation on SD

The 24 hour High has &

YM 24h YM Day $INDU J§ 24H Day JCurrent  High Low Last odds of Rally > 100 84%
The Buy Day HIGH was §597.00 §597.00 8607.38 Only YM 8597.00 8267.00  3440.00  55.00 Jodlds of Rally > 150 68%
The Buy Day LOW was §267.00 Last §267.00 Last 5281.46 $INDU  8607.38 8281.46 8479.47  36.08 Jodds of Rally= 0 0%
YMDay 8597.00 8267.00 Ave Spread on SD 1290.79

Possible HIGH for Sell Day 8719.23 873417 8741.25] 52% 471% Jbased on Ave Penetration of BD of 12223 StdD 51.61
Possible HIGH for Sell Day 8558.53 8533.96 8537.551100% 97% jbased on Ave Rally of 29153 StdD 142.56
Possible LOW for Sell Day 8127.69 8118.66 8131.64] 62% 61% jbased on Ave Buy Day Violation on SD of 139.31  StdD 61.69
Wed, Nov 26 willbe a Sell day. YM therefore has a 52%  chance of making & high above 8597.00 andupto 8719.23 hased on Ave Penetration of BD

therefore has a 100% chance of making & high above 8267.00 andupto 8558.53 hased on Ave Rally

therefore has a 62% chance of making a Low below 8267.00 anddownto 8127.69 hased on Ave Buy Day Violation on SD

50% chance of being made  1st




Wednesday November 26", 2008

Today was a Sell day. Although | didn't expect that we had a normal Sell day as we had a 60%
chance of making lower lows as we tested the Buy day lows overnight. Failing to violate the
lows to much we then reversed and rallied all day and reached the projected highs by the

close.

Tomorrow is a SS day. It will be an abbreviated day and very thinly traded. Based on that it is

hard for me to make any realistic personal projections.

For all our American friends, have a nice Thanksgiving holiday.

There will still be a report tomorrow since there is some trading happening.

TTT Data for trading US Index Futures on:

IThursday, November 27, 2008

24H Day jCurrent  High Low Last
The Sell Day HIGH was 887.75 Last 887.75 Last Y Only ES 887.75 829.50 886.25 33.00
The Sell Day LOW was 529.50 837.75 841.37 $SPX 887.68 841.37 887.68 30.29
The Buy Day LOW was 8§33.50 833.50 83499 ES Day 887.75 831.75 Ave Spread on SSD 33.09
Possible HIGH for Sell Short Day 899.13 899.97 899.75] 52% 49% Jbased on Ave Penetration of SD of 1138 StdD 5.38
Possible HIGH for Sell Short Day 871.26 8638.91 868.31] 87°% 83% jbased on Ave 3 Day Rally of 37.76 StdD  17.96
Possible LOW for Sell Short Day 816.65 82351 827.71] 53% 51% jbased on Ave of Sell Day Violation on SS days of 12.85 StdD  5.20
Thu, Nov 27 willbea  SellShort day. ES therefore has a 52% chance of making a high above 887.75 andupto 899.13  hased on Ave Penetration of SD
therefore has a 87%  chance of making & high above 833.50 andupto 871.26 hased on Ave 3 Day Rally
therefore has a 53%  chance of making a Low helow 829.50 anddownto 816.65 basedon Ave of Sell Day Violation on SS days
The 24 hour High has a 51% chance of beinﬁ made Last
Thu, Nov 27 willbea  SellShort day. ES Day therefore has a 49%  chance of making a high ahove 887.75 andupto 899.97 based on Ave Penetration of SD
therefore has a 83%  chance of making & high above 833.50 andupto 868.91 hased on Ave 3 Day Rally
therefore has a 51%  chance of making a Low helow 837.75 anddownto 823.21 based on Ave of Sell Day Yiolation on SS days
The Daz SESS Hiﬁh has : 44% chance of beina made  Last
TF 24h TF Day $Rut | 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 469.20 Last 469.20 Last 463.86 Only TF 469.20 424.50 465.60 28.40
The Sell Day LOW was 42450 43030 43358 $RUT 468.86 433.58 468.86 25.68
The Buy Day LOW was 424 .90 424 .90 426.71 TF Day 469.20 430.30 Ave Spread on SSD 22,09
Possible HIGH for Sell Short Day 47718 477.39 476.74] 52% 49% Jbased on Ave Penetration of SD of 7.98 StdD 3.4
Possible HIGH for Sell Short Day 449.38 M1 448.28 ] 88% 838% Jbased on Ave 3 Day Rally of 2448 StdD  11.56
Possible LOW for Sell Short Day 415.24 420.15 424.30] 48% 44% fbased on Ave of Sell Day Violation on SS days of 9.26 StdD  3.30
Thu, Nov 27 willbea  SellShort day. TF therefore has a 52%  chance of making a high above 469.20 andupto 47718  bhased on Ave Penetration of SD
therefore has a 88%  chance of making a high ahove 42490 andupto 449.38  hased on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 42450 anddownto 41524  based on Ave of Sell Day Yiolation on SS days
The 24 hour High has a 54% chance of being made Last
Thu, Nov 27 willbe a SeliShort day. TF Day therefore has a 49%  chance of making & high above 469.20 andupto 477.39  hased on Ave Penetration of SD
therefore has a 88%  chance of making & high above 42490 andupto 47.44  based on Ave 3 Day Rally
therefore has a M%  chance of making a Low below 430.30 anddownto 42015  based on Ave of Sell Day Yiolation on SS days
The Daz Sess High has : 49% chance of being made  Last
HO 24h HO Day $HDX 24H  Day jCurrent High Low Last
The Sell Day HIGH was 1195.00 Last 1195.00 Last 1193.09 Only HO 1195.00 1122.00 1194.50 59.00
The Sell Day LOW was 1122.00 1129.25 1126.95 $HDX 1193.09 1126.95 1193.09 50.51
The Buy Day LOW was 1117.75 1117.75 1118.28 HQ Day = 1195.00 1129.25 Ave Spreadon | SSD 54.88
Possible HIGH for Sell Short Day 1214.94 1216.34 121418 53% 49% Jbased on Ave Penetration of SD of 19.94 StdD  8.87
Possible HIGH for Sell Short Day 1176.79 1172.40 1170.93] 86% 84% Jjbased on Ave 3 Day Rally of 59.04 StdD  26.05
Possible LOW for Sell Short D.\x 1097.24 1104.03 1104.08 | 48% 48% jbased on Ave of Sell Dza/ Violation on SS days of 24.76 StdD  8.16
Thu, Nov 27 willbea  SellShort day. NHO therefore has a 53% chance of making a high above 1195.00 andupto 1214.94 based on Ave Penetration of SD
therefore has a 88%  chance of making a high ahove 1117.75 and upto 1176.79  hased on Ave 3 Day Rally
therefore has a 48%  chance of making a Low helow 1122.00 and downto 1097.24 hased on Ave of Sell Day Violation on SS days
The 24 hour High has a 51% chance of beinﬁ made 1st
Thu, Nov 27 willbea  SellShort day. HO Day therefore has a 49%  chance of making a high above 1195.00 andupto 1216.34 hased on Ave Penetration of SD
therefore has a 84%  chance of making a high ahove 117.75 and upto 1172.40  hased on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1129.25 anddownto 110403 hased on Ave of Sell Day Yiolation on SS days
The Dax sess Hiﬁh has 51% chance of beinﬁ made  1st
YM 24h YM Day $IHDU 24H Day JCurrent  High Low Last
The Sell Day HIGH was 8716.00 Last §716.00 Last §726.61 Only YM 8716.00 8254.00 8698.00 253.00
The Sell Day LOVY was §254.00 5264.00 831117 $1NDU 8726.61 831117 8726.61 24714
The Buy Day LOW was §267.00 §267.00 5281.46 YMDay 8716.00 8284.00 Ave Spread on SSD (290.79
Possible HIGH for Sell Short Day 8811.53 8811.95 8826.40 | 49% 49% jbased on Ave Penetration of SD of 9553 StdD 4476
Possible HIGH for Sell Short Day 8588.90 8568.12 8569.18) 88% 86% jbased on Ave 3 Day Rally of 321.90 StdD  156.63
Possible LOW for Sell Short Day 8131.00 8165.13 8201.35] 49% 52% Jbased on Ave of Sell Day Violation on SS days of 123.00 StdD  46.47
Thu, Mov 27 willbea  SellShort  day. YM therefore has a 49%  chance of making a high ahove 8716.00 andupto 8811.53 hbased on Ave Penetration of SD
therefore has a 88%  chance of making & high above 8267.00 andupto 8588.90 hased on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 825400 anddownto 8131.00 hased on Ave of Sell Day Yiolation on SS days
The 24 hour Hiﬁh has a 62% chance of beinﬁ made 1st




Thursday November 27", 2008
Today was a SS day but it was so quiet there is not much to say.

Tomorrow will be a Buy day. We should get a Decline on Buy days and having closed on the
highs today we should get the decline tomorrow. The markets should be thin again.

TTT Data for trading US Index Futures on:  |Friday, November 28, 2008

24H Day JCurrent  High Low Last odds of Decline > 10 90%
ES 889.75 875.00 889.25 3.00 Jodds of Decline > 20 73%

$SPX 887.68 841.37 887.68  30.29 Jodds of Decline = 0 0%

ES Day 887.75 831.75 Ave Spread on BD 32.86

The SellShort Day HIGH was
The SellShort Day LOW was

889.75 Last 889.75 Last
875.00 881.75

Possible HIGH for Buy Day 905.34 905.22 907.49) 37% 37% Jbased on Ave Penetration of SSD of 15.59 StdD  5.02
Possible LOW for Buy Day 851.36 853.39 858.00§100% 95% Jbased on Ave Decline of 38.39 StdD  18.89
Possible LOW for Buy Day 858.11 864.72 865.62 ) 67% 65% §based on Ave SS Day Violation on BD of 16.89 StdD  8.27
Fri, Mov 28  willbe a Buy day. ES therefore has a 37%  chance of making & high above 889.75 andupto 905.34  based on Ave Penetration of SSD

therefore has a 100% chance of making a Low below 889.75 anddownto 851.36 based on Ave Decline

therefore has a 67% chance of making a Low below 875.00 anddownto 85811 based on Ave SS Day Violation on BD
The 24 hour Low has a 67% chance of being made Last
Fri,Nov 28  wilbea Buy day. ES Day therefore has a 37%  chance of making & high above 889.75 andupto 905.22 based on Ave Penetration of S5D

therefore has a 95%  chance of making a Low helow 889.75 anddownto 853.39 based on Ave Decline

therefore has a 65% chance of making a Low below 881.75 anddownto 86472 basedon Ave SS Day Violation on BD
The Day sess Low has 68% chance of being made  Last

TF 24h TFDay - $Rut
467 50 Last 467 50 Last 47086
45910 461.20

24H Day JCurrent  High Low Last odds of Decline > 10  84%
TF 467.50 459.10 467.50 1.90 Jodds of Decline > 15 68%

$RUT 468.86 433.58 468.86  25.68 Jodds of Decline = 0 1%

TF Day 467.50 461.20 Ave Spread on BD 21.92

The SellShort Day HIGH was
The SellShort Day LOW was

Possible HIGH for Buy Day 477.38 47714 480.94] 37% 36% Jbased on Ave Penetration of SSD of 9.38 StdD  3.08
Possible LOW for Buy Day 442.58 444.36 450,471 99% 99% Jbased on Ave Decline of 2492 StdD  11.86
Possible LOW for Buy Day 449.51 451.16 454.95] 64% 62% Jbased on Ave SS Day Violation on BD of 9.59 StdD 472
Fri,Nov 28  willhe a Buy day. TF therefore has a 31%  chance of making & high above 467.50 andupto 477.38  hased on Ave Penetration of SSD

therefore has a 99%  chance of making & Low helow 467.50 anddownto 44258 based on Ave Decline

therefore has a 64%  chance of making a Low helow 45910 anddownto 449.51 based on Ave SS Day Violation on BD
The 24 hour Low has & 66% chance of being made  Last
Fri,Nov28  willbe a Buy day. TF Day therefore has a 36%  chance of making a high above 467.50 and upto 47714 based on Ave Penetration of SSD

therefore has a 99%  chance of making & Low helow 467.50 anddownto 44436 based on Ave Decline

therefore has a 62%  chance of making a Low below 461.20 anddownto 45116  based on Ave SS Day Violation on BD
The Day sess Low has 60% chance of being made  Last

HQ 24h HQ Day $HDX J 24H Day JCurrent  High Low Last odds of Decline > 20  94%
The SellShort Day HIGH was 1196.00 Last 1196.00 Last 1196.00 Only HQ 1196.00  1180.00 119425  -0.25 Jodds of Decline > 25  §4%
The SellShort Day LOWY was 1180.00 1183.25 1183.25 $HDX | 1193.09  1126.95  1193.09  50.51 Jodds of Decline= 0 1%
HO Day  1195.00 1129.25 Ave Spread on BD 54.39

Possible HIGH for Buy Day 1213.43 1212.75 1213.14] 42°% 40% jbased on Ave Penetration of SSD of 17.43 StdD  6.16
Possible LOW for Buy Day 1135.82 1141.21 1144.26] 99% 99% jbased on Ave Decline of 60.18 StdD  27.03
Possible LOW for Buy Day 1156.87 1158.67 1158.19] 60% 58% Jbased on Ave SS Day Violation on BD of 12313 StdD  10.25
Fri,Nov 28  wilhe a Buy day. HO therefore has a 42%  chance of making a high above 1196.00 andupto 1213.43  based on Ave Penetration of SSD

therefore has a 99%  chance of making & Low below 1196.00 and downto 1135.82 based on Ave Decline

therefore has a 60% chance of making a Low below 1180.00 and downto 1156.87 based on Ave S5 Day Violation on BD
The 24 hour Low has & 62% chance of being made  Last
Fri,Mov 28 willbe a Buy day. HO Day therefore has a 4%  chance of making & high above 1196.00 andupto 1212.75 hased on Ave Penetration of SSD

therefore has a 99%  chance of making & Low helow 1196.00 and downto 1141.21 based on Ave Decline

therefore has a 58%  chance of making & Low below 1183.25 anddownto 1158.67 based on Ave SS Day Violation on BD
The Day sess Low has 12% chance of being made  Last

YM 24h YM day $INDU  § 24H  Day JCurrent  High Low Last odds of Decline > 100  87%
The SellShort Day HIGH was 8734.00 Last 5734.00 Last 8759.00 Onlyj] YM 8734.00  8602.00  8722.00  24.00 Jodds of Decline > 150 76%
The SellShort Day LOWY was 8602.00 8657.00 8683.00 $iNDU | 8726.61 831117 8726.61  247.14Jodds of Decline= 0 0%
YMDay 8716.00 8284.00 Ave Spread on BD 288.78

Possible HIGH for Buy Day 8851.46 8863.90 8882.59] 36% 37% jbased on Ave Penetration of SSD of 11746 StdD 37.00
Possible LOW for Buy Day 8401.99 8HT.76 8459.171100% 95% jbased on Ave Decline of 33201 StdD 163.51
Possible LOW for Buy Day 8449.15 8505.90 8524.43] 62% 62% jbased on Ave SS Day Violation on BD of 15285 StdD 7211
Fri,Nov 28  willbe a Buy day. YM therefore has a 36%  chance of making & high above 8734.00 andupto 8851.46 hased on Ave Penetration of SSD

therefore has a 100% chance of making a Low below 873400 anddownto 8401.99 based on Ave Decline

therefore has a 62% chance of making a Low below 8602.00 anddownto 8449.15 based on Ave SS Day Yiolation on BD

The 24 hour Low has a 63% chance of being made  Last




Friday November 28", 2008

Today was a Buy day. Markets were thin and a small Decline was produced, after which a rally

started.

Monday will be a Sell day. As mentioned before the Sell day is sometime confusing. The
reason this time is that the rally is shallow so far, following a small decline. We could expect
the rally to continue however there is a 60% chance of making a lower low.

TTT Data for trading US Index Futures on:

IMonday. December 01, 2008

24H  Day JCurrent  High Low Last odds of Rally > 10 90%
The Buy Day HIGH was §97.00 §97.00 ES 897.00 875.00 895.25 9.00 Jodds of Rally > 20 65%
The Buy Day LOW was §75.00 1st §80.25 1st $SPX 896.25 881.21 896.24 8.56 Jodds of Rally = 0 0%
ES Day 897.00 880.25 Ave Spread on SD 32.86
Possible HIGH for Sell Day 910.28 912.97 911.73| 51% 46% Jbased on Ave Penetration of BD of 13.28 StdD  5.67
Possible HIGH for Sell Day 908.90 910.95 909.351100% 96% Jbased on Ave Rally of 33.90 StdD  16.58
Possible LOW for Sell Day 851.77 862.11 864.35] 60% 59% gbased on Ave Buy Day Violation on SD of 17.23 StdD  7.55
Mon, Dec 01 willbe a Sell day. ES therefore has a 51% chance of making & high above 897.00 andupto 910.28  hased on Ave Penetration of BD
therefore has a 100% chance of making a high above 875.00 andupto 908.90 based on Ave Rally
therefore has a 60% chance of making a Low below 875.00 anddownto 857.77 based on Ave Buy Day Yiolation on SD
The 24 hour High has a 51% chance of being made  Last
Mon, Dec 01 willbe a Sell day. ES Day therefore has a 46%  chance of making a high above 897.00 andupto 912,97 hased on Ave Penetration of BD
therefore has a 96% chance of making a high above 880.25 andupto 910.95  hased on Ave Rally
therefore has a 59% chance of making a Low helow 880.25 anddownto 86211 based on Ave Buy Day Yiolation on SD
The Day sess High has 51% chance of being made  1st
TF24h  TFDay $Rut f 24H Day JCurrent  High Low Last odds of Rally > 10 82%
The Buy Day HIGH was 4350.00 430.00 47314 Only TF 490.00 460.10 472.70 7.10 Jodds of Rally > 15 59%
The Buy Day LOW was 460.10 1st 46010 1st 461.56 $RUT 473.14 461.56 473.14 4.28 Jodds of Rally = 0 0%
TF Day 490.00 460.10 Ave Spread on SD 121.92
Possible HIGH for Sell Day 498.71 499.63 482.65] 49% 49% Jbased on Ave Penetration of BD of 8.1 StdD  3.58
Possible HIGH for Sell Day 482.09 481.16 479.531100% 96% Jbased on Ave Rally of 21.99 StdD  10.42
Possible LOW for Sell Day 449.25 443.88 450.99] 60% 59% jbased on Ave Buy Day Violation on SD of 10.85 StdD 452
Mon, Dec 01 willbe a Sell day. TF therefore has a 49%  chance of making a high above 490.00 andupto 498.71  based on Ave Penetration of BD
therefore has a 100% chance of making & high abhove 460.10 andupto 482,09 based on Ave Rally
therefore has a 60% chance of making a Low below 460.10 anddownto 449.25 based on Ave Buy Day Yiolation on SD
The 24 hour High has & 58% chance of being made 1st
Mon, Dec 01 willbe a Sell day. TF Day therefore has a 49%  chance of making a high above 490.00 andupto 499.63  hased on Ave Penetration of BD
therefore has a 96% chance of making a high above 460.10 andupto 48116 based on Ave Rally
therefore has a 59% chance of making a Low helow 460.10 anddownto 448.88 based on Ave Buy Day Yiolation on SD
chance of being made  1st
HQ 24h HQ Day $NDX | 24H Day JCurrent  High Low Last odds of Rally > 20 85%
The Buy Day HIGH was 1199.50 1186.25 1185.99 Only HO 1199.50 1171.25 1186.00 -8.50 Jodds of Rally > 25 7%
The Buy Day LOW was 1171.25 Last 1171.25 1st 1171.82 $HDX  1185.99 1171.82 1185.75 -1.34jodds of Rally = 0 0%
HO Day = 1186.25 1171.25 Ave Spread on SD 5439
Possible HIGH for Sell Day 1222.56 1210.78 1210.99] 46% 46% Jbased on Ave Penetration of BD of 23.06 StdD  8.57
Possible HIGH for Sell Day 1221.96 1217.36 1215.06 | 100% 96% jbased on Ave Rally of 50.71 StdD  23.04
Possible LOW for Sell Day 1143.97 1142.03 1143.30] 62% 60% fbased on Ave Buy Day Violation on SD of 27.28 StdD  11.72
Mon, Dec 01 willbe & Sell day. NO therefore has a 46%  chance of making a high above 1199.50 and upto 1222.56 hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 1171.25 and upto 1221.96 hased on Ave Rally
therefore has a 62%  chance of making a Low below 1171.25 anddownto 1143.97 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being macle Last
Mon, Dec 01 willbe a Sell day. NO Day therefore has a 46%  chance of making a high above 1186.25 and upto 1210.78 hased on Ave Penetration of BD
therefore has a 96% chance of making a high above 1171.25 and upto 1217.36  hased on Ave Rally
therefore has a 60% chance of making a Low below 1171.25 and downto 1142.03 hased on Ave Buy Day Violation on SD
The Dax 3653 Hiﬁh has : 51% chance of being made  Last
YM 24h YM day $INDU 24H Day JCurrent  High Low Last odds of Rally > 100 85%
The Buy Day HIGH was 8828.00 8528.00 8831.35 Only YM 8828.00 8602.00 8821.00  123.00 Jodlds of Rally > 150 68%
The Buy Day LOW was §602.00 1st §659.00 1st 8672.69 $INDU  8831.35 8672.69 8829.04 102.43 Jodds of Rally = 0 0%
YMDay 8828.00 8659.00 Ave Spread on SD 288.78
Possible HIGH for Sell Day 8950.15 8964.68 8970.61] 53% 47% Jbased on Ave Penetration of BD of 12215 StdD 51.85
Possible HIGH for Sell Day 8895.55 8928.36 8931.20|100% 97% jbased on Ave Rally of 29355 StdD 143.74
Possible LOW for Sell Day 8465.27 8510.66 8522.87] 63% 60% jbased on Ave Buy Day Violation on SD of 13673 StdD 61.68
Mon, Dec 01 willbe & Sell day. YM therefore has a 53% chance of making & high above 8828.00 andupto 8950.15 hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 8602.00 andupto 8895.55 hased on Ave Rally
therefore has a 63%  chance of making a Low below 8602.00 anddownto 8465.27 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made  Last




Monday December 1%, 2008

Today was a Sell day. Well the odds of making lower lows did come true. Only TF had a rally
for the day session, we had very high odds of getting back above the Buy day low and the
other 3 failed to rally.

Tomorrow is SS day. As such we closed way below the Buy day low and we have 86% chance
of getting back above these lows at some point tomorrow.

ITuesday. December 02, 2008

24H Day JCurrent  High Low Last
The Sell Day HIGH was 897.50 1st 870.75 1st i ES 897.50 813.00 815.75 -79.50

TTT Data for trading US Index Futures on:

The Sell Day LOW was 813.00 813.00 $SPX 888.61 815.69 816.21  -80.03
The Buy Day LOW was §75.00 880.25 881.21 ES Day 870.75 813.00 Ave Spread on SSD 32,86
Possible HIGH for Sell Short Day 908.65 882.1 53% 50% Jbased on Ave Penetration of SD of 1115 StdD  5.38
Possible HIGH for Sell Short Day 913.03 915.98 87% 83% Jbased on Ave 3 Day Rally of 38.03 StdD  18.11
Possible LOW for Sell Short Day 800.15 798.46 53% 50% fbased on Ave of Sell Day Violation on SS days of 12.85 StdD  5.20
Tue, Dec 02 wilbea  SellShort  day. ES therefore has a 53% chance of making & high above 897.50 andupto 908.65 hased on Ave Penetration of SD

therefore has a 87%  chance of making a high above 875.00 andupto 913.03  hased on Ave 3 Day Rally

therefore has a 53% chance of making a Low below 813.00 anddownto 800.15 based on Ave of Sell Day Violation on SS days
The 24 hour High has & 53% chance of being made  1st
Tue, Dec 02 wilbea  SellShort  day. ES Day therefore has a 50% chance of making & high above 870.75 andupto 882.71  hased on Ave Penetration of SD

therefore has a 83%  chance of making a high above 880.25 andupto 915.98 hased on Ave 3 Day Rally

therefore has a 50% chance of making a Low helow 813.00 anddownto T798.46 hasedon Ave of Sell Day Violation on SS days
The Day sess High has : 49% chance of being made  1st

TF24h TFDay . $Rut | 24H Day JCurrent  High Low Last

The Sell Day HIGH was 473.00 1st 462.00 1st 466.54 Only TF 473.00 12.40 #7.00  -55.70
The Sell Day LOW was 412.40 412.40 41599 $RUT 466.54 415.99 MT1.07T  -56.07
The Buy Day LOW was 46010 46010 461.56 TF Day 462.00 2.4 Ave Spreadon | SSD 21.92
Possible HIGH for Sell Short Day 480.98 470.19 474.28] 51% 49% Jbased on Ave Penetration of SD of T1.98 StdD 3.4
Possible HIGH for Sell Short Day 434.84 482.93 433.48] 88% 88% Jbased on Ave 3 Day Rally of 2474 StdD  11.70
Possible LOW for Sell Short Day 403.14 402.25 406.71] 47% 44% fbased on Ave of Sell Day Violation on SS days of 9.26 StdD  3.30
Tue,Dec 02 wilbea  SellShort day. TF therefore has a 51%  chance of making a high above 473.00 andupto 480.98 based on Ave Penetration of SD

therefore has a 88%  chance of making & high ahove 460.10 andupto 484.84 hased on Ave 3 Day Rally

therefore has a 47%  chance of making a Low below 41240 anddownto 403.14  based on Ave of Sell Day Violation on SS days
The 24 hour High has & 47% chance of being made Last
Tue, Dec 02 wilbea SellShort day. TF Day therefore has a 49%  chance of making a high above 462.00 andupto 47019  based on Ave Penetration of SD

therefore has a 88%  chance of making a high above 460.10 andupto 482.93  hased on Ave 3 Day Rally

therefore has a 44°%  chance of making a Low helow #1240 anddownto 40225 hased on Ave of Sell Day Violation on SS days
The Daz SEess Hiﬁh has : 58% chance of being made  Last

HO 24h HQ Day $NDX 24H Day JCurrent  High Low Last

The Sell Day HIGH was 1188.25 1st 1159.25 1st 1156.53 Only HO 1188.25 1090.25 109450  -91.50
The Sell Day LOW was 1090.25 1090.25 1091.16 $HDX 1156.53 1091.16 109116 -94.59
The Buy Day LOW was 1171.25 1171.25 1171.82 HO Day  1157.75 1090.25 Ave Spreadon | SSD 54.39
Possible HIGH for Sell Short Day 1207.74 1180.06 177147 54% 50% Jbased on Ave Penetration of SD of 19.49 StdD  8.87
Possible HIGH for Sell Short Day 1230.57 1226.26 1224.36] 86% 85% Jbased on Ave 3 Day Rally of 59.32 StdD  26.25
Possible LOW for Sell Short Day 1065.49 1065.03 1068.29] 47% 47% Jbased on Ave of Sell Day Violation on SS days of 2476 StdD  8.16
Tue, Dec 02 wilbea  SellShort  day. HO therefore has a 54%  chance of making a high above 1188.25 and upto 1207.74 based on Ave Penetration of SD

therefore has a 88%  chance of making a high above 1171.25 and up to 1230.57 based on Ave 3 Day Rally

therefore has a 47%  chance of making a Low below 1090.25 and downto 1065.49 based on Ave of Sell Day Violation on SS days
The 24 hour High has & 53% chance of being mace 1st
Tue,Dec 02 wilbea  SellShort  day. HO Day therefore has a 50% chance of making a high above 1159.25 and up to 1180.06 hased on Ave Penetration of SD

therefore has a 85%  chance of making & high ahove 1171.25 and up to 1226.26 hased on Ave 3 Day Rally

therefore has a 47%  chance of making a Low below 1090.25 and downto 1065.03 based on Ave of Sell Day Violation on SS days
The Day sess High has : 50% chance of being made  Last

YM 24h YM day $INDU § 24H  Day JCurrent  High Low Last

The Sell Day HIGH was 5533.00 1st §625.00 1st §527.05 Only YM 8833.00 8127.00 8139.00 -682.00
The Sell Day LOW was 8127.00 §127.00 §141.36 $INDU  8827.05 8141.36 8149.09 -679.95
The Buy Day LOW was §602.00 8659.00 867269 YMDay 8625.00 8127.00 Ave Spreadon | SSD 288.78
Possible HIGH for Sell Short Day 8926.54 8718.95 8925.11] 50% 50% Jbased on Ave Penetration of SD of 93.54 StdD 4476
Possible HIGH for Sell Short Day 8926.00 8962.60 8963.17] 88% 86% Jbased on Ave 3 Day Rally of 32400 StdD 157.83
Possible LOW for Sell Short Da 8004.00 $008.13 8031.54] 49% 51% jbased on Ave of Sell Day Violation on SS days of 123.00 StdD 46.47
Tue,Dec 02 wilbea  SellShort  day. YM therefore has a 50% chance of making a high above 8833.00 andupto 8926.54 hased on Ave Penetration of SD

therefore has a 88%  chance of making a high above 8602.00 andupto 8926.00 hased on Ave 3 Day Rally

therefore has a 49%  chance of making a Low below 8127.00 anddownto 800400 bhased on Ave of Sell Day Violation on SS days

The 24 hour High has a 50% chance of beiﬁ made Last




Tuesday December 2" | 2008
Today was a SS day. All four markets had a failed Positive 3 Day Rally today. ES and TF had
TVGR in effect all day. All closed on the highs as per the rule but the recovery to the Buy day
low was too big to accomplish. However it shows again that it is ok to be long on a SS day

when these circumstances occur.

Tomorrow is a Buy day. we should expect a Decline on Buy days. We have small odds of
making higher highs and over 60% chances of making lower lows. We also have over 60%
odds of making the lows last.

TTT Data for trading US Index Futures on:

IWednesday, December 03, 2008

24H Day JCurrent  High Low Last

odds of Decline > 10 90%

The 24 hour Low has a 61% chance of being made

Last

The SellShort Day HIGH was 850.75 Last 850.75 Last 850.54 Only ES 850.75 813.00 848.50 32.75 Jodds of Decline > 20 72%
The SellShort Day LOW was §13.00 817.75 $SPX 850.54 817.94 848.81 32.60 Jodds of Decline = 0 0%
ES Day 850.75 811.75 Ave Spread on BD 32.92
Possible HIGH for Buy Day 866.06 865.95 866.17)] 38% 38% |based on Ave Penetration of SSD of 1531 StdD  5.03
Possible LOW for Buy Day 812.66 814.75 817.391100% 95% Jbased on Ave Decline of 38.09 StdD 18.89
Possible LOW for Blz Day 796.11 301.01 800.43] 66% 66% jbased on Ave SS D.n/ Violation on BD of 16.39 StdD  8.27
Wed, Dec 03 willbe a Buy day. ES therefore has a 38%  chance of making a high above 850.75 andupto 866.06 based on Ave Penetration of SSD
therefore has a 100% chance of making & Low below 850.75 anddownto 812.66 hased on Ave Decline
therefore has a 66%  chance of making a Low helow 813.00 anddownto 796.11 hasedon Ave SS Day Violation on BD
The 24 hour Low has a 65% chance of being macle Last
P B 00 e S
Wed, Dec 03 willbe a Buy day. ES Day therefore has a 38%  chance of making & high ahove 850.75 andupto 865.95 based on Ave Penetration of SSD
therefore has a 95%  chance of making a Low helow 850.75 anddownto 81475 based on Ave Decline
therefore has a 66% chance of making a Low helow 817.75 anddownto 801.01 based on Ave 5SS Day Violstion on BD
The Day sess Low has 67% chance of heing made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline > 10 83%
The SellShort Day HIGH was 443.50 Last 443.50 Last 441 .83 Only TF 443.50 H71.70 441.60 23.40 Jodds of Decline > 15 67%
The SellShort Day LOW was 417.70 417.70 41978 $RUT 441.83 419.78 441.82 24.75 Jodds of Decline = 0 1%
TF Day 443.50 H71.70 Ave Spread on BD 21.96
Possible HIGH for Buy Day 453.80 453.58 451.65] 38% 37% |based on Ave Penetration of SSD of 10.30 StdD 324
Possible LOW for Buy Day 418.80 420.56 421.58] 99% 99% |based on Ave Decline of 2470 StdD  11.86
Possible LOW for Bln/ Day 408.11 407.84 410.30] 63% 62% Jbased on Ave SS Day Violation on BD of 9.59 StdD 472
Wed, Dec 03 willbe a Buy day. TF therefore has a 38%  chance of making a high above 443.50 andupto 453.80 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low helow 443.50 anddownto 418.80 hased on Ave Decline
therefore has a 63%  chance of making a Low helow M#M7.70 anddownto 408.11 based on Ave SS Day Violation on BD
The 24 hour Low has & 64% chance of beina macle Last
Wed, Dec 03 willbe a Buy day. TF Day therefore hasa 37%  chance of making & high ahove 443.50 andupto 453.58 based on Ave Penetration of S3D
therefore has a 99%  chance of making a Low below 443.50 anddownto 420.56 based on Ave Decline
therefore has a 62%  chance of making a Low helow M7.70 anddownto 407.84 basedon Ave SS Day Violstion on BD
The Daz sess Low has 59% chance of beina made  Last
HO 24h HQ Day $HDX 24H  Day JCurrent  High Low Last odds of Decline > 20 94%
The SeliShort Day HIGH was 1136.00 Last 1136.00 Last 1132.93 Only HO 1136.00 1089.50 1133.00 38.50 Jodds of Decline > 25  83%
The SeliShort Day LOW was 1089.50 1090.25 1091.04 $HDX 1132.93 1091.04  1130.00 38.84Jodds of Decline = 0 1%
HO Day = 1136.00 1090.25 Ave Spread on BD 54.29
Possible HIGH for Buy Day 1153.02 1152.75 1150.07 43% 39% Jbased on Ave Penetration of SSD of 17.02 StdD  6.16
Possible LOW for Buy Day 1076.28 1081.60 1081.54] 99% 99% |based on Ave Decline of 59.72 StdD  27.04
Possible LOW for Buy Day 1066.67 1065.95 1066.28 ]| 61% 58% Ibased on Ave SS Day Violation on BD of 22.83 StdD  10.25
Wed, Dec 03 willbe a Buy day. HO therefore has a 43%  chance of making a high above 1136.00 and upto 1153.02 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low helow 1136.00 and downto 1076.28 hased on Ave Decline
therefore has a 61%  chance of making a Low helow 1089.50 and downto 1066.67 hased on Ave SS Day Violation on BD
The 24 hour Low has & 63% chance of being macle Last
Wed, Dec 03 willbe a Buy day. NO Day therefore has a 39%  chance of making a high abhove 1136.00 and up to 1152.75 hased on Ave Penetration of SSD
therefore has a 99%  chance of making a Low helow 1136.00 and downto 1081.60 hased on Ave Decline
therefore has a 58%  chance of making a Low below 1090.25 and downto 1065.95 hbased on Ave SS Day Violation on BD
The Day sess Low has 70% chance of being made  Last
YM 24h YM day $IHDU 24H Day JCurrent  High Low Last odds of Decline > 100  87%
The SellShort Day HIGH was 8443.00 Last 5443.00 Last 843717 Only YM 8443.00 8129.00 8430.00  291.00 Jodds of Decline > 150  75%
The SellShort Day LOW was §129.00 8136.00 §143.51 $INDU 843717 8143.51 8419.09  270.00 Jodds of Decline = 0 0%
YMDay 8443.00 8136.00 Ave Spread on BD 289.10
Possible HIGH for Buy Day 8559.66 8571.70 8558.93] 37% 38% Jbased on Ave Penetration of SSD of 116.66 StdD 37.22
Possible LOW for Buy Day 8113.52 8129.97 8140.04]1100% 95% Jbased on Ave Decline of 32948 StdD 163.53
Possible LOW for Buy Day 7976.15 7984.90 7988.10] 61% 61% Ibased on Ave SS Day Violation on BD of 15285 StdD 7211
Wed, Dec 03 willbe a Buy day. YM therefore has a 37%  chance of making a high above 8443.00 andupto 8559.66 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 8443.00 anddownto 8113.52 bhased on Ave Decline
therefore has a 61%  chance of making a Low helow 8129.00 anddownto 7976.15 based on Ave SS Day Violation on BD




Wednesday December 3, 2008

Today was a Buy day. We did get a Decline overnight but it failed to make new lows. Often
after a failed positive 3 day rally, the move up on the buy day will try to achieve what was
missed on the SS day.

Tomorrow is Sell Day. Having closed on the highs , and having a 50% chance of higher highs,
the momentum may take us a little higher. However we already have achieved the average
rally for a Sell day and we have 60% odds of making lower lows.

TTT Data for trading US Index Futl.llres on: __IThursday, December 04, 2008

24H  Day JCurrent  High Low Last odds of Rally > 10 W%
The Buy Day HIGH was av3rs 87375 Only ES 373.75 826.00 868.25 19.25 Jodds of |Rally = 20 66%
The Buy Day LOVY was G26.00 1st 82625 1st $SPX 37312 827.60 870.74 193 Jodds of Rally = ¢ L
ES Day 373.75 826.25 Ave Spread on SD |32.92
Possible HIGH for Sell Day 386.72 339.72 888.60] 52% 46% [based on Ave Penetration of BD of 12,97 StdDy 5.67
Possible HIGH for Sell Day 359.T6 356.95 855.48 | 100% 95°% Qbased on Ave Rally of 3376 StdD|  16.60
Possible LOW for Sell Day 307.83 307.07 809.77] 61% 59% Jbased on Ave Buy Day Violation on 5D of 18147 StdD .05
Thu, Dec 04 wil be a Sell day. ES therefore has a 52%  chance of making & high above 3T3.7% andupto 886.72 hased on Ave Penetration of BD
therefore has & 100%  chance of making & high ahove 326.00  and upto 859.76  based on Ave Rally
therefore has & 61%  chance of making a Low below 82600 and downto  807.83  baszed on Ave Buy Day Violation on 5D
The 24 hour High has a 51% chance of being made Last
Thu, Dec 04 willbe a Sell day. ES Day therefore has a 46%  chance of making a high above 873.75 andupto 889.72  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 8$26.25 andupto 856.95 based on Ave Rally
therefore has a 59%  chance of making & Low below $26.2% anddownto 807.07 based on Ave Buy Day Wiolation on S0
The Day sezz High has 53% chance of being mads  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally > 10 32%
The Buy Day HIGH was 457 6O 437 B0 456.48 Only TF 457.60 428.80 453.40 12,50 Jodds of Rally > 15 58%
The Buy Day LOVY was 42580 1st 42580 1st 430.86 $RUT 456.48 430.86 453,76 11.94 Jodds of Rally = ¢ L
TF Day 457.60 428.80 Ave Spread on SO |21.96
Possible HIGH for Sell Day 466,31 467.23 465.99] 48% 48°% Jbased on Ave Penetration of BD of 3.1 StdD| 358
Possible HIGH for Sell Day 450.67 449.61 448.66 | 100% 96% Jbased on Ave Rally of .87 StdD 10,43
Possible LOW for Sell Day H17.18 416.80 419.59) 61%  59% Jbased on Ave Buy Day Violation on 5D of 11.62 StdDy 5.1
Thu, Dec 04 will be & Sell day. TF therefore has & 48%  chance of making a high above 45760 and upto 466.31  based on Ave Penetration of BD
therefore haz a 100% chance of making & high abave 42880 andupto 450.67 based on Ave Rally
therefore haz a 61%  chance of making a Low below 42880 anddownto 41748  based on Ave Buy Day VYialation on S0
The 24 hour High has & 58% chance of being mads 15t
Thu, Dec 04 wil be a Sell day. TF Day therefore haz a 48%  chance of making a high above 45760  and upto 467.23  hased on Ave Penetration of BD
therefore has & 96%  chance of making a high above 42880 andupto 449.61  based on Ave Rally
therefore has & 59%  chance of making a Low below 42880 and downto 416,80  bazed on Ave Buy Day Violation on 5D
The Daz TETT Hiﬁh has : 56% chance of being made 1st
HQ 24h HG Day $HDX 24H | Day JCurrent | High Low Last odds of Rally > 20 844
The Buy Day HIGH was 1166.50 116650 1166.20 Only HQ 1166.50 1096.00 1156.75 23.75 Jodds of |Rally > 25 T6%
The Buy Day LOW was 1036.00 1st 1099.00 1st 1101 B3 $HDX 1166.20 1101.63 1166.20 36.20 Jodds of Rally = ¢ 0%
HO Day | 1166.50 1099.00 Ave Spread on SD |54.29
Possible HIGH for Sell Day 1189.56 1191.03 1191.20] 46% 46% Jbased on Ave Penetration of BD of 2306 StdD 857
Possible HIGH for Sell Day 1146.28 1145.11 114487 | 100% 95% [based on Ave Rally of 50.28 StdD 23.04
Possible LOW for Sell D 1067.63 1061&?0 1072.05] 62% 1% Qbased on Ave BlE Dﬂ’ Violation on 5D of 2837 StdD 12,27
Thu, Dec 04 wil be a Sell day. HG therefore haz a 46%  chance of making a high above 1166.5¢ and up to 1189.56  bhazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 109600 and up to 1146.28 baszed on &ve Rally
therefore has & 62%  chance of making a Low below 1096.00 and dovwwnto 1067.63  based on Ave Buy Day Violstion on D
The 24 hour High has & 54% chance of being mads 15t
Thu, Dec 04 will be & Sell day. HO Day therefore has a 46%  chance of making a high above 1166.50 and up to 1191.03  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 109900 and up to 1145.11  hazed on &ve Rally
therefore haz a 61%  chance of making a Low below 1099.0¢ and downto 1068.70 based on Ave Buy Day Violation on S0
The Cay sess High has 50% chance of being made Last
YM 24h YM day $Inpu 24H | Day |Current | High Low Last odds of Rally > 104 5%
The Buy Day HIGH was 8625.00 862500 862419 Only M 362500 8230.00 8582.00  150.00 Jodds of Rally > 150 8%
The Buy Day LOVY was 523000 1st 231100 1st 823415 $inpuy 362419 823415 8591.69 172,60 Jodds of Rally = ¢ L
YMDay | 8625.00 8231.00 Ave Spread on SO |289.10
Possible HIGH for Sell Day ST4L36 3761.63 8763.45] 53% 47% [based on Ave Penetration of BD of 11936 StdD  51.85
Possible HIGH for Sell Day 8522.T6 850036 8491.35]100% 96°% [bhased on Ave Rally of (292,76  StdD| 143.97
Possible LOW for Sell Day 3086.50 307467 8076.21] 63% 61% Jbased on Ave Buy Day Violation on 5D of 14350  StdD  §5.27
Thu, Dec 04 will be & Sell day. YW therefore has & 53%  chance of making a high above 8625.00 and up to 874436 based on Ave Penetration of BD
therefore has & 100%  chance of making & high ahove $230.00 and up to 8522.716 based on &ve Rally
therefore haz a 63%  chance of making a Low below $230.00 and downto 8086.50 based on Ave Buy Day Violation on S0

The 24 hour High has a 50% chance of being made Last




Thursday December 4™, 2008

As mentioned in last night's report, today was a Sell day. We did make new highs and sold off
from there. We came close of making lower lows.

Tomorrow is SS day. Tomorrow's action will depend on what will happens overnight. If we gap
down below the Buy day low at the open tomorrow, we will have a 86% chance of getting
above these lows. If not we may just continue the end of day rally to complete the 3 day rally.

TTT Data for trading US Index Futures on:

IFriday. December 05, 2008

24H Day JCurrent  High Low Last
The Sell Day HIGH was §75.50 1st 875.50 1st ES 875.50 832.00 847.50 -21.00
The Sell Day LOW was §32.00 §32.00 1 $SPX 875.60 833.60 845.22  -25.52
The Buy Day LOW was 826.00 82625 827 60 ES Day 875.50 832.00 Ave Spreadon  SSD 32,92
Possible HIGH for Sell Short Day 886.65 887.46 46§ 52% 49% |based on Ave Penetration of SD of 1115 StdD  5.38
Possible HIGH for Sell Short Day 864.03 861.98 86% 82% Jbased on Ave 3 Day Rally of 38.03 StdD  18.16
Possible LOW for Sell Short Da 819.15 817.46 52% 49% Jbased on Ave of Sell Day Violation on SS days of 12.85 StdD  5.20
Fri,Dec05 wilbea SellShort day. ES therefore has a 52% chance of making & high above 87550 andupto 886.65 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 826.00 andupto 864.03 based on Ave 3 Day Rally
therefore has a 52% chance of making a Low helow 832,00 anddownto 819.15 based on Ave of Sell Day Yiolation on SS days
The 24 hour High has a 51% chance of heing made  1st
Fri,Dec05 wilbhea SellShort day. ES Day therefore hasa 49%  chance of making a high above 87550 andupto 887.46  based on Ave Penetration of SD
therefore has a 82% chance of making a high above 826.25 andupto 861.98 hased on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 832.00 anddownto 817.46 based on Ave of Sell Day Yiolation on SS days
chance of being made  1st
TF 24h TFDay $Rut | 244 Day [Current  High Low Last
The Sell Day HIGH was 462.90 1st 46290 1st 461 .97 Only TF 462.90 430.50 41,60  -11.50
The Sell Day LOW was 43050 43050 43240 $RUT 461.97 432.40 439.53 1423
The Buy Day LOW was 4238.80 425.80 430.86 TF Day 462.90 430.50 Ave Spreadon | SSD 121,96
Possible HIGH for Sell Short Day 470.88 471.09 469.71§ 51°% 48% Jbased on Ave Penetration of SD of T7.98 StdD 3.4
Possible HIGH for Sell Short Day 453.54 451.63 452.78) 87% 87% Jbased on Ave 3 Day Rally of 2474 StdD  11.73
Possible LOW for Sell Short Day 421.24 420.35 423.12] 47% 43% fbased on Ave of Sell Day Violation on SS days of 9.2 StdD  3.30
Fri,Dec05 wilbhea SellShort day. TF therefore has a 51%  chance of making & high above 462.90 andupto 470.88  based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 428.80 andupto 453.54 hased on &ve 3 Day Rally
therefore has a 47%  chance of making a Low below 430.50 anddownto 421.24 based on Ave of Sell Day Yiolation on SS days
The 24 hour High has & 49% chance of heing made Last
Fri,Dec05 wilhea SellShort day. TFDay therefore hasa 48%  chance of making a high above 462,90 and upto 471.09  based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 428.80 andupto 451.63  hased on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 430.50 anddownto 420.35 based on Ave of Sell Day Yiolation on SS days
chance of being made  Last
HO 24h HQ Day $NDX J 24H Day JCurrent  High Low Last
The Sell Day HIGH was 1169.00 1st 1169.00 1st 1168.65 Only HO 1169.00 1109.00 113500 -21.00
The Sell Day LOW was 1109.00 1109.00 111066 $NDX 1168.65 1110.66 127,75  -38.45
The Buy Day LOW was 1096.00 1099.00 1101.63 HO Day  1169.00 1109.00 Ave Spreadon | SSD 54.29
Possible HIGH for Sell Short Day 1188.49 1189.81 1189.29] 53% 49% Jbased on Ave Penetration of SD of 19.49 StdD  8.87
Possible HIGH for Sell Short Day 1155.32 1154.01 1154.67] 85% 84% Jbased on Ave 3 Day Rally of 59.32 StdD  26.32
Possible LOW for Sell Short Day 1084.88 1083.78 1088.53 ] 48% 47% fbased on Ave of Sell Day Violation on SS days of 2413 StdD  8.16
Fri,Dec05 wilbea SellShort day. HO therefore has & 53%  chance of making & high above 1169.00 andupto 1188.49 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1096.00 and upto 1155.32  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1109.00 anddownto 108488 hased on Ave of Sell Day Violation on SS days
The 24 hour High has a 51% chance of beinmle 1st
Fri,Dec05 wilbea SellShort day. HO Day therefore hasa 49%  chance of making a high above 1169.00 and upto 1189.81 hased on Ave Penetration of SD
therefore has a 84% chance of making a high above 1099.00 and upto 1154.01  based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1109.00 and downto 1083.78 hased on Ave of Sell Day Violation on SS days
The Dax sess Hiﬁh has 51% chance of being made  Last
YM 24h YM day $INDU  § 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 8634.00 1st 8634.00 1st 8631.99 Only YM 8634.00 8255.00 8402.00 -177.00
The Sell Day LOW was §255.00 §255.00 §259.40 $INDU  8631.99 8259.40 8376.24 -215.45
The Buy Day LOW was §230.00 8231.00 823415 YMDay 8634.00 8255.00 Ave Spreadon | SSD 289.10
Possible HIGH for Sell Short Day 8721.54 8721.95 8730.05] 49% 49% Jbased on Ave Penetration of SD of 93.54 StdD 4476
Possible HIGH for Sell Short Day 8554.00 8534.60 8524.63] 87% 85% Jbased on Ave 3 Day Rally of 32400 StdD 158.10
Possible LOW for Sell Short Day 8132.00 8136.13 8149.58] 48% 51% Jbased on Ave of Sell Day Violation on SS days of 123.00 StdD 46.47
Fri,Dec05 wilbea SellShort day. YM therefore has a 49%  chance of making a high above 8634.00 andupto 8727.54 hased on Ave Penetration of SD
therefore has a 87%  chance of making a high above 8230.00 andupto 8554.00 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 8255.00 anddownto 8132.00 hased on Ave of Sell Day Violation on SS days
The 24 hour High has a 51% chance of being made  Last




Friday December 5", 2008
Today was a SS day. After testing the overnight lows and reaching the projected lows, all 4
markets rallied and reached the projected 3 day rally highs.

Monday is a Buy day. We should expect a Decline on Buy days and all odds point that way.
TTT Data for trading US Index Futures on: __|Monday, December 08, 2008

24H | Day JCurrent  High Low Last oildls of Decline =10 90%
The SellShart Day HIGH was 57920 Last 57950 Last 57942 ES 79,50 #T.00 72,50 25.00 Jodds of Decline > 20 |T3%
The Sellshart Day LOVW was 517.00 g17.00 $SPX #7942 184 87607 3085 odds of Decline =0 |0%
ES Day 879.50 §17.00 Ave Spread on BD |33.28
Posgsible HIGH for Buy Day 895.06 894,95 895.291 39% 39% Jbased on Ave Penetration of 55D of [15.56 StdD 513
Possible LOW for Buy Day 841.53 843,65 846.40 | 100°% 95% Jbased on Ave Decline of |37.92 St 13.91
Possible LOW for Buy Day 800.11 B00.26 800.90] 65% 65% Jbased on Ave 55 Day Violation on BD of |16.89 St 8.27
Mon, Dec 05 wilbe a Buy day. ES therefore haz a 39%  chance of making a high above 879.50 andupto 895.06  haszed on Ave Penetration of S50
therefare has a 100%  chance of making & Low below 879.50 anddownto 84158  based on Ave Decline
therefore haz a 65%  chance of making a Low below BIT.00 anddownto 800011 based on Ave S5 Day Yidlation on BD
The 24 hour Low has & 3% chance of being made Last
Mon, Dec 05 wilbe a Buy day. ES Day therefore haz a 39%  chance of making a high above 87950 andupto 89495  hased on Ave Penetration of S50
therefore haz a 95%  chance of making a Low below 879.50 anddownto 843.65  based on Ave Decline
therefare has a 65%  chance of making a Laow below BT.00 anddownto S00.26  based on Ave 35 Day Yidlation on BD
The Day sess Loww has 5% chance of being made. Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odids of Decline =10 34%
The SellShart Day HIGH was 451 B0 Last 46160 Last 481.09 Only TF 451,60 422,00 45580 1430 Jodds of Decline =15 |66%
The SellShort Dary LOW was 42200 42200 42370 $RUT 461109 423.70 46109 .56 Jodds of Decline =0 1%
TF Day 461.60 422.00 Ave Spread on BD |22.18
Possible HIGH for Buy Day 472.02 471.82 47107 ] 39% 38% Jbased on Ave Penetration of 55D of [10.42 StdD 330
Possible LOW for Buy Day 437.03 438.77 H0.96] 99%  99% Jbased on Ave Decline of  |24.57 St 11.87
Possible LOW for Buy Day 2.1 41214 4221 63% 61% Jbased on Ave 55 Day Violation on BD of |9.59 St 4.72
Mon, Dec 05 wilbe a Buy day. TF therefore haz a 39%  chance of making a high above 46160 and upto 472,02  haszed on Ave Penetration of S50
therefore has a 99%  chance of making & Low below 461,60 anddownto  437.03  basedon Ave Decline
therefore has a 63%  chance of making a Low below 42200 anddownto 241 based on Ave S5 Day Yiolation on BD
The 24 hour Low has & 63% chance of being made Last
Mon, Dec 05 wilbe a Buy day. TF Day therefore haz a 38%  chance of making a high above 46160 and upto 471.82  hased on Ave Penetration of S50
therefore haz a 99%  chance of making a Low below 46160 anddownto 43877 based on Ave Decline
therefore has a 61%  chance of making & Low below 422,00 anddownto #1244 based on Ave S5 Day Yiolstion on BD
The Day sess Loy has 58% chance of being made. Last
HG 24h HO Day $HDX 24H  Day JCurrent  High Low Last odds of Decline > 20 34%
The Sellshart Day HIGH was 1181.00 Last 1181.00 Last 1180.09 Only HG 1181.00 109500 117300 4300 Jodds of Decline > 25 |§4%
The Sellshort Day LOW was 109500 1095.00 1096.09 $HDX. | 1180.09 1096.08  NMTT8T 5042 Jodds of Decline=0 1%
HG Day | 1131.00 1095.00 Ave Spread on BD |54.68
Possible HIGH for Buy Day 1193.H 1198.18 1197.72] 44% 40% Jbhased on Ave Penetration of 55D of [1T.# StdD 6,30
Possible LOW for Buy Day 1121.53 1126.82 1128.96] 99% 99% Qbased on Ave Decline of |59.47 St 27.07
Possible LOW for Buy Day 107217 1070.7T0 1071.33] 60% 58% Qbased on Ave 5S Day Violation on BD of |22.83 St 10.25
Mon, Dec 08 wilbe a Buy day. N therefore haz a % chance of making a high above 118100 and upto 1984 bazed on &ve Penetration of 550
therefore hasz a 99%  chance of making a Low below 1M31.00 and dovwnto  1121.53  hased on Ave Decline
therefore has a 60%  chance of making a Low below 1095.00 and dovwnto 107247  based on Ave S5 Day Yiolation on BD
The 24 hour Low has & 62% chance of being made Last
Mon, Dec 05 wilbe a Buy day. NO Day therefore haz a 40%  chance of making a high above 118100 and upto 119813  based on Ave Penetration of S5D
therefore haz a 99%  chance of making a Low below 18100 and dovwnto 1126.82  hased on Ave Decline
therefore hasz a 58%  chance of making a Low below 1095.00 and dovento  10T0.T0  hased on Awve S5 Day Yiolation on BD
The Day sess Loy has 8% chance of being made. Last
YM 24h YM Day $INDU  § 24H | Day JCurrent  High Low Last odds of Decline > 100 38%
The Sellshart Day HIGH was 555400 Last 5654.00 Last SE56.47 Only M 63400 F116.00 361200 210.00 Jodds of Decline = 150 |T5%
The SellShort Dary LOV was G116.00 5116.00 5118.50 $INDU | 8686.47 B118.50 363542 25913 Jodds of Decline =0 |0%
YM Day  8684.00 8116.00 Ave Spread on BD |292.54
Possible HIGH for Buy Day 8802.33 81442 8810.48] 38% 19% Jhased on Ave Penetration of 55D of [118.83 StdD 33.09
Possible LOW for Buy Day 8355.93 837230 8390.52 1100% 95% Qbased on Ave Decline of [328.03 StdD 163.67
Possible LOW for Buy Day 1963.15 T964.90 7963.09] 60% 60% gbased on Ave S5 Day Violation on BD of 15285 StdD T211
Mon, Dec 05 wil be & Buy day. M therefore has a 38%  chance of making a high above 8684.00 and upto 880283 based on Ave Penetration of S50
therefore haz a 100%  chance of making & Low below 868400 and downto 835598 haszedon Ave Decline
therefore haz a 60%  chance of making a Low below 811600 and dovwnto T963.15  hased on Ave S5 Day Wiolation on BD
The 24 hour Low has & 59% chance of being made Last




Monday December 8", 2008

Today was a Buy day. We failed to get a Decline today which has only happened a few times
this year. This is very unusual and demonstrate that the trend may be switching to more of a
bullish trend. At the open | was looking for an excuse to short however within 1 hour of the
open TVGR took effect, prompted me to look for longs.

Tomorrow will be a Sell Day. Most of the Rally has been accomplished and we have strong
odds of making lower lows.

TTT Data for trading US Indéx Futdres on: iTuesda , December 09, 2008

24H Day JCurrent  High Low Last odds of Rally > 10 90%
The Buy Day HIGH was 919.25 919.25 Only ES 919.25 867.50 904.50  32.00 Jodds of Rally > 20 66%
The Buy Day LOWY was 867.50 1st 892.75 1st $SPX 918.57 882.71 909.70  33.63 Jodds of Rally = 0 0%

ES Day 919.25 892.75
53% 46% Jbased on Ave Penetration of BD

Ave Spread on SD 33.28
of 12.70 StdD  5.67

Possible HIGH for Sell Day 931.95 934.83

Possible HIGH for Sell Day 901.45 923.69 100% 95% jbased on Ave Rally of 33.95 StdD  16.72
Possible LOW for Sell Day 849.33 873.57 864.88] 60% 59% fbased on Ave Buy Day Violation on SD of 1817 StdD  8.05
Tue,Dec 09  wilbea Sell day. ES therefore has a 53% chance of making & high ahove 919.25 andupto 931.95 hased on Ave Penetration of BD

therefore has a 100% chance of making a high above 867.50 andupto 901.45 hased on Ave Rally

therefore has a 60% chance of making a Low below 867.50 anddownto 849.33 based on Ave Buy Day Violation on SD
The 24 hour Hiﬁh has a 51% chance of being made Last
Tue,Dec 09  wilbea Sell day. ES Day therefore has a 46%  chance of making a high above 919.25 andupto 93483  based on Ave Penetration of BD

therefore has a 95%  chance of making a high above 892.75 andupto 923.69 based on Ave Rally

therefore has a 59% chance of making a Low helow 892.75 anddownto 873.57 based on Ave Buy Day Violation on SD
The Day sess High has 54% chance of being made  1st

_ TF2ah TFDay $Rut | 24H Day JCurrent  High Low Last odds of Rally > 10 83%
The Buy Day HIGH was 434.50 454.50 48366 Only TF 484.50 453.20 481.00  24.20 Jodds of Rally > 15 59%
The Buy Day LOW was 453.20 1st 465.00 1st 465.31 $RUT 483.66 465.31 481.38  20.29 fodds of Rally = 0 0%
TF Day 484.50 468.00 Ave Spread on SD 2218
Possible HIGH for Sell Day 493.13 494.02 493.06 | 49% 49% Jbased on Ave Penetration of BD of 8.63 StdD  3.59
Possible HIGH for Sell Day 475.23 438.98 483.281100% 96% jbased on Ave Rally of 22.03 StdD  10.52
Possible LOW for Sell Day 441.58 456.00 454.04] 60% 59% Jbased on Ave Buy Day Violation on SD of 11.62 StdD  5.01
Tue, Dec 09  wilbea Sell day. TF therefore has a 49%  chance of making a high above 48450 andupto 49313  hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 453.20 andupto 475.23  hased on Ave Rally
therefore has a 60% chance of making a Low below 453.20 anddownto 441.58 based on Ave Buy Day Violation on SD
The 24 hour Hiah has a 58% chance of being made 1st
Tue,Dec 09  wilbea Sell day. TF Day therefore has a 49%  chance of making a high above 484.50 andupto 494.02  based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 468.00 andupto 488.98  based on Ave Rally
therefore has a 59%  chance of making a Low below 468.00 anddownto 456.00 based on Ave Buy Day Yiolation on SD
The Day sess High has : 57% chance of being made  1st
HO 24h HQ Day $NDX J 24H Day JCurrent  High Low Last odds of Rally > 20 84%
The Buy Day HIGH was 1237.75 1237.75 123718 Only HO 1237.75 1170.75 1212.25 34.25 Jodds of Rally > 25 76%
The Buy Day LOW was 1170.75 1st 1195.25 1st 1196.91 $NDX 1237.18 1196.91 1225.06  47.19 Jodds of Rally = 0 0%
HO Day  1237.75 1195.25 Ave Spread on SD |54.68
Possible HIGH for Sell Day 1260.25 1261.68 1261.55] 46% 46% Jbased on Ave Penetration of BD of 22,50 StdD  8.56
Possible HIGH for Sell Day 1221.31 1241.67 1240.46 1 100% 95% jbased on Ave Rally of  50.56 StdD  23.23
Possible LOW for Sell Day 1142.38 1164.95 1167.33] 61% 60% Jbased on Ave Buy Day Violation on SD of 28.37 StdD 12,27
Tue,Dec 09  wilbea Sell day. HO therefore has a 46%  chance of making a high above 1237.75 andupto 1260.25 hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 1170.75 and upto 1221.31  based on Ave Rally
therefore has a 61%  chance of making a Low below 1170.75 anddownto 1142.38 based on Ave Buy Day Violation on SD
The 24 hour High has a 54% chance of beinmde 1st
Tue, Dec 09  wilbea Sell day. NO Day therefore has a 46%  chance of making a high above 1237.75 andupto 1261.68 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1195.25 andupto 1241.67 based on Ave Rally
therefore has a 60% chance of making a Low below 1195.25 anddownto 116495 hased on Ave Buy Day Violation on SD
The Dax Sess High has 49% chance of being made  Last
YM 24h YM day $INDU | 24H  Day JCurrent  High Low Last odds of Rally > 100 85%
The Buy Day HIGH was 9025.00 9025.00 9026.41 Only YM 9025.00 8571.00 8875.00  263.00 Jodds of Rally > 150 69%
The Buy Day LOW was 8571.00 1st 8803.00 1st 8637.49 $INDU  9026.41 8637.49 893418 298.76 Jodds of Rally = 0 0%
YMDay 9025.00 8803.00 Ave Spread on SD |292.54
Possible HIGH for Sell Day 9M41.79 9158.32 9161.91] 54% 48% Jbased on Ave Penetration of BD of 11679 StdD 5185
Possible HIGH for Sell Day 8865.15 9074.09 8896.441100% 96% jbased on Ave Rally of 29415 StdD 14489
Possible LOW for Sell Day §427.50 8646.67 8479.55] 63% 60% fbased on Ave Buy Day Violation on SD of 143,50 StdD 65.27
Tue,Dec 09  wilbea Sell day. YM therefore has a 54%  chance of making & high above 9025.00 andupto 9141.79  hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 8571.00 andupto 8865.15 based on Ave Rally
therefore has a 63%  chance of making a Low below 8571.00 anddownto 8427.50 hased on Ave Buy Day Violation on SD

The 24 hour High has a 50% chance of being made Last




Tuesday December 9™, 2008
Today was a Sell day. TF and NQ made higher highs and TF reversed right at the projected

high, and all of them retraced most of the day.

Tomorrow is SS day. Since we made an inside day bar today, indicating indecision, and TTT
being in the middle of the rally, we could go either way. My feeling is we will continue the rally,
however only time will tell.

TTT Data for trading US Index Futures on:

IWednesday. December 10, 2008

chance of beiﬂ made

24H Day JCurrent  High Low Last
The Sell Day HIGH was 916.25 1st 916.25 1st 916.26 ES 916.25 884.50 889.75  -15.00
The Sell Day LOW was 858450 §54.50 8585.38 $SPX 916.26 885.38 888.67 -21.03
The Buy Day LOW was 867.50 89275 882.71 ES Day 916.25 884.50 Ave Spreadon  SSD 33.28
Possible HIGH for Sell Short Day 921.23 928.01 927.92] 53% 50% Jbased on Ave Penetration of SD of 10.98 StdD  5.38
Possible HIGH for Sell Short Day 905.76 928.74 916.65] 86% 83% Jbased on Ave 3 Day Rally of 38.26 StdD  18.30
Possible LOW for Sell Short Day 871.60 869.95 871.68] 53% 50% gbased on Ave of Sell D'.n/ Violation on SS days of 12.90 StdD  5.24
Wed Dec10 wilbea  SellShort  day. ES therefore has a 53%  chance of making a high above 916.25 andupto 927.23  based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 867.50 andupto 905.76  based on Ave 3 Day Rally
therefore has a 53% chance of making a Low helow 88450 anddownto 871.60 basedon Ave of Sell Day Yiolation on SS days
The 24 hour Hiﬁh has & 50% chance of beina made  1st
Wed, Dec10 wilbea  SellShort  day. ES Day therefore has a 50% chance of making & high ahove 916.25 andupto 928.01 based on Ave Penetration of SD
therefore has a 83%  chance of making a high above 892.75 andupto 928.74 hased on Ave 3 Day Rally
therefore has a 50% chance of making & Low helow 884.50 anddownto 869.95 based on Ave of Sell Day Violation on SS days
chance of being made  1st
TF24h TFDay $Rut | 24H Day [Current = High Low Last
The Sell Day HIGH was 49310 1st 49310 1st 49178 Only TF 493.10 461.10 468.90  -11.60
The Sell Day LOW was 461.10 461.10 46281 $RUT 491.78 462.81 465.71 1567
The Buy Day LOW was 453.20 465.00 465.31 TF Day 493.10 461.10 Ave Spreadon | SSD 22,18
Possible HIGH for Sell Short Day 501.08 501.29 499.52| 50% 48% Jbased on Ave Penetration of SD of T7.98 StdD 3.4
Possible HIGH for Sell Short Day 478.05 490.98 487.36 | 88% 88% Jbased on Ave 3 Day Rally of 2485 StdD  11.81
Possible LOW for Sell Short Day 451.86 450.99 453.55] 48% 44% jbased on Ave of Sell Day Violation on SS days of 9.24 StdD  3.32
Wed, Dec10 wilbea  SellShort  day. TF therefore has a 50% chance of making a high above 49310 andupto 501.08 hased on Ave Penetration of SD
therefore has a 88%  chance of making a high above 453.20 andupto 478.05 hased on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 46110 anddownto 451.86 based on Ave of Sell Day Yiolation on SS days
The 24 hour High has a 50% chance of being made  Last
Wed, Dec 10 wilbea  SellShort  day. TFDay therefore hasa 48%  chance of making a high above 49310 andupto 501.29  bhased on Ave Penetration of SD
therefore has a 88%  chance of making a high above 468.00 andupto 490.98 based on Ave 3 Day Rally
therefore has a 4% chance of making a Low helow 46110 anddownto 450,99  based on Ave of Sell Day Violation on S5 days
chance of being made  Last
HO 24h HQ Day $HDX | 24H Day JCurrent  High Low Last
The Sell Day HIGH was 1252.50 Last 1252.50 Last 1251.56 Only HO 1252.50 1200.50 1218.00 6.00
The Sell Day LOW was 1200.50 1201.00 120214 $HDX 1251.56 120214 121245 1261
The Buy Day LOW was 1170.75 1195.25 1196.91 HO Day = 1252.50 1201.00 Ave Spreadon  SSD 54.68
Possible HIGH for Sell Short Day 1271.81 1273.09 127197 54% 50% Jbased on Ave Penetration of SD of 19.31 StdD  8.88
Possible HIGH for Sell Short Day 1230.45 1250.66 1250.33] 85% 84% Jbased on Ave 3 Day Rally of 59.70 StdD  26.56
Possible LOW for Sell Short Day 1176.63 1176.08 1180.24] 49% 48% jbased on Ave of Sell Day Violation on SS days of 23.87 StdD 8.8
Wed, Dec10 wilbhea  SellShort  day. HO therefore has a 54%  chance of making & high above 1252.50 andupto 1271.81 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 1170.75 andupto 1230.45 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1200.50 anddownto 1176.63 based on Ave of Sell Day Violation on SS days
The 24 hour Hiﬁh has & 50% chance of being made  1st
Wed, Dec10 wilbhea  SellShort  day. HO Day therefore has a 50% chance of making & high above 1252.50 andupto 1273.09 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1195.25 andupto 1250.66 hased on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1201.00 and downto 1176.08 hased on Ave of Sell Day Violation on SS days
chance of heing made  1st
YM 24h YM day $INDU | 24H Day JCurrent | High Low Last
The Sell Day HIGH was 5935.00 1st §924.00 1st 5934.10 Only YM 8935.00 8644.00 8725.00 -150.00
The Sell Day LOW was 8644.00 8644.00 8651.74 $INDU 893410 8651.74  8691.33 -242.85
The Buy Day LOW was 8571.00 8803.00 8637 .49 YMDay 8924.00 8644.00 Ave Spreadon  SSD 292.54
Possible HIGH for Sell Short Day 9027.45 9016.85 9031.07] 50% 50% jbased on Ave Penetration of SD of 9245 StdD  #4.80
Possible HIGH for Sell Short Day 8896.86 9108.79 8930.28] 88% 85% Jbased on Ave 3 Day Rally of 32586 StdD 159.21
Possible LOW for Sell Short Day $520.59 §524.63 8541.16 | 49% 51% fbased on Ave of Sell Day Violation on SS days of 12341  StdD 46.85
Wed, Dec10 wilhea  SellShort  day. YM therefore has a 50% chance of making & high above 8935.00 andupto 9027.45 hased on Ave Penetration of SD
therefore has a 88%  chance of making a high above 8571.00 and upto 8896.86 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 8644.00 anddownto 8520.59 hased on Ave of Sell Day Violation on SS days
The 24 hour High has & 52% Last




Wednesday December 10", 2008

Today was a SS day. Since markets had already achieved the objective for the 3 day rally,
they attempted a rally that stalled again at the projected 3 day rally.

Again today is an inside day candle, therefore markets are still undecided.

Tomorrow will be a Buy day. On Buy days we should anticipate a decline from the SS day
high. The decline was started today and could continue tomorrow as we do have over 60%
chance of making a lower low.

TTT Data for trading US Index Futures on: IThursday. December 11, 2008

24H | Day JCurrent High Low Last odds of Decline > 10 0%
The SellShort Day HIGH was 0575 15t a03.75 1t ang.27 Only ES 908.75 384.50 896.50 7.00 Jodids of Decline = 20 |T2%
The SellShort Day LOWY was 884 50 88450 $SPX 908.27 885.45 899.24| 1057 Jodds of Decline = ¢ %
ES Day 908.75 88450 Ave Spread on BO 3347
Possible HIGH for Buy Day 92507 52496 524951 40% 40°% Jbased on Ave Penetration of 55D of |16.32 StdDd 544
Possible LOW for Buy Day 3.5 872.90 §75.251100% 94% Jbased on Ave Decline of 31.60 StdD 1891
Possible LOW for Buy Day 367.61 B67.T6 367.94] 64% 64% Qbased on Ave 55 Day Violation on BD of 16.89 StdD 827
Thu, Dec: 11 wilbe a Buy day. ES therefore has a W% chance of making a high above $08.75 andupto 925.071  based on Ave Penetration of S50
therefore has a 1M0%  chance of making & Low below 0875 anddownto 87115  based on Ave Decline
therefore has a 4%  chance of making a Low below 33450 and downto B867.61  based on Ave 55 Day Yiolation on BD
The 24 hour Loww haz & 58% chance of being made 1st
Thu, Dec 11 wil be a Buy day. ES Day therefore has a 4% chance of making & high above 308.75 andupto 92496  based on Ave Penetration of S50
therefore has a $4%  chance of making a Low below 908.75 anddownto 872,90  baszed on Ave Decline
therefore has a 64%  chance of making & Low below 383450 anddownto 867.76  baszed on Ave S5 Day Yiolation on BD
The Day sess Low has 1% chance of being made 1st
TF 24h TF Day $Rut 24H | Day JCurrent | High Low Last odds of Decline = 10 83%
The SellShort Day HIGH was 453 60 1st 48360 1st 481.72 Only TF 483.60 466.30 47730 8.90 Jodds of Decline > 15 |65%
The SellShort Day LOWVY was 466 30 466,30 467 &0 $RUT 481.72 467.60 476.40 10,69 Jodds of Decline = ¢ 1%
TF Day 483.60 466.30 Ave Spread on BD (2212
Possible HIGH for Buy Day 4944 494.23 492101 40%  38% Jbased on Ave Penetration of 550D of 1081 St 346
Possible LOW for Buy Day 459.23 450,77 461,59 99% 98°% Jbased on Ave Decline of 2437 StdD|  11.87
Possible LOW for Buy Day 456.71 456.44 458.12] 62% 60% Jbased on Ave 55 Day Violation on BD of 9.59 Sty 472
Thu, Dec 11 wilbea Buy day. TF therefore has a M  chance of making a high above 483.60 andupto 4944  based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 483.60 and downto  459.23  baszed on Ave Decline
therefore has a 2%  chance of making a Low below 466.30 and downto 456.71  based on Ave 55 Day Yiolation on BD
The 24 hour Lowy has & 53% chance of being mads 1st
Thu, Dec 11 willbe s Buy day. TF Day therefore has a 38%  chance of making a high above 48360 and upto 494.23  based on Ave Penstration of S50
therefore has a 98°%  chance of making & Low below 48360 anddownto 460.77T  based on Ave Decline
therefore has a 60%  chance of making a Low below 466.30  and downto 456,44 based on Ave 55 Day Yiolation on BD
The Day sess Low has §4% chance of being made 1st
HG 24h HGO Day FHDX 24H | Day JCurrent High Low Last odids of Decline > 20 93%
The Sellshort Day HIGH was 124025 1st 1237.25 15t 123653 Only HQ 124025 1203.25 1218.50 1.50 Jodds of Decline > 25 |§3%
The SellShaort Day LOWY was 120325 1203.25 1203.72 $NDX 1236.53 1203.72 122238 9.93 Jodids of Decline = ¢ 1%
HO Day | 1237.25 1203.25 Ave Spread on BD |54.46
Possible HIGH for Buy Day 1258.75 1255.63 1255.32 ] 4% 4% Jbased on Ave Penetration of S5D of 18.50 StdD 6.1
Possible LOW for Buy Day 1181.3% 1183.07 1185.406] 99% 98% Jbased on Ave Decline of 58.86 StdD 27.06
Possible LOW for Buy Day 1180.42 1178.95 1178.96 ] 59% 57% Jbased on Ave S5 Day Violation on BD of 22,83 StdD 10,25
Thu, Dec: 11 wilbe a Buy day. HO therefore has a 4% chance of making a high above 1240.25 and up to 1258.75  based on Ave Penetration of S50
therefore has a 99°%  chance of making & Low below 124025 and downto 1181.39  based on Ave Decline
therefore has a 59%  chance of making a Low below 1203.25 and downto 1180.42  based on Ave S5 Day Yiolation on BD
The 24 hour Loww has & 6% chance of beinﬁ made 1st
Thu, Dec 11 willbe a Buy day. HO Day therefore has a #%  chance of making a high shove 123725 andupto 1255.63 based on Ave Penetration of S50
therefore has a 98%  chance of making a Low below 1237.25 and downto 1183.07  based on Ave Decline
therefore has a 5T%  chance of making & Low below 1203.25 and downto 1178.95 based on Ave 35 Day Yiolation on BD
The Dax zexs Lovy has 65% chance of being made 1st
¥M 24h YM day $Inpu 24H | Day JCurrent | High Low Last odds of Decline = 100 33%
The SellShaort Day HIGH was 8851100 1st 8851.00 1st 8a79.22 Only YM 8881.00 364000 8728.00 8.00 Jodds of Decline > 150 |T4%
The Sellshort Day LOWY was SE40.00 G640.00 G645.33 $Inpu 8879.22 8646.33 8761.42 70,09 Jodds of Decline = ¢ L
YM Day | 8881.00 83640.00 Ave Spread on BO |291.91
Possible HIGH for Buy Day S007.00 H0138.00 90431 38% 40% Jbased on Ave Penetration of 550 of 126,00 StdD 4110
Possible LOW for Buy Day 3555.63 3569.30 8586.32 1100% 94% Jbased on Ave Decline of (32537  StdD 16367
Possible LOW for Buy Day 3487.15 3488.90 §490.92 ] 59% 59% Jbased on Ave 55 Day Violation on BD of 152,85 StdD 7211
Thu, Dec 11 wil be a Buy cay. VM therefore has a 38%  chance of making a high above 338100 andupto 9007.00 baszed on Lve Penetration of S50
therefore has a 100%  chance of making & Low below 338100 and dowwnto 855563 based on Ave Decline
therefore has a 5%%  chance of making & Low below 364000 and downto 8487.15  based on Ave S5 Day Yiolation on BD
The 24 hour Lowe has & 64% chance of being mads 1st




Thursday December 11™, 2008

Today was a Buy day and it went according to plan as we tested yesterday's highs and failed
to take them out, just to reverse and make new lows and we knew we had 60% chance of that
happening. All but TF nailed the projected TTT lows.

Tomorrow is a Sell day. We have a 60% chance of making lower lows and this has been
accomplished already after hours. Should we open lower then the Buy day low we will have
very high odds of getting back above these lows as we should normally get a rally on Sell

days.

TTT Data for trading US Index Futures on:

IFriday, December 12, 2008

24H  Day JCurrent | High Low Last odds of Rally > 10 0%
The Buy Day HGH was a04.50 a04 50 Only ES 904.50 867.50 87450 -20.75 Jodds of Rally = 20 6T%
The Buy Day LOW was 867 .50 | Last 867 .50 Last $5PX 20463 868,73 873,59 -25.65 Jodds of Rally = ¢ 0%
ES Day 904.50 367.50 Ave Spread on S0 (3347
Possible HIGH for Sell Day 917.20 $20.03 52% 46% jbased on Ave Penetration of BD of 1270 St 567
Possible HIGH for Sell Day 901.64 393.34 896.93 1100% 95% Jbased on Ave Rally of 3414 SulD 16.33
Possible LOW for Sell Day 849.33 $48.55 850.90] 59% 59% Qbased on Ave Buy Day Vielation on 5D of 1847 StdD 305
Fri, Dec12 will be a Sell day. ES therefore has a 52%  chance of making a high ahove 0450 and upto $M7.20 baszed on Ave Penetration of BD
therefore has a 100%  chance of making & high above 367.50 andupto 90164 based on Ave Rally
therefore has a 59%  chance of making a Low below 367.50 anddowwnto 843.33  based on Ave Buy Day Yiolstion on SD
The 24 hour High bas & 47% chance of being made 1st
Fri, Dec 12 will be a Sell day. ES Day  therefore has a 46%  chance of making a high above 0450 and upto 920.08  baszed on Ave Penetration of BD
therefare has a 95%  chance of making a high abave 367.50 andupto 393.34  based on Ave Rally
therefore has a 59%  chance of making a Lo below 367.50 anddownto 8§48.55  based on Ave Buy Day Yiolstion on 5D
The Day sezz High has 53% chance of being made st
TF 24h TF Day $Rut 24H | Day |Current . High Low Last odds of Rally = 18 33%
The Buy Day HGH was 475.20 474 B0 47836 Only TF 475.20 443.50 H8.40 0 -23.20 Jodds of Rally = 15 59%
The By Day LOW was 44350 | Last 44350 Last 447 43 $RUT 476.36 M1.43 451,21 -25.19% Jodds of Rally = @ 0%
TF Day 474.60 43.50 Ave Spread on sb 2212
Possible HIGH for Sell Day 483.83 45410 485.73 ] 49% 49% Jbased on Ave Penetration of BD of 3.63 StdDd 3461
Possible HIGH for Sell Day 465.75 454.53 465.51 | 100% 96% Jbased on Ave Rally of (22,25 StdD 10.65
Possible LOW for Sell Day 431.88 431.61 436.33] 59% 59% Jbased on Ave Buy Day Vielation on 5D of 11.62 St 5.0
Fri, Dec 12 will be a Sell day. TF therefare has a 49%  chance of making a high above 475.20 and upto 483.83  based on &ve Penetration of BD
therefore has a 100%  chance of making & high above 443.50 and upto 465.75  baszed on Ave Rally
therefare has a 59%  chance of making a Lovy below 4350 anddownto 431838  based on Ave Buy Day Violation on 5D
The 24 hour High has & 58% chance of bheing made Last
Fri,Dec 12 will be a Sell day. TF Day therefore has a 48%  chance of making a high above 47460 and upto 43410 baszed on Ave Penetration of BD
therefore has a 96%  chance of making & high above 443.50 and upto 464.53  baszed on Ave Rally
therefare has a 59%  chance of making a Lowy below H3.50 anddownto 43161 based on Ave Buy Day Violation on 5D
The Day sezz High has 55% chance of being made Last
HQ 24h HG Day FHDX 24H  Day JCurrent | High Low Last odds of Rally > 20 34%
The By Day HIGH was 123175 123175 1223.02 Only HQ 1231.75 177.00 1189.25  -29.75 Jodds of Rally = 25 1%
The Buy Day LOW was 1177.00 Last 117700 Last 1176.11 $HDX 1229.02 1176.11 1180.46 -41.92 Jodds of Rally = 0%
HG Day | 1231.75 T177.00 Ave Spread on SD |54.46
Possible HIGH for Sell Day 1254.05 1255.44 1253.12] 471% 47% Jbased on Ave Penetration of BD of 22,30 StdD 859
Possible HIGH for Sell Day 1227.95 1223.56 1219.81 [100% 95% [bhased on Ave Rally of 5095 StlD| 2347
Possible LOW for Sell Day 1148.63 1146.70 1146.53 ] 60% 59% Jbased on Ave Buy Day Vielation on 5D of 28.3T StdD 1227
Fri,Dec 12 will be a Sell day. HO therefore has & 47%  chance of making a high above 123175 and upto 125405  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above MMITH and upto 122795 bhased on Ave Rally
therefore has a 60%  chance of making a Love below TITT.00 and dovwnto 1148.63  based on Ave Buy Day Violstion on 5D
The 24 hour High has a 50% chance of being made Last
Fri,Dec 12 will be a Sell day. HO Day therefore has a 41%  chance of making a high abave 1231.75 and upta 1255.44 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above MTITH and upto 1223.56  based on Ave Rally
therefore has a 59%  chance of making a Love below PTT00 and dovwnto 146,70 based on Ave Buy Day Violstion on 5D
The Day sess High has : 47% chance of being made 1st
¥M 24h YM day $Inpu 24H | Day |Current | High Low Last odds of Rally > 104 5%
The Buy Day HGH was §792.00 &792.00 8803.45 Only YM 8792.00 8491.00 857300 -119.00 Jodds of Rally = 150 69%
The Buy Day LOW was 5491.00 Last 543100 Last 851276 $IHDU 8809.45 8512.76 8565.09 -196.33 Jodds of Rally = @ 0%
YMDay  8792.00 3491.00 Ave Spread on S0 291
Possible HIGH for Sell Day 8908.79 8925.32 8944.95] 53% 47% Jbased on Ave Penetration of BD of M6.7%9 StdD  51.35
Possible HIGH for Sell Day 8786.01 876017 8TT2.181100% 96% [based on Ave Rally of 29501  StdD| 14559
Possible LOW for Sell Day 3347.50 333461 8354.82] 62% 60% Jbased on Ave Buy Day Violation on SD of [ 143.50 St 65.27
Fri, Dec12 will be a Sell day. VM therefore has a 53%  chance of making & high above 379200 and upto 3908.79  based on Ave Penetration of BD
therefore has a 100%  chance of making & high above 349100 and upto 3786.011  based on Ave Rally
therefore has a 62%  chance of making a Low below 349100 and dowwnto 8347.50  based on Ave Buy Day VWiolation on S0
The 24 hour High bas & 47% chance of being made 1st




Friday December 12", 2008

As mentioned in last night's report, today was a Sell day and as such should we open below
the Buy day low we had very high odds of making it atleast above yesterday's lows. We
opened at the projected lows and rallied slowly but surely all day and TF even reached the it's
projected high.

Monday will be a SS day. Having closed on the highs today and although we only have a 50-
50 chance of making higher highs, the residual momentum and the fact that most didn't reach

their average 3 day rally potential, this rally could continue and reach objectives.
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TTT Data for trading US Index Futures on: __IMonday, December 15, 2008

24H | Day JCurrent High Low Last

The Sell Day HIGH was 856,50 Last 88650 Last Only ES 886,50 828,75 385,50 11.00
The Sell Day LOW was 828.75 84600 85135 $SPX 883.24 851,35 879.73 614
The Buy Day LOW was 867.50 867 .50 965.73 ES Day 386.50 346.00 Ave Spread on S50 (3347
Possible HIGH for Sell Short Day 897.48 398.26 33490 52% 49% Jbased on Ave Penetration of 5D of 10,98 StdD 5.38
Possible HIGH for Sell Short Day 905.80 30319 902,551 86°% 83% Jbased on Ave 3 Day Rally of 38.30 StlD 1837
Possible LOW for Sell Short Day 815.85 331.45 B37.65] 52% 49% Qbased on Ave of Sell Day Violation on S5 days of 12,90 StlD 524
Mon, Dec15  wilbea  SellShort  day. ES therefore has & 52%  chance of making a high above 886.50 andupto 89748  based on Ave Penetration of 5D

therefore haz a 836%  chance of making a high above 867.50 andupto $05.80  based on Ave 3 Day Rally

therefore has & 52%  chance of making a Loww below 828.715 anddownto 81585  based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made Last
Mon, Dec 15 wilbea  SellShort day. ES Day therefore has & 49%  chance of making a high ahove 886.50 andupto 898.26  bhased on Awve Penetration of S0

therefore haz a 33%  chance of making a high above 867.50 andupto $03.1%  based on Ave 3 Day Rally

therefore has & 49%  chance of making a Lowy below 846.00 and downto 83145  based on Ave of Sell Day Violation on 55 days
The Day sess High has : 46% chance of being made  Last

TF 24h TF Day $Put 24H | Day JCurrent High Low Last

The Sell Day HIGH was 471 60 |Last 471 .20 Last 465 43 Only TF 471.60 425,80 470,20 21,80
The Sell Day LOWY was 42580 43570 44071 $RUT 468,43 440,71 468,43 17.22
The Buy Day LOW was 44350 44350 447 43 TF Day 471.20 435.70 Ave Spread on S50 (2212
Possible HIGH for Sell Short Day 479.58 479.39% 47617 4%%  47% Jbased on Ave Penetration of SD of |[T.98 stlDd 3.4
Possible HIGH for Sell Short Day 468.43 466.37 469.39] 88°% 88% Jbased on Ave 3 Day Rally of 2493 SulD 1133
Possible LOW for Sell Short Day 416.56 425.59 431.45 ] 47%  43% Jbased on Ave of Sell Day Violation on SS days of 9.24 sStlD 3.32
Mon, Dec 15 wilbea  SellShort  day. TF therefore has & 49%  chance of making a high above 471.60 andupto 479.58  based on Ave Penetration of 5D

therefore has a 38%  chance of making a high above 443.50 andupto 468.43  bhased on Ave 3 Day Rally

therefore has & 47%  chance of making & Lowy below 425.80 and downto 41656 based on Ave of Sell Day Violstion on 55 days
The 24 hour High has a 55% chance of being made Last
Mon, Dec 15 wilbea  SellShort  day. TF Day therefore has a 47%  chance of making a high above 471.20 andupto 479.3%  based on Ave Penetration of 5D

therefore haz a 38%  chance of making a high above 443.50 andupto 466.37  based on Ave 3 Day Rally

therefore has & 43%  chance of making a Lowy below 435.710 and downto 42559  based on Ave of Sell Day Violstion on 55 days
The Day sess High has : 50% chance of being made  Last

HG 24h HG Day $HDX 24H | Day JCurrent High Low Last

The Sell Day HIGH was 1216.73 |Last 121675 Last 121200 Only HQ 1216.75 1135.00 1215.00 2500
The Sell Day LOW was 1135.00 115675 115715 $NDX 1212.00 115715 1206.65 26.19
The Buy Day LOW was 1177.00 1177.00 117611 HO Day | 1216.75 1156.75 Ave Spread on S50 (5446
Possible HIGH for Sell Short Day 1236.06 1237.34 1232.41] 53%  49% Jbased on Ave Penetration of SD of  15.3 StdD .88
Possible HIGH for Sell Short Day 1236.84 1232.1 1229.32] 85% 84% Jbased on Ave 3 Day Rally of 59.84 SuD 26.T
Possible LOW for Sell Short Day 1111.13 1131.83 1135.25] 48%  47% Jbased on Ave of Sell Day Violation on 55 days of 2387 StdD 318
Maon, Dec 15 wilbe s  SellShort  day. HO therefore haz & 53%  chance of making a high above 1216.75 and upto 1236.06  based on Ave Penetration of S0

therefore has a 38%  chance of making a high ahove 1177.00 and upto 1236.84 baszed on &ve 3 Day Rally

therefore has & 48%  chance of making & Low below 1135.00 and downto 111143 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Mon, Dec 15 wilbea  SellShort  day. HO Day therefore has a 49%  chance of making a high above 1216.75 and upto 1237.34  based on Ave Penetration of S0

therefore haz a 34%  chance of making a high above 1T7.00 and upto 123221  baszed on Ave 3 Day Rally

therefore has & 47%  chance of making a Lowy below 1156.75 and downto 113183  bazed on Ave of Sell Day Yiolation on 35 days
The Day zess High has 51% chance of being made 1st

¥YM 24h YM day $Impu 24H | Day JCurrent High Low Last

The Sell Day HIGH was 8630.00 |Last 863000 Last BEg2 57 Only M 3680.00 3191.00 366400 24.00
The Sell Day LOW was 8191.00 528600 8347 51 $inpuy 8682.57 8347.81 8629.68 64.59
The Buy Day LOW was §491.00 549100 891276 YM Day | 863000 3286.00 Ave Spread on S50 2911
Possible HIGH for Sell Short Day 8772.45 377285 3779.54] 49°% 49% Jbased on Ave Penetration of SD of %245 StdD 4430
Possible HIGH for Sell Short Day 8816.63 3793.49 3304.33] 88°% 85% Jbased on Ave 3 Day Rally of (32563  StdD  159.67
Possible LOW for Sell Short Day 8070.58 3169.33 $239.73] 49% 52% Jbased on Ave of Sell Day Violation on 55 days of 12043  StdD 46.85
Mon, Dec 15 wilbea  SellShort  day. YM therefore has & 49%  chance of making a high above 8680.00 and upto 8772.45 hased on Ave Penetration of S0

therefore has a 88%  chance of making a high ahove 8491.00 and upto 8816.63 based on Ave 3 Day Rally

therefore haz a 49%  chance of making a Low below 8191.00 and downto 807058 based on Ave of Sell Day Yiolation on 55 days

The 24 hour High has a 60% chance of baing made 15t




Monday December 15", 2008

Today was a SS day. Friday's momentum helped in the overnight session however when we
saw the failure on the test of these highs at the open SS day took over the bias.

Tomorrow is a Buy Day, and by the way FOMC day. We do have over 60% chance of making
lower lows which would make us achieve the projected lows.

|ITuesday. December 16, 2008

24H Day JCurrent  High Low Last odds of Decline > 10 90%
§93.00 1st 885.75 1st 1 Only ES 893.00 856.25 872.50  -13.00 Jodds of Decline > 20  72%
§56.25 §56.25 $SPX 884.63 §51.12 868.57  -11.16 Jodds of Decline = 0 0%
ES Day 885.25 856.25 Ave Spread on BD (33.22

TTT Data for trading US Index Futures on:

The SellShort Day HIGH was
The SellShort Day LOW was

Possible HIGH for Buy Day 909.32 901.96 901.31] 39% 39% Jbased on Ave Penetration of SSD of 16.32 StdD 5.4
Possible LOW for Buy Day 855.36 849.83 100% 94% Jbased on Ave Decline of 37.64 StdD  18.97
Possible LOW for Buy Day 839.35 839.51 65% 65% Jbased on Ave SS Day Violation on BD of 16.90 StdD  8.30
Tue,Dec16  willbe a Buy day. ES therefore has a 39%  chance of making & high above 893.00 andupto 909.32  based on Ave Penetration of SSD
therefore has a 100% chance of making & Low below 893.00 anddownto 85536 hasedon Ave Decline
therefore has a 65%  chance of making a Low below 856.25 anddownto 839.35 based on Ave SS Day Violation on BD
The 24 hour Low has & 56% chance of beinﬁ made  1st
Tue,Dec16  willbe a Buy day. ES Day therefore has a 39% chance of making a high ahove 885.75 andupto 901.96 based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 885.75 anddownto 849.83 basedon Ave Decline
therefore has a 65%  chance of making a Low below 856.25 anddownto 839.51 based on Ave SS Day Violation on BD
The Day sess Low has 60% chance of being made  1st
TF24h TFDay ~ $Rut § 24H  Day [Current | High Low Last odds of Decline > 10  83%
The SellShort Day HIGH was 47420 1st 47040 1st 47094 Only TF 47420 441.80 455.50  -14.50 Jodds of Decline > 15  65%
The SellShort Day LOW was 441 .80 441 .80 44580 $RUT 470.94 45.80 452,57  -15.86 Jodds of Decline = 0 1%
TF Day 470.40 441.80 Ave Spread on BD 22.25
Possible HIGH for Buy Day 485.01 4581.03 481.32] 39% 38% Jbased on Ave Penetration of SSD of 10.81 StdD  3.46
Possible LOW for Buy Day 449.64 H1.35 450.63] 99% 98% jbased on Ave Decline of 2456 StdD  11.98
Possible LOW for Buy Day 431.95 431.68 436.11] 62% 61°% fbased on Ave SS Day Violation on BD of 9.85 StdD 483
Tue, Dec16  willbe a Buy day. TF therefore has a 39%  chance of making & high above 47420 andupto 485.01  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 47420 anddownto 449.64 based on &ve Decline
therefore has a 62%  chance of making a Low below M1.80 anddownto 431.95 based on Ave 5SS Day Yiolation on BD
The 24 hour Low has & 51% chance of being made  1st
Tue,Dec16  willbe a Buy day. TF Day therefore has a 38%  chance of making & high above 470.40 andupto 481.03  based on Ave Penetration of SSD
therefore has a 98%  chance of making a Low below 47040 anddownto 447.35 based on Ave Decline
therefore has a 61%  chance of making a Low below MM.80 anddownto 431.68 based on Ave SS Day Yiolation on BD
The Day sess Low has 62% chance of being made  1st
HO 24h HO Day $NDX | 24H Day JCurrent  High Low Last odds of Decline >20  93%
The SellShort Day HIGH was 1225.00 1st 121075 1st 1206.88 Only HQ 1225.00 1168.25 119400  -21.00 Jodds of Decline > 25  83%
The SellShort Day LOW was 1168.25 1168.25 1167 .45 $HDX | 1206.88 1167.45  1M181.87  -24.78 Jodds of Decline = 0 1%
HO Day  1210.25 1168.25 Ave Spread on BD 54.49
Possible HIGH for Buy Day 1243.50 1229.13 1225.67] 4% 40% jbased on Ave Penetration of SSD of 18.50 StdD  6.81
Possible LOW for Buy Day 1166.09 1156.49 1155.63] 99% 98% jbased on Ave Decline of 58.91 StdD 2717
Possible LOW for Buy Day 1145.35 1143.90 1142.63] 60% 57% jbased on Ave SS Day Violation on BD of 22,90 StdD  10.31
Tue, Dec16  willbe a Buy day. NO therefore has a 4%  chance of making a high above 1225.00 andupto 1243.50 hased on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 1225.00 and downto 1166.09 hased on Ave Decline
therefore has a 60% chance of making a Low below 1168.25 anddownto 1145.35 bhased on Ave SS Day Violation on BD
The 24 hour Lowy has & 58% chance of beiﬂ made  1st
Tue,Dec16  willbe a Buy day. NO Day therefore has a 40%  chance of making a high above 1210.75 andupto 122913  hased on Ave Penetration of SSD
therefore has a 98%  chance of making a Low below 1210.75 and downto 1156.49 hased on Ave Decline
therefore has a 57%  chance of making a Low below 1168.25 anddownto 1143.90 hased on Ave SS Day Violation on BD
The Day sess Low has 63% chance of being made  1st
YM 24h YM day $INDU  § 24H  Day JCurrent  High Low Last odds of Decline > 100  88%
The SellShort Day HIGH was §735.00 1st 8663.00 1st 8676.28 Only] YM 8735.00 8441.00  8584.00  -80.00 Jodds of Decline > 150 74%
The SellShart Day LOW was §441.00 5441.00 5469.03 $INDU | 8676.28 8469.03 856453  -65.15 Jodds of Decline = 0 0%
YMDay  8660.00 8441.00 Ave Spread on BD 291.94
Possible HIGH for Buy Day 8861.00 8800.00 8807.49] 38% 39% [based on Ave Penetration of SSD of 12600 StdD 41.10
Possible LOW for Buy Day 8408.84 8350.29 8382.481100% 94°% fbased on Ave Decline of 326116 StdD 16437
Possible LOW for Buy Day $288.22 8289.94 8314.07] 60% 60% Jbased on Ave SS Day Violation on BD of 152,78 StdD 7237
Tue,Dec16  wilbea Buy day. YM therefore has a 38%  chance of making a high above 8735.00 andupto 8861.00 hased on Ave Penetration of S5D
therefore has a 100% chance of making & Low below 8735.00 anddownto 8408.84 bhased on Ave Decline
therefore has a 60%  chance of making a Low below 8441.00 anddownto 8288.22 hased on Ave SS Day Violation on BD

The 24 hour Low has & 62% chance of being made 1st




Tuesday December 16™, 2008
Today was a Buy day. Again today we had a shallow Decline. We did have 60% of the low
made first, We gapped up, TVGR took effect and we reached the projected highs.

Tomorrow is Sell day. We already achieved the average rally, We have a 50/50 chance of
making a higher high, however we do have 60% chance of making a lower low.

TTT Data for trading US Index Futures on:  |Wednesday, December 17, 2008

24H  Day JCurrent  High Low Last odds of Rally > 10 90%
The Buy Day HIGH was 91500 915.00 914 66 ES Y1500 368,50 300 40.75 Jodds of Rally > 20 66%
The Buy Day LW veas 56550 1st 57575 st 871.53 $5PX ¥14.66 871.53 318 461 Jodds of Rally = 0 0%
ES Day 915.00 875.75 Ave Spread on S0 33,22
Possible HIGH for Sell Day 921.10 930.58 929.78] 51% 45% [based on Ave Penetration of BD of [12.70 St 5.67
Possible HIGH for Sell Day S02.45 S06.44 899.56 | 100" 95% Jbased on Ave Rally of 3395 StdD 16.84
Possible LOW for Sell Day 84991 856.74 §53.70) 60°% 60% Jbased on Ave Buy Day Violation on 5D of |18.59 St 8.23
Wed, Dec 17 will be a Sell day. ES therefore haz a 5%  chance of making a high above 915.00 and upto 927.10  based on Ave Penetration of BD
therefore has a 100%  chance of making & high above 868.50 andupto $02.45 baszed on Ave Rally
therefare has a 60%  chance of making a Low below 368.50 anddownto 84991 besed on Awe Buy Day Violstion on S0
The 24 hour High haz & 50% chance of being made Last
Wed, Dec 17 will be a Sell day. ES Day therefore has a 45%  chance of making a high above 915.00 and upto 930.58  based on A&ve Penetration of BD
therefore has a 95%  chance of making a high above 875.75 andupto $06.44  baszed on Ave Rally
therefare has a 0%  chance of making a Low below 87575 anddownto  856.74  based on Awe Buy Day Violstion on S0
The Day zess High has 55% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally > 10 83%
The Buy Day HIGH weas 451 50 43150 45284 Only TF 431.50 453.30 478.50 2430 Jodds of Rally = 15 60%
The Buy Day LW veas 45330 1st 45720 1st 456.32 $RUT 452,85 456,32 48235 30.23 Jodds of Rally = 0 0%
TF Day 481.50 45T7.20 Ave Spread on SO |22.25
Possible HIGH for Sell Day 490.13 491.00 492,221 49%  4%% Jbased on Ave Penetration of BD of |8.63 StdD 3.61
Possible HIGH for Sell Day 475.62 478.32 A74.441100% 96% Jbased on Ave Rally of [22.32 St 10,71
Passible LOW for Sell Day 41,56 445.39 44531 ] 60%  60% Jbased on Ave Buy Day Violation on S0 of [11.74 St 5.06
Wed, Dec 17 willbe a Sell day. TF therefore haz a 49%  chance of making a high above 48150 andupto 490.13  based on Ave Penetration of BD
therefore has a 100%  chance of making a high ahove 45330 andupto 475.62  based on Ave Rally
therefore haz a 60%  chance of making a Low below 453.30 anddownto 44156 based on Ave Buy Day Yiolstion on 5D
The 24 hour High has & 59% chance of being made 1st
Wed Dec 17 wilbe a Sell day. TF Day therefore hazs a 49%  chance of making a high abave 481.50  andupto 49100 hazed on Ave Penetration of BD
therefore haz a $6%  chance of making a high above 45720 andupto 478.32  hased on Ave Rally
therefore haz a 60%  chance of making a Low below 45720 anddownto 44539 based on Ave Buy Day Yiolstion on 5D
The Day sess High has 58% chance of being made 1st
HQ 24h HO Day $HDX 24H  Day JCurrent  High Low Last odds of Rally > 20 84%
The Buy Day HIGH was 124875 1245.75 1244 .51 Only HG 1248.75 188,25 123878 4475 odds of Rally > 25 %
The Buy Day LW veas 1189.25 1st 1196.00 1st 1194 .63 $HNDX | 124481 119463 124349 61.62 Jodds of Rally = 0 0%
HG Day | 1248.75 1196.00 Ave Spread on S0 5449
Passible HIGH for Sell Day 127105 1272.4 1268.91] 46% 36% Jbased on Ave Penetration of BD of |22.30 St 8.59
Possible HIGH for Sell Day 1240.06 1242.48 1238.231100% 95% Qbased on Ave Rally of |50.81 St 23.51
Possible LOW for Sell Day 1160.61 1165.91 1165.26] 61%  60% Jbased on Ave Buy Day Violation on 5D of 28.65 StdD 12,40
Wed, Dec 17 willbe a Sell day. HG therefore haz a 46%  chance of making a high above 1248.75 and upto 127105  based on Ave Penetration of BD
therefore haz a 100%  chance of making & high above 1189.25 and upto 124006  based on Ave Rally
therefore has a 1%  chance of making a Low below 118925 and downto 1160.61 based on Ave Buy Day Violation on 5D
The 24 hour High has & 55% chance of being made 1st
Wed, Dec 17 willbe a Sell day. NG Day therefore has a 46%  chance of making a high above 1248.75 and upto 127T2.4  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 1196.00 and upto 124248 based on Ave Rally
therefore has a 60%  chance of making a Low below 119600 and downto 116591 based on Ave Buy Day Violation on 5D

The Day sezs High has 50% chance of being made  Last

YM 24h YM day $INDU | 24H  Day JCurrent  High Low Last odds of Rally > 100 85%
The Buy Day HIGH weas A938.00 8933.00 8955.79 Only M £938.00 B547.00 389400 313.00 Jodds of Rally = 150 T0%
The Buy Day LOWY veas Ga47.00 1st 8593.00 1st 856565 $INDU | 8958.79 8565.65 392414 35961 Jodds of Rally = 0 0%
YM Day 893300 8593.00 Ave Spread on SO |291.94

Possible HIGH for Sell Day H054.79 9071.32 9094.29] 52% 46% Jbased on Ave Penetration of BD of [116.79 StdD 51.85
Possible HIGH for Sell Day 840,72 861,15 882398 1100% 96°% Jbased on Ave Rally of 29372 SwdD 145T1
Passible LOW for Sell Day §400.43 §435.64 BHMT.5T] 62% 61% Bbased on Ave Buy Day Violation on SD of  |[146.57  StdD 66,59
Wed, Dec 17 willbe a Sell day. Y therefore hasz a 52%  chance of making a high above 893800 andupto $054.79  based on Ave Penetration of BD

therefore haz a 100%  chance of making a high above 854700 and upto 8840.T2  based on Ave Rally

therefore has a 62%  chance of making a Low below B547.00 and dovwnto 400,43  based on Ave Buy Day Yiolation on SD

The 24 hour High has & 49% chance of being made Last




Wednesday December 17", 2008

Today was a Sell day. Having reached the average target for a Sell day at the close yesterday,
the markets declined overnight and gapped down at the open. TVGR took effect on ES but TF
closed the gap at the start. It took half the day to finally close the gap but when ES tried to
penetrate the previous day high it ran out of steam and pulled back. TF managed to penetrate
and stopped climbing at the projected highs.

Tomorrow is SS day. We close at or near the average 3 day rally for most indexes, and we
have same odds of making new highs as we have for making new lows.

So for me it could go either way, | can't say.
TTT Data for trading US Index Futures on:

IThursday. December 18, 2008

24H Day JCurrent  High Low Last
918.25 Last i Only ES 918.25 886.75 903.25 -9.50

The Sell Day HIGH was 918.25 Last

The Sell Day LOW was 886.75 §94 .50 / $SPX 918.85 895.94 904.42 -8.76
The Buy Day LOW was 866.50 875.75 871.53 ES Day 918.25 894.50 Ave Spread on SSD 133,22
Possible HIGH for Sell Short Day 929.12 930.01 52% 49% jbased on Ave Penetration of SD of 10.87 StdD  5.39
Possible HIGH for Sell Short Day 906.62 911.19 87% 83% jbased on Ave 3 Day Rally of 38.12 StdD  18.40
Possible LOW for Sell Short Day 873.85 879.95 51% 49% fbased on Ave of Sell Day Violation on SS days of 12.90 StdD  5.24
Thu,Dec18 willbea  SellShort day. ES therefare has a 52%  chance of making a high above 918.25 andupto 929.12  hased on Ave Penetration of SD

therefore has a 87%  chance of making a high above 868.50 andupto 906.62 hased on &ve 3 Day Rally

therefore has a 51%  chance of making a Low helow 886.75 anddownto 873.85 basedon Ave of Sell Day Yiolation on SS days
The 24 hour High has & 51% chance of beinﬁ mace Last
Thu,Dec18 willbea  SellShort day. ES Day therefore hasa 49%  chance of making a high above 918.25 andupto 930.01  based on Ave Penetration of SD

therefore has a 83%  chance of making a high above 875.75 andupto 911.19  based on Ave 3 Day Rally

therefore has a 49%  chance of making a Low helow 89450 anddownto 879.95 basedon Ave of Sell Day Yiolation on SS days
The Day sess High has : 45% chance of being made Last

TF24h TFDay Rut | 24H Day High Low Last

The Sell Day HIGH was 491.20 Last 491.20 Last 492.47 Only TF 491.20 471.00 483.00 4.00
The Sell Day LOW was 471.00 471.80 47515 $RUT 492.47 475.15 486.59 3.74
The Buy Day LOW was 453.30 457.20 456.32 TF Day 491.20 471.80 Ave Spread on SSD 22.25
Possible HIGH for Sell Short Day 499.05 499.39 500.08 ) 50% 46% jbased on Ave Penetration of SD of 7.85 Stdb  3.4H
Possible HIGH for Sell Short Day 478.31 480.13 478.31] 88% 88% jbased on Ave 3 Day Rally of 25.01 StdD  11.94
Possible LOW for Sell Short Day 461.76 461.69 465.89 ] 46% 43% Jbased on Ave of Sell Day Violation on SS days of 9.24 StdD  3.32
Thu,Dec18 willbea  SellShort  day. TF therefore has a 50% chance of making a high above 491.20 andupto 499.05 based on Ave Penetration of SD

therefore has a 88%  chance of making a high above 453.30 andupto 478.31  based on Ave 3 Day Rally

therefore has a 46%  chance of making a Low helow 471.00 anddownto 461.76 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 53% chance of being mace Last
Thu,Dec18  wilbea  SellShort day. TF Day therefore hasa 46%  chance of making a high above 491.20 andupto 499.39  hased on Ave Penetration of SD

therefore has a 88%  chance of making a high above 457.20 andupto 480.13  bhased on Ave 3 Day Rally

therefore has a 43%  chance of making a Low below 471.80 anddownto 461.69 based on Ave of Sell Day Violation on SS days
The Day sess High has ; 49% chance of being made  Last

HQ 24h HO Day $HDX 24H  Day JCurrent  High Low Last

The Sell Day HIGH was 124475 Last 124475 Last 124218 Only [} 1244.75 1205.25 1228.50  -12.50
The Sell Day LOWY was 1205.25 121275 1211.46 $HDX 124218 1211.46 122586 -17.63
The Buy Day LOW was 1189.25 1196.00 1194 63 HQ Day | 124475 1212.75 Ave Spreadon | SSD 54.49
Possible HIGH for Sell Short Day 1263.81 1265.34 1262.59] 54% 49% jbased on Ave Penetration of SD of 19.06 StdD  38.88
Possible HIGH for Sell Short Day 1248.93 1250.90 1247.51] 85% 84% |based on Ave 3 Day Rally of 59.68 StdD  26.77
Possible LOW for Sell Short Da 1181.38 1187.83 1189.56 | 48% 46% jbased on Ave of Sell Dax Violation on SS (Iays of 23.87 StdD  38.18
Thu,Dec18 willbea  SellShort  day. HO therefore has a 54%  chance of making a high above 124475 and up to 1263.81 based on Ave Penetration of SD

therefore has a 88%  chance of making a high above 1189.25 andupto 1248.93 hased on Ave 3 Day Rally

therefore has a 48%  chance of making a Low below 1205.25 anddownto 1181.38 hased on Ave of Sell Day Violation on SS days
The 24 hour High has a 52% chance of being made 1st
Thu,Dec18 willbea  SellShort  day. HO Day therefore has a 49%  chance of making a high above 124475 andupto 1265.34 hased on &ve Penetration of SD

therefore has a 84%  chance of making a high above 1196.00 and upto 1250.90 hased on Ave 3 Day Rally

therefore has a 46%  chance of making a Low below 1212.75 anddownto 1187.83 based on Ave of Sell Day Violation on SS days

The Day sess High has : 52% chance of being made  1st

YM 24h YM day $impu 24H  Day JCurrent  High Low Last

The Sell Day HIGH was §940.00 Last §940.00 Last 8961.26 Only YM 8940.00 8685.00 8781.00 -110.00
The Sell Day LOW was 8685.00 8751.00 8778.07 $INDU  8961.26 8778.07 8824.34  -99.30
The Buy Day LOW was 8547.00 8593.00 856565 YMDay 8940.00 8751.00 Ave Spread on SSD 1291.94
Possible HIGH for Sell Short Day 9031.54 9032.85 9058.23] 50% 49% jbased on Ave Penetration of SD of 9154 StdD 4485
Possible HIGH for Sell Short Day 8871.50 8893.63 8855.93] 88% 85% Jbased on Ave 3 Day Rally of 32450 StdD 159.91
Possible LOW for Sell Short Da 8564.58 8634.38 8669.99] 49% 51% fbased on Ave of Sell Dax Violation on SS (Iays of 12043 StdD 46.85
Thu,Dec 18 willhea  SellShort day. YM therefore has a 50%  chance of making a high above 8940.00 andupto 9031.54 hased on Ave Penetration of SD

therefore has a 88%  chance of making a high above 8547.00 andupto 8871.50 based on Ave 3 Day Rally

therefore has a 49%  chance of making a Low helow 8685.00 anddownto 856458 based on Ave of Sell Day Violation on SS days

The 24 hour High has & 61% chance of being made 1st




Thursday December 18™, 2008

Today was SS day. Only TF managed to make a new high but not by much. Since the others
failed to follow then the markets went and tested the lows with ES reaching the precise
projected lows.

Tomorrow is a Buy day. Due to the end of day rally today only a partial average decline is in
place. We do however have a 60% chance of making lower lows tomorrow.

Also being quadruple witching Friday high volatility and whipsaw action could be expected.
TTT Data for trading US Index Futures on: __ |Friday, December 19, 2008

24H  Day JCurrent  High Low Last odds of Decline =10 0%
The Sellshart Day HIGH was 311.50 1st 909.75 1st ES 91150 873.50 892.00 1100 Jodds of Decline =20 72%
The Sellshart Day LOW was 87350 a73.50 $SPX $11.02 877.44 885.34  -19.08 Jodds of Decline = § 0%
ES Day 309.75 873.50 Ave Spread on BD |33.27
Possible HIGH for Buy Day 927.99 926.36 hased on Ave Penetration of S5D of 16.49 StdD 5.52
Possible LOW for Buy Day 874.01 37416 878,16 )100% 94% Ibased on Ave Decline of (3749 StdD 1899
Possible LOW for Buy Day 356.60 356.76 §59.95] 64% based on Ave 55 Day Violation on BD of 16.90 StdDy 830
Fri,Dec 19 will be a Buy day. ES therefore has & 40%  chance of making a high above 1150 and upto 927.99  based on Ave Penetration of 55D
therefore has & 100% chance of making & Low below 1150 and downto 8T401  bazed on Ave Decline
therefore has & 64%  chance of making a Low below 873.50 and downto 856.60  bazed on Ave 55 Day Violation on BD
The 24 hour Lowve has & 57% chance of being mads 15t
Fri,Dec 19 will be a Buy day. ES Day therefore haz a 40%  chance of making a high above 0975 andupto 926.36  based on Ave Penetration of S50
therefore haz a 94%  chance of making a Low below $09.75 anddownto 87416  based on Ave Decline
therefore haz a 64%  chance of making a Low below 873.5¢0 anddownto 856,76  based on Ave 55 Day Yiolation on BD
The Day sess Lovw has 60% chance of being made 1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline =10 33%
The Sellshart Day HIGH was 492 60 1st 492 B0 1st 43381 Oonly TF 492,60 468.90 486.20 3.60 Jodds of Decline =15 66%
The Sellzhort Day LOW was 465.90 465.90 473.03 $RUT 493.81 473.03 47947 -1.42 Jodds of Decline = @ 1%
TF Day 492,60 468.90 Ave Spread on BD |22.26
Possible HIGH for Buy Day 503.31 503.24 504.24) 40% 39% Jbased on Ave Penetration of S50 of 10T Sty 347
Possible LOW for Buy Day 453.08 469.67 473.57) 99% 938% Jbased on Ave Decline of 2452 St 121
Possible LOW for Buy Day 459.05 453.78 463.34] 61% 60% Jbased on Ave 55 Day Violation on BD of 9.35 StdDy 433
Fri,Dec 19 will be a Buy day. TF therefore has & 40%  chance of making a high above 492,60 and upto 503.31  based on Ave Penetration of 55D
therefore has & 99%  chance of making a Low below 492,60 and downto  468.08  bazed on Ave Decline
therefore has & 61%  chance of making a Low below 468.90 and downto  459.05  bazed on Ave 55 Day Violation on BD
The 24 hour Lowve has & 53% chance of being mads 15t
Fri,Dec 19 will be a Buy day. TFDay thereforehaza 39%  chance of making a high above 492,60 andupto 503.24  based on Ave Penetration of S50
therefore haz a 98%  chance of making a Low below 492,60 and downto 469.67  based on Ave Decline
therefore haz a 60%  chance of making a Low below 468.9¢ anddownto 458,78  based on Ave 55 Day Yiolation on BD
The Day zezs Lovw has 63% chance of being made st
HQ 23h HG Day $NDX 24H | Day |Current | High Low Last odds of Decline = 20 |93%
The Sellzhort Day HIGH was 1237.25 1st 1236.50 1st 123414 Only HQ 1237.25 1193.50 1225.50 -3.00 Jodds of Decline = 25 83%
The Sellzhort Day LOW was 1183.50 1193.50 1192.70 $HDX 123414 1192.70 120469 -21.17 Jodds of Decline = § 1%
HO Day |~ 1236.50 1193.50 Ave Spread on BD |54.36
Possible HIGH for Buy Day 1255.89 1255.46 1253.48] 45% H% [based on Ave Penetration of S50 of 18.64 StdD .39
Possible LOW for Buy Day 1178.62 1182.73 1183.37] 99% 938% [based on Ave Decline of 58.63 StdD 2749
Possible LOW for Buy Day 117060 1169.15 1167.88 ] 59% 57% Jbased on Ave 55 Day Violation on BD of 22,90 StdD 1031
Fri,Dec 19 will be a Buy day. HO therefore has & 45%  chance of making a high above 1237.25 and up to 1255.89  based on Ave Penetration of S50
therefore has & 99%  chance of making a Low below 1237.25 and downto 1178.62  based on Ave Decline
therefore has & 59%  chance of making a Low below 1193.50 and downto 1170.60  based on Ave 55 Day Yiolation on BD
The 24 hour Lowve has & 59% chance of being made 1st
Fri,Dec 19 will be a Buy day. HO Day therefore has a HM%  chance of making a high above 1236.50 and up to 125546  based on Ave Penetration of S50
therefore has & 98%  chance of making a Low below 1236.50 and downto 1182.73  based on Ave Decline
therefore has & 5T%  chance of making a Low below 1193.50 and downto 116945  based on Ave 55 Day Yiolation on BD
The Day zezs Lovw has 4% chance of being made st
YM 24h YM day $Inpu 24H | Day |Current | High Low Last odds of Decline = 100 33%
The Sellzhort Day HIGH was 5569.00 1st §860.00 1st 85583.36 Only YM 8869.00 8491.00 8683.00  -96.00 Jodds of Decline > 15¢ | T5%
The Sellzhort Day LOW was 549100 549100 8527.41 $InDU 3383.36 8521T.41 860499 -219.35 Jodds of Decline = § L
YM Day | 8360.00 8491.00 Ave Spread on BD |292.96
Possible HIGH for Buy Day 3997.41 300113 9019.45] 39% 0% [based on Ave Penetration of S50 of 128.H StdD 4208
Possible LOW for Buy Day 854451 3550.40 8591.77|100% 94% [based on Ave Decline of 32449 StdD 16446
Possible LOW for Buy Day $338.22 $339.94 §372.45] 59% 59% Jbased on Ave 55 Day Violation on BD of 152,718  StdD T2.37
Fri,Dec 19 will be a Buy day. YM therefore haz a 39%  chance of making a high above 8369.00 and up to 8997.41  haszed on Ave Penetration of S50
therefore haz a 100% chance of making & Low below $369.00 and downto 854451 based on Ave Decline
therefore haz a 59%  chance of making a Low below 84900 and downto 8338.22 based on Ave 55 Day Yiolation on BD
The 24 hour Lowe has a 63% chance of being made 1st




Friday December 19", 2008
Today was a Buy Day. Markets were mixed as TF and NQ managed to make higher Highs and
YM made a Lower Low. ES and YM achieved their projected average Decline.

Monday will be a Sell day. Having closed near the lows and having a 60% chance of making
Lower lows, | would anticipated a test of these lows. However if we were to open below today's
lows, we will have a 95% chance of getting back above these lows before the close on
Monday.

TTT Data for trading US Index Futures on:

IMonday. December 22. 2008

24H  Day JCurrent  High Low Last
The Buy Day HIGH was 903.50 903.50 ES $03.50 876.50 881.25 1125
The Buy Day LOVY wasz &76.50 Last 57650 Last

odds of Rally > 10 W%
odds of Rally = 20 66"
$SPX 90547 883.02 887.88 2,60 Jodds of Rally = 0 0%
ES Day 303.50 876.50 Ave Spread on SD33.2T
46% fbased on Ave Penetration of BD of 12,48 StdD 56T

Possible HIGH for Sell Day 915.98 $18.76 920.30] 52%

Possible HIGH for Sell Day ¥10.64 907.34 911.28 | 100% 95% Jbased on Ave Rally of 3414 StdD 16,96
Possible LOW for Sell Day 857.91 857.49 865.19] 59% 59% Jbased on Ave Buy Day Violation on SD of 18.59 StdD 823
Wan, Dec 22 wil be a Sell day. ES therefore haz a 52%  chance of making a high above H03.5¢0 andupto 915.98  based on Ave Penetration of BD
therefore has & 100%  chance of making & high ahove 876,50 andupto 910,64  bazed on Ave Rally
therefore haz a 59%  chance of making a Low below 876.50 anddownto 857.91  baszed on Ave Buy Day Yialation on 5D
The 24 hout High has & 49% chance of being made 1=t
Wan, Dec 22 willbe a Sell day. ES Day thereforehaz a 46%  chance of making a high above H03.50 andupto 918.716  based on Ave Penetration of BD
therefore has & 95%  chance of making & high above 876.50 andupto 907.34  bazed on Ave Rally
therefore has & 59%  chance of making a Low below 876.50 and downto 857.49  bazed on Ave Buy Day Violation on 5D
The Day sess High has : 52% chance of being made 1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally > 10 33%
The Buy Day HIGH was 495890 495.90 4397 .53 Only TF 495.90 471.90 432,50 -1.50 Jodds of Rally > 15 L1
The Buy Day LOW was 47790 Last 477 90 Last 45145 $RUT 497.53 481.45 486.26 7.09 Jodids of Rally = 0 0%
TF Day 495.90 477.90 Ave Spread on SO |22.26
Possible HIGH for Sell Day 504.55 505.40 506.90) 49% 49% |based on Ave Penetration of BD of 8.65 StdD 363
Possible HIGH for Sell Day 500.40 499.13 499.79 1 100% 96% Jbased on Ave Rally of (2250 StdD 10.82
Possible LOW for Sell Day 466,16 466.09 470.44) 59% 59% Qbased on Ave Buy Day Violation on SD of 1174 StdD 506
Wan, Dec 22 willbe a Sell day. TF therefore haz a 49%  chance of making a high above 495.9 andupto 504.55 based on Ave Penetration of BD
therefore has & 100%  chance of making & high above 47790  and up to 500.40  bazed on Ave Rally
therefore has & 59%  chance of making a Low below 47790 and downto 46616 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 57% chance of being made Last
Man, Dec 22 willbe & Sell day. TF Day therefore has a 49%  chance of making a high above 495.90 and upto 505.40  based on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 4T andupto 49918  based on Ave Rally
therefore has & 59%  chance of making & Low below 477,90 and downto  466.09  based on Ave Buy Day Violstion on S0
The Day sess High has 56% chance of being made  Last
HG 24h HG Day $HDX 24H  Day JCurrent  High Low Last odds of Rally > 20 34%
The Buy Day HIGH was 123775 1237.75 123524 Only HQ 1231.75 1209.00 1211.00 | -14.50 Jodds of Rally > 25 %
The Buy Day LOV was 120900 Last 120900 Last 121091 $HDX 1235.24 1210.91 1217.19 12.50 Jodds of Rally = @ L
HO Day | 1237.75 1209.00 Ave Spread on SD |54.36
Possible HIGH for Sell Day 1260.05 1261.44 1259.34] 46% 46% |based on Ave Penetration of BD of (22,30 StdD 859
Possible HIGH for Sell Day 1259.87 1255.51 1254.56 | 100% 95% Jbased on Ave Rally of |50.87 StdD 2361
Possible LOW for Sell Day 1180.36 1178.91 1181.54] 60% 59% Jbased on Ave Buy Day Violation on 5D of 28.65 StdD 1240
Maon, Dec 22 willbe Sell day. HO therefore has & 46%  chance of making a high above 1237.75 and up to 1260.05 based on Ave Penetration of BD
therefore haz a 100% chance of making & high abave 1209.0¢  and up to 1259.87 hazed on Ave Rally
therefore has & 60%  chance of making & Low belowy 120900 and downto 1180.36  based on Ave Buy Day Yiolstion on S0
The 24 hour High has a 49% chance of being made Last
Mon, Dec 22 willbe & Sell day. HO Day therefore has a 46%  chance of msking & high above 123T.75 and upto 1261.44  bhased on Ave Pengtration of BD
therefore haz a 95%  chance of making a high above 1209.08 and up to 1255.51 hbaszed on Ave Rally
therefore has & 59%  chance of making & Low below 120900 and downto 117891 bhaszed on Ave Buy Day Yiolstion on 5D
The Day sezz High has 45% chance of being mads  1st
YM 24h YM day $Inpu 24H | Day JCurrent  High Low Last odds of Rally > 104 86"
The Buy Day HIGH was 8764 .00 8764 .00 B7587.23 Only YM 876400 8478.00 8533.00 -145.00 Jodds of Rally > 150 0%
The Buy Day LOW was 5475.00 Last 475,00 Last 855043 $IHDU 8787.23 8550.43 857911 -25.88 Jodds of Rally = § L
YM Day | 876400 8478.00 Ave Spread on SD [292.96
Possible HIGH for Sell Day 3878.18 3393.95 8§919.04] 53% 47% [based on Ave Penetration of BD of 1418 StdD  51.85
Possible HIGH for Sell Day 8772.92 874714 8810.41 J100% 96°% Jbased on Ave Rally of (29492 StdD 146.55
Possible LOW for Sell Day $331.43 3320.64 §392.35] 61% 60% Jbased on Ave Buy Day Violation on 5D of  146.5T  StdD  §6.59
Mon, Dec 22 willbe & Sell day. YM therefore has & 53%  chance of making & high above BT6400 and up to 887818  based on Ave Penetration of BD
therefore haz a 100% chance of making & high abave S478.00 and upto 8772.92 haszed on Ave Rally
therefore has & 61%  chance of making & Low below 847800 and dowwnto 833143 bazed on Ave Buy Day Yiolstion on 5D

The 24 hour High has & 48% chance of being mads 15t




Monday December 22", 2008
Today was a Sell day. The 60% odds did favor making lower lows and we did. Markets
reversed when we got close to the Recap MA numbers

Tomorrow is SS day. At this point some of the indexes still have to get back above the Buy day
lows based on the 85% odds.

TTT Data for trading US Index Futures on:

ITuesday. December 23. 2008

Day JCurrent . High Low Last
591.50 1st g59.20 1st . ES 91,50 852,75 871,50 .75
R5275 85275 857.09 $5PX 887.37 851.09 871.63  -16.25

The Zell Day HGH was
The Sell Day LOWY was

The Buy Day LOW was ave.s0 a7E 50 ES Day 385.50 852,15 Ave Spread on | SSD (3327
Possible HIGH for Sell Short Day 02,37 397.26 52% 44% |based on Ave Penetration of SD of  10.87 StdD 539
Possible HIGH for Sell Short Day 914,69 211,92 87% 83% |based on Ave I Day Rally of 3819 st 1848
Possible LOW for Sell Short Day $39.84 $38.04 52% 49% Jbased on Ave of Sell Day Vielation on 55 days of |[12.91 StdD 527
Tue Dec 23 wilbea  SellShort  day. ES therefore has & 52%  chance of making & high above 891,50 andupto 902,37  baszed on &ve Penetration of SD
therefore has & 87%  chance of making & high above 876.50 andupto 914,69  bazed on Ave 3 Day Rally
therefore has & 52%  chance of making & Low belowy 852,75 anddownto 83984 based on Ave of Sell Day Vioktion on S5 days
The 24 hour High has & 51% chance of being made 1st
Tue, Dec 23 wilbea  SellShort  day. ES Day therefore has a 48%  chance of making & high above 885.50 andupto 897.26  hased on Ave Penetration of 5D
therefore has & 83%  chance of making & high above 876.50 andupto 911.92  bazed on Ave 3 Day Rally
therefore has & 49%  chance of making & Low below 852,75 anddownto 838.04  based on Ave of Sell Day Violktion on S35 days
chance of being made  1st
TF 24h TF Day $Rut 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 43040 1st 48550 1st 48693 Only TF 433.40 457.00 41710 -6.90
The Sell Day LOW was 457.00 457.00 460.54 $RUT 436.93 460.84 47501 -11.1%
The Buy Day LOW was 477 .80 477 .80 431.45 TF Day 485.50 1,00 Ave Spread on | SSD 22,26
Possible HIGH for Sell Short Day 497140 493.52 494.39) 51% 47% Jbased on Ave Penetration of 5D of |T.T0 StdD 3H
Possible HIGH for Sell Short Day 503.11 501.00 503.66] 88% 83% {based on Ave 3 Day Rally of (2521 St 12.05
Possible LOW for Sell Short Day 447.94 447.09 451.76] 47%  43% Ibased on Ave of Sell Day Violation on 55 days of  9.06 StdD 332
Tue Dec 23 wilbea  SellShort  day. TF therefore has & 5%  chance of making & high above 48940  and up to 49710 baszed on Ave Penetration of =0
therefore has a 88%  chance of making & high ahove 7.9 and upto 50311 haszed on Ave 3 Day Rally
therefore has a 47%  chance of making & Low below 45T.00  anddownto  447.94  based on &ve of Sell Day Violation on 55 days
The 24 hout High has & 49%, chance of being made Last
Tue Dec 23 wilbes  SellShort  day. TFDay therefore hasz a 47%  chance of making & high above 485,50  and upto 493,52  baszed on &ve Penetration of S0
therefore has & 88%  chance of making & high above 7790 and up to 501.00  bazed on Ave 3 Day Rally
therefore has a 43%  chance of making a Low helowy 457.00  and downto  447.09  based on Ave of Sell Day Violstion on 55 days
The Day sess High has 58% chance of being made  Last
HQ 23h HG Day $HDX 24H | Day JCurrent | High Low Last
The Sell Day HIGH was 1223.50 1st 121850 1st 1214.55 Only HG 1223.50 1169.50 1199.25 1175
The Sell Day LOWY was 1169.50 116950 1169.23 $HDX 121455 1169.23 118915 -28.04
The Buy Day LOW was 120900 120800 121091 HO Day |~ 1213.50 1169.50 Ave Spread on | 55D |54.36
Possible HIGH for Sell Short Day 1242.56 1239.09 1234.96] 53% 48% [based on Ave Penetration of 5D of  19.06 StdD 8.88
Possible HIGH for Sell Short Day 1268.51 1263.70 1263.60] 86% 34% [based on Ave 3 Day Rally of 59.51 StdD 2683
Possible LOW for Sell Short Day 1145.94 1144,72 1147.43] 48%  47% Jhased on Ave of Sell Day Vielation on 55 days of 2156 StdD .19
Tue Dec 23 wilhea  SellShort  day. HOQ therefore has a 83%  chance of making & high ahove 122550 and upto 1242,56  based on Ave Penetration of S0
therefore has a 88%  chance of making & high above 1209.00 and upto 1268.51 based on &ve 3 Day Rally
therefore has & 48%  chance of making a Low below 116950 and downto 114594 bazed on Ave of Sell Day Viokstion on S5 days
The 24 hour High has & 0% chance of being made 1st
Tue Dec 23 wilkea  SellShort  day. HO Day therefore has a 48%  chance of making & high above 121850 and up to 1239.09  based on Ave Penetration of SD
therefore has a 84%  chance of making & high above 1209.00 and upto 1263.70  baszed on &ve 3 Day Rally
therefore has & 47%  chance of making & Low below 116950 and dowwnto 114472 bazed on Ave of Sell Day Viokstion on S5 days
The Day sess High has : 53% chance of being made  Last
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 5619.00 1st 8573.00 1st 5E01.41 Only M 619,00 333400 8546.00 1300
The Sell Day LOW was 8334.00 833400 837202 $IHDU | 86014 83712.02 851%.69 -59.42
The Buy Day LOW was 2473.00 847800 855043 YMDay 357300 8334.00 Ave Spread on | SSD 292,96
Possible HIGH for Sell Short Day 8710.54 83665.35 8698.38] 49% 44°% based on Ave Penetration of SD of 9154 St 4485
Possible HIGH for Sell Short Day 880247 377815 8341.09] 88% 36% [based on Ave 3 Day Rally of 3244 StdD| 160,40
Possible LOW for Sell Short Day 8211.78 8214.05 8260.63] 49% 52°% Jbased on Ave of Sell Day Violation on 55 days of [122.22  StdD  47.62
Tue Dec 23 wilbesa  SellShort  day. YM therefore has & 49%  chance of making & high above 861900 and upto 8710.54 based on Ave Penetration of 5D
therefore has & 88%  chance of making & high above B4TE.00 and up to 8802.47 based on Ave 3 Day Rally
therefore has & 49%  chance of making & Low belowy 83300 and downto 821178 hased on Ave of Sell Day Viokstion on S5 days

The 24 hour High has & 51% chance of being made Last




Tuesday December 23, 2008

Today was a SS day. As mentioned in last night's report we had 85% odds of getting back
above the Buy day lows. All the Futures except NQ made it however the Indexes didn't.

Tomorrow will be a shortened Buy day. We have done a good part of the decline however we
do have over 60% chance of making lower lows.

TTT Data for trading US Index Futures on:

IWednesday, December 24, 2008

24H | Day JCurrent  High Low Last odds of Decline =16 90%
The Sellzhart Day HZH was 57500 1st 57720 1st ES 78,00 855,25 £59.00 1225 Jodds of Decline > 20 |T3%
The Sellshart Day LOW was 825235 825235 $SPX 50,44 B60.10 B63.16 -8.47 Jodds of Decline = § %
ES Day 878.00 855.25 Ave Spread on BD [33.15
Possible HIGH for Buy Day 894.49 89411 BOT.56] 39% 39% Ibased on Ave Penetration of S5D of |16.4% StdD 552
Possible LOW for Buy Day 840.54 841.94 847641 100% 94% Ibased on Ave Decline of 3746 StdD 1903
Possible LOW for Buy Day $38.35 838.51 §42.61] 63% 63% Jbased on Ave 55 Day Violation on BD of 16.90 StdD 8,30
‘Wed Dec 24 wilhe a Buy day. ES therefore haz a 39%  chance of making a high above 878.00 andupto 89449  based on Ave Penetration of S50
therefare has a 100% chance of making & Low below 878.00 anddownto  $40.54  baszed on Ave Decline
therefore haz a 63% chance of making a Low below 855.25 anddownto 83835 hased on Ave S5 Day Violation on BD
The 24 hour Lowy has & 56% chance of heing made 1st
‘Wied Dec 24 wilhe a Buy day. ES Day therefore has a 39%  chance of making a high above 877.50 andupto 89411 based on Ave Penetration of S50
therefare has a 94%  chance of making a Low below 877,50 anddownto 84194 baszed on Ave Decline
therefore has a 63%  chance of making a Low below 855.25 anddownto 83851 hased on Ave S5 Day Violation on BD
The Day sess Loww has 59% chance of heing made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline > 10 33%
The SellShort Day HGH was 43000 1st 43000 1st 43023 Only TF 450.00 462,60 46530 -11.30 Jodds of Decline =15 |65%
The Sellshart Dey LW wras 452 B0 452 B0 486 07 $RUT 450,23 466,07 463,64 -6.43 Jodds of Decline = @ 1%
TF Day 480.00 462.60 Ave Spread on BD (221
Possible HIGH for Buy Day 490.49 490.42 490.46 | 40%  39% [based on Ave Penetration of $5D of 10,49 stdDh 347
Possible LOW for Buy Day 455.60 45717 460,091 99% 98% Jbased on Ave Decline of 2440 stdD 1201
Possible LOW for Buy Day 452.75 452.43 456.38] 61% 60% Jbased on Ave 55 Day Violation on BD of 9.85 St 4.83
Wied Dec 24 wilbe a Buy day. TF therefore haz a H%  chance of making a high above 480.00 and upto 490.49  based on Ave Penetration of S50
therefore haz a 99%  chance of making a Low below 480.00 anddownto 45560  hased on Ave Decline
therefare has a 61%  chance of making a Low below 462,60 anddownto 45275 baszed on Ave S5 Day Violstion on BD
The 24 hour Lowy has & 51% chance of being made 1st
Wind Dec 24 wilbe a Buy day. TFDay therefore has a 39%  chance of making a high above 480.00 and upto 490.42  based on Ave Penetration of S50
therefore haz a 98%  chance of making a Loww below 480.00 anddownto 457TAT  based on Ave Decline
therefore has a 60% chance of making a Low below 462,60 anddownto 45248  hased on Ave S5 Day Violation on BD
The Day sess Loy has 62% chance of being made  1st
H& 24h HO Day $NDX 24H | Day JCurrent  High Low Last odds of Decline > 20 93%
The Sell=hart Day HZH was 120650 1st 120650 1st 1204 B Only HE 1206.50 1176.25 118625 -10.75 Jodds of Decline » 25 |§3%
The SellShort Dy LW was 117625 117625 117584 $HDX 1204.61 117584 113319 -5.96 Jodds of Decline = 0 1%
HO Day | 1206.50 1176.25 Ave Spread on BD [54.08
Possible HIGH for Buy Day 1224.66 1224.95 1223.4] 45% 42% Jbased on Ave Penetration of SSD of 1816 St 6.89
Possible LOW for Buy Day 1148.23 1153.05 1154131 99%  98% Jbased on Ave Decline of 5827 StdD  27.20
Possible LOW for Buy Day 1153.35 1151.90 1151.02] 58%  56% Jbased on Ave SS Day Violation on BD of 2290 StdD 1031
‘Wed Dec 24 wilhe a Buy day. HG therefore haz a 45%  chance of making a high above 1206.50 and upto 122466  based on Ave Penetration of 25D
therefore haz a 99% chance of making a Low below 1206.50 anddownto 1148.23  baszed on Ave Decling
therefore has a 58%  chance of making a Low below 1176.25 anddownto 115335 based on Ave S5 Day Yiolstion on BD
The 24 howr Love has & 58% chance of being made 1st
Wiz, Dec 24 willbe 5 Buy day. NG Day therefore haz a 42%  chance of making a high above 1206.50 and up to 122495  bazed on Ave Penetration of 250
therefore haz a 98%  chance of making a Low below 1206.50 and downta 115305 baszed on Ave Decling
therefore has a 56%  chance of making a Loww below 1176.25 anddownto 115190 based on Ave S5 Day Yiolstion on BD
The Day sess Lawe has 63% chance of being made  1st
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last odds of Decline = 100 33%
The SellShort Day HGH was B575.00 1st B571.00 1st AE04.12 only] VM 857800 835400 3333.00 -150.00 odds of Decline » 150 |T5%
The Sellshart Day LOW was G354.00 G354.00 539130 $INDU | 860412 3391300 3M34%  -100.23 Jodds of Decline = %
YMDay 8571.00 8354.00 Ave Spread on BD 29215
Possible HIGH for Buy Day 8T06.H1 871213 B740.21] 38% 39% Jbased on Ave Penetration of $5D of 12841  StdD 4203
Possible LOW for Buy Day 8252.M 8260.43 831203 1100% 94% Jbased on Ave Decline of (32529  StdD 16516
Possible LOW for Buy Day 20402 B205.T0 $236.34] 60% 60% Jbased on Ave 55 Day Violation on BD of 14998  StdD 7237
Wind Dec 24 wilbe a Buy day. YM therefore haz a 38%  chance of making a high above 8578.00 andupto 8706.41  based on Ave Penetration of S50
therefare has a 100% chance of making & Low below 8578.00 andd downto 825271  based on Ave Decline
therefore haz a 60% chance of making a Low below 835400 anddownto §204.02 baszed on Ave S5 Day Violstion on BD
The 24 hour Lowy has & 62% chance of heing made 1st




Wednesday December 24", 2008
Today was a Buy day. It was a slow half day and we tested the lows and rallied a bit.

Friday the 26th will a Sell day probably an other slow day.
TTT Data for trading US Index Futures on:  |Wednesday. December 24, 2008

244  Day JCurrent  High Low Last
ES 866,50 85600 865.00 6.50
$5PX 869.79 6144 868.15 499

ES Day 866.50 B57.75

5%  45% [based on Ave Penetration of BD

odds of Rally > 10
odds of Rally > 20 5%
odids of Rally = 0 0%
Ave Spread on S0 (3315
of 1248 StdD|  5.67

The Buy Day HGH was
The Buy Day LOW weas

866.50 867.20 863.79
3:36.00 1st 335.25 Last

Possible HIGH for Sell Day §78.98 §82.76 §84.62

Possible HIGH for Sell Day 889.91 885.52 889.42 1100% 95% Jbased on Ave Rally of  [33.91 StlD 16,96
Pogsible LOW for Sell Day 337.1 36,15 843,46 60% 60% Jbased on Ave Buy Day Violation on S0 of  18.69 StdD 329
Wed, Dec 24 willbe a Sell day. ES therefore haz a 51%  chance of making a high above 8$66.50 and upto 878.98  based on Ave Penstration of BD

therefore has a 100%  chance of making a high above 85600 andupto 83991 based on Ave Rally

therefare has a 60%  chance of making a Lowy belaw #5600 anddownto 83731 based on Ave Buy Day Violstion on 50
The 24 hour High has & 51% chance of being made Last
Wed, Dec 24 willbe a Sell day. ES Day therefore has a 45%  chance of making a high above 867.50 and upto 882.76  based on Ave Penetration of BD

therefore has a 95%  chance of making a high above 85525 andupto 88582 hased on Ave Rally

therefare has a 60%  chance of making a Lowy belaw 855.25 anddownto 83615  based on Awe Buy Day Violstion on 50
The Day sezs High has 53% chance of being made 1st

TF 24h TF Day $Rut 24H | Day JCurrent  High Low Last odds of Rally > 10 83%
The Buy Day HGH was 471.40 471 .40 471 69 Only TF 471.40 461.40 47.00 6.40 Jodds of Rally > 15 60%
The Buy Day LOW was 461.40 st 461 .40 1st 464.51 $RUT 471.69 464.81 47049 1.85 Jodds of Rally = 0 0%
TF Day 411,40 461.40 Ave Spread on sD 22,21

Possible HIGH for Sell Day 450.05 450.90 481.06 | 49% 49% ]based on Ave Penetration of BD of 3.65 StdD 363
Possible HIGH for Sell Day 483,171 45251 482.991100% 96% Jbased on Ave Rally of [22.37 StdD  10.83
Possible LOW for Sell Day 449,47 445,41 453.61] 60% 60% Jbased on Ave Buy Day Violation on 5D of  11.93 StdD 514
Wed, Dec 24 willbe a Sell day. TF therefore haz a 49%  chance of making a high above 4140 and upto 480.05  based on Ave Penetration of BD

therefare haz a 100%  chance of making a high above 46140 and upto 48377 based on Ave Rally

therefore has a 60%  chance of making a Lovw below 46130 anddownto 44947 based on Ave Buy Day Yiolstion on S0
The 24 hour High has & 5T% chance of being made 1st
Wed, Dec 24 willbe a Sell day. TF Day therefore has a 49%  chance of making a high above 4140 and upto 480.90  based on Ave Penetration of BD

therefare haz a 6%  chance of making a high above 46140 and upto 48251 bazed on Ave Rally

therefore haz a 60%  chance of making a Lovw below 46140 anddownto 44941 based on Ave Buy Day Yiolstion on 50

The Day sess High has 5T% chance of being made st

N 24h Hi Day $HDX | 24H | Day JCurrent | High Low Last odlids of Rally = 20 83%
The Buy Day HIGH was 1183.50 1189.50 1187 98 Only HQ 118950 1M78.75  1180.00 -4.50 Jodids of Rally = 25 T6%
The Buy Day LCW was 1178.75 Last 1176.25 1st 1179.29 $HDX | 1187.98 1179.29 113430 1.11 Jodds of Rally = § 0%
HG Day | 1189.50 1178.75 Ave Spread on S0 |54.08

Possible HIGH for Sell Day 1211.80 1213.19 1212.08] 45% 45% Jbased on Ave Penetration of BD of [22.30 StlD  8.59
Posgsible HIGH for Sell Day 122918 122229 1222, 441100% 95% fbased on Ave Rally of  50.43 StdD 2360
Possible LOW for Sell Day 1149.89 1145.87 1149.68] 61% 60% Jbased on Ave Buy Day Vielation on SD of 28.86 StdD 1252
Wed Dec 24 wil be a Sell day. Hi therefore has a 45%  chance of making a high above 1189.50 and upto 121180  based on Ave Penetration of BD

therefare has a 100%  chance of making & high ahove MMTETS and upto 122918 bazed on Awve Rally

therefore haz a 61%  chance of making a Lovw below 117875 and dovwnto 114989 based on Ave Buy Day Violation on 5D
The 24 haour High has & 494 chance of being made Last
Wed Dec 24 wil be a Sell day. HO Day therefore has a 45%  chance of making a high above 1189.50 and upto 121319 based on Ave Penetration of BD

therefare haz a #5%  chance of making a high above 1176.25 and upto 122229 bazed on Ave Rally

therefore haz a 60%  chance of making a Lovw below 17625 and dovwnto 114597 hased on Ave Buy Day Violation on 5D
The Day zezz High has 1% chance of being made  Last

YM 24h YM day $INDU § 24H | Day JCurrent  High Low Last odlds of Rally = 100 B6%
The Buy Day HIGH was 5462.00 547200 5495.50 Only] YM 846200 836200  8423.00 3500 Jodds of Rally = 150 69%
The Buy Day LW was 5362.00 1st 335400 Last 5416.56 $INDU | 8498.50  3416.36  8463.48  48.99 Jodds of Rally = ¢ %
YMDay 3462.00 £336.00 Ave Spread on 5D (29215

Possible HIGH for Sell Day 8576.18 B8601.95 8630.31] 52% 46% Jbased on Ave Penetration of BD of [11418 SwdD 5185
Possible HIGH for Sell Day 8655.08 8620.99 86T4351100% 96% [based on Ave Rally of (293.08 StdD 14658
Possible LOW for Sell Day 8215.48 $196.90 §258.36] 62% 61% Jbased on Ave Buy Day Violation on 5D of  [146.52  StdD  66.85
Wed Dec 24 wilbea Sell day. I therefare haz a 52%  chance of making a high above 846200 and upto 8576.18  based on Ave Penetration of BD

therefore haz a 100%  chance of making & high above 836200 andupto 8655.08  based on Ave Rally

therefore has a 62%  chance of making a Lowe below 836200 and downto 3M548  based on Ave Buy Day Yiolation on 3D

The 24 hour High has & 50% chance of being made Last




Friday December 26", 2008
Today was a Sell Day and not much happened

Monday is SS day. Hard to comment based on last 2 days of trading.

TTT Data for trading US Index Futures on:

IMonday. December 29, 2008

24H | Day JCurrent  High Low
The Sell Day HIGH was 571.75 1st §71.00 Last 57374 ES 8T1.75 862,75 369.00 4.00
The Sell Day LOWY was 56275 G627 5E6.52 $SPX 73,74 §66.52 872,80 4.65
The Buy Day LOW was 85500 85525 8E1.44 ES Day 871.00 862.75 Ave Spread on | 55D 3315
Possible HIGH for Sell Short Day 882,62 882.T6 885.15] 51% 48% Jbased on Ave Penetration of SD of |[10.87 StdD 539
Possible HIGH for Sell Short Day 893.63 890.13 §95.08) 87% 83% Jbased on Ave 3 Day Rally of |37.68 StdD 1847
Possible LOW for Sell Short Day 849.84 843.04 852.70] 51% 49% Jbased on Ave of Sell Day Violation on 55 days of |12.91 St 527
Maon, Dec 28 wilbea  SellShort  day. ES therefore has a 51%  chance of making & high abave 8TM1.75 andupto 882.62 hased on Ave Penetration of 5D
therefore has a 87%  chance of making & high above 856.00 andupto 893.68  hased on Ave 3 Day Rally
therefore has a 51%  chance of making & Low helow 862.75 anddownto 849.84  based on Ave of Sell Day Violation on 52 days
The 24 hour High has & 52% chance of being mads 1st
Mon, Dec 28 wilbea  SellShort  day. ES Day  therefore has a 48%  chance of making & high abave 87100 andupto 882.76  hased on Ave Penetration of 5D
therefore has & 83%  chance of making & high above 855.25 andupto 89018  bazed on Ave 3 Day Rally
therefore has a 49%  chance of making & Low helow 862.75 anddownto 848.04  based on Ave of Sell Day Violation on 52 days
chance of being made Last
TF 24h TF Day $Rut 241  Day JCurrent  High Low Last
The Sell Day HIGH was 47660 Last 476 B0 Last 476.81 Only TF 4T6.60 467.00 473.90 290
The Sell Day LOWY was 4E7.00 467 .00 489.59 $RUT 47681 469,59 476,77 6.23
The Buy Day LOW was 461 40 461 .40 464 51 TF Day 476.60 4671.00 Ave Spread on | 55D 22,21
Possible HIGH for Sell Short Day 45430 45462 434.27] 50% 46% Jbased on Ave Penetration of SD of |1.7T0 Stdld 3.4
Possible HIGH for Sell Short Day 486.30 484.22 487.02) 88% 83% Jbased on Ave 3 Day Rally of  [24.90 StdD 1205
Passible LOW for Sell Short Day 457.94 457.09 460.51] 46% 43% Jbased on Ave of Sell Day Vielation on 55 days of |9.06 St 3.32
Mon, Dec 28 wilbea  SellShort  day. TF therefore has a 50% chance of making & high above 476.60 and upto 48430  hased on Ave Penetration of 5D
therefore has a 88%  chance of making & high abave 46140  and up to 486.30  hased on Ave 3 Day Rally
therefore has a 46%  chance of making & Low below 46T.00 anddownto  457.94  baszed on Ave of Sell Day Violation on 52 days
The 24 hour High has & 52% chance of being mads Last
Mon, Dec 289 wilbea  SellShort  day. TFDay therefore haz a 46%  chance of making & high above 47660 andupto 484,62  hased on Ave Penetration of 5D
therefore has a 88%  chance of making & high abave 46140 and upto 48422 hased on Ave 3 Day Rally
therefore has a 43%  chance of making & Low belovw 46T.00 and downto  457.09  baszed on Ave of Sell Day Violation on 55 days
The Day sezs High has 48% chance of being mada Last
HG 240 HG Day $HDX J 24H  Day JCurrent | High Low Last
The Sell Day HIGH was 1191.00 1st 119000 Last 1190.53 Only HG 1191.00 1178.75 1188.50 8.50
The Sell Day LOW was 1178.75 1178.75 11758.68 $HDX | 1190.53 1178.68 1185.44 1.14
The Buy Day LOW vwas 117675 7625 1179.29 HO Day |~ 1133.75 1178.75 Ave Spread on | SSD |54.08
Passible HIGH for Sell Short Day 1210.06 1210.59 1210.94] 52% 48% Jbased on Ave Penetration of SD of  |19.06 St 3.88
Possible HIGH for Sell Short Day 1238.26 1230.95 1231.98] 85% 33% [based on Ave 3 Day Rally of  59.51 StdD 26.83
Possible LOW for Sell Short Day 1155.19 1153.97 1156.88 ] 48% 46°% Jbased on Ave of Sell Day Violation on 55 days of |23.56 StdD 819
Mon, Cec 28 wilbea  SellShort  day. HG therefore has a 52%  chance of making & high above 119100 and upto 1210.06  based on Ave Penetration of S0
therefore has a 88%  chance of making & high abave 1178.75 and upto 1238.26 baszed on &ve 3 Day Rally
therefore has & 48%  chance of making a Low below MTETS and downto 115519 haszed on Ave of Sell Day Viokstion on S5 days
The 24 hour High has & 51% chance of being made 1st
Mon, Dec 289 wilbea  SellShort  day. HO Day therefore hazs a 48%  chance of making & high above 119000 and upto 1210.59  based on Ave Penetration of S0
therefore has a 83% chance of making & high above 1176.25 and upto 1230.95 baszed on &ve 3 Day Rally
therefore has a 4%  chance of making & Low below 1T8.7T5 and downto 1153.97 based on Ave of Sell Day Violstion on S5 days
chance of being made~ 1st
YM 24h YM day $INDU § 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 5499.00 1st §495.00 1st 8533.07 Only] YM §499.00 §420.00 472,00 4500
The Sell Day LOW was 2420.00 B420.00 8461.78 fINDU | 8533.07 8461.78 8515.55 47407
The Buy Day LOV was G362.00 G354 .00 841656 YMDay  §495.00 8420.00 Ave Spread on | 55D 292,15
Possible HIGH for Sell Short Day 8590.54 B8587.85 8627.74] 49% 48% Jbased on Ave Penetration of 5D of |91.54 StdD 4485
Possible HIGH for Sell Short Day 8683.43 8651.23 8704.32] 88% 86% Jbased on Ave 3 Day Rally of [3M.43  StdD 160.40
Possible LOW for Sell Short Day B8297.78 §300.05 §350.39] 49% 51% Jbased on Ave of Sell Day Violation on 55 days of [122.22  StdD  47.62
Mon, Dec 28 wilbea  SellShort  day. YM therefore has a 49%  chance of making & high above 849900 and upto 8590.54 bazed on Ave Penetration of SD
therefore has a 88%  chance of making & high above 8362.00 and upto 8683.43 based on Ave 3 Day Rally
therefore has a 49%  chance of making & Low below 8420.00 and dowwnto 8297.78 based on Ave of Sell Day Violstion on S5 days
The 24 hour High haz & 50% chance of being mads Last




Monday December 29", 2008
Today was a SS day. Markets were down all day until they reached the TTT projected lows
and then reversed.

Tomorrow is a Buy day. We should expect a Decline from today's highs however with this thin
market it may be shallower then planned.
TTT Data for trading US Index Futures on:

| . — o - . - . - -
ITuesday, December 30, 2008

24H  Day JCurrent | High Low Last odids of Decline =10 %1%
ES 873,50 853,25 BTO.T5 1.75 Jodds of Decline =20 T3%

$5PX 87370 85707 #69.42 -1.38 Jodds of Decline = § %
ES Day 371.50 85325 Ave Spread on BD |33.00

The Sellshart Day HIGH was
The SellShort Day LW was

873.50 1st d71.50 Last g73.70
853.25 89325

Possible HIGH for Buy Day 889.99 88311 890.82] 39% 39% Jbased on Ave Penetration of 55D of |16.49 StdD 552
Possible LOW for Buy Day 836.23 336.11 S4.0T 1 100%  94% Ibased on Ave Decline of (31.2T StdD 19.04
Possible LOW for Buy Day 836,35 336,51 §39.58] 62% 2% Jbased on Ave SS Day Vielation on BD of 16,90 StdD 830
Tue, Dec 30 wilbe a Buy day. ES therefore has a 39%  chance of making & high above 873.50 andupto 889.9%  based on Ave Penetration of S50
therefore has & 100%  chance of making & Low below 87350 anddowento  $36.23 baszed on Lve Decline
therefore has & 62%  chance of making & Low below 85325 anddownto 83635  based on Ave S5 Day Yidlstion on BD
The 24 hour Lovy has a 57% chance of being made 1st
Tue, Dec 30 willbe a Buy day. ES Day therefore has a 3%%  chance of making & high ahove 871.50  and upto 88811 baszed on Ave Penetration of S50
therefore has & 84%  chance of making & Low below 87150 anddownto 83611 based on Ave Decline
therefore has a 62%  chance of making & Low below 853.25 anddownto 836.51  baszed on Lve S5 Day Violation on BD
The Day ez Low haz 63% chance of being made  Last
TF 24h TF Day $Rut 24H | Day JCurrent | High Low Last odds of Decline > 10 3%
The SellShort Day HIGH was 47570 st 47570 st 47618 Only TF 475.T0 457.90 468.50 -5.40 Jodds of Decline > 15 65%
The SellShort Day LOWW was 457.90 457 .90 461.02 $RUT 47613 461.02 46615 -10.62 Jodds of Decline = § 1%
TF Day 475.T0 457.90 Ave Spread on BD 2215
Possible HIGH for Buy Day 486.19 436,12 486.41) 40 39% Jbased on Ave Penetration of SSD of 10,49 StdD 347
Possible LOW for Buy Day 451,37 452,92 456,10 99%  93% Jbased on Ave Decline of (2433 StdD 12,03
Possible LOW for Buy Day 448.22 H7.96 451.49] 61% 60°% Bbased on Ave 55 Day Violation on BD of 9.68 StdD 483
Tue, Dec: 30 willbe a Buy day. TF therefore has & 40%  chance of making & high ahove 47570 and up to 486.1%  bazed on Lve Penetration of S50
therefore has & 99%  chance of making & Low helow 47570 anddownto 45137 based on Ave Decline
therefore has a 61%  chance of making & Low below 457,90 anddownto  448.22 baszed on Lve S5 Day Violstion on BD
The 24 hour Lowy has & 52% chance of being macde 1st
Tug, Dec 30 wilbe a Buy day. TFDay therefore has a W%  chance of making & high ahove 475070 andupto 486.12  based on Ave Penetration of S50
therefore has a $8%  chance of making & Low below 475.70 anddownto 452.92  hased on Ave Decline
therefore has a 60%  chance of making & Low below 45790 anddownto 447.96  based on Ave S5 Day Yidlation on BD
The Day sess Low has 63% chance of being made st
HQ 24h HG Day $HDX 24H  Day JCurrent | High Low Last odids of Decline = 20 93%
The SellShort Day HIGH was 11598.00 1st 119000 1st 1188.08 Only HG 1193.00 1156.25 MT7.00| 1150 Jodds of Decline > 25 §3%
The SellShort Day LOW was 1156.25 1156.25 1158.07 $HDX 1183.05 1153.07 117345| 1229 Jodds of Decline = 1%
HG Day | 113900 1156.25 Ave Spread on BD |53.94
Possible HIGH for Buy Day 1216.16 1208.45 1206.88] 45% 4% Jbased on Ave Penetration of SSD of 18,16 StdD 6.89
Possible LOW for Buy Day 1140.10 1136.83 1137.92] 99% 98% jbased on Ave Decline of |57.90 StdD 21.21
Possible LOW for Buy Day 1133.35 1131.90 1133.25] 58% 55% Jbased on Ave SS Day Violation on BD of 22,90 StdD 10.31
Tue, Dec 300 willbe a Buy day, HOQ therefore has & 45%  chance of making & high ahove 119800 and up to 121618 based on Ave Penetration of S50
therefore has a 89 chance of making & Low below 119800 and dowento 114010 based on Ave Decline
therefore has & 58%  chance of making & Low below 1156.25 and dowwnto 113335 based on Ave S5 Day Yiolation on BD
The 24 hour Lowy has a 5T% chance of being made 1st
Tue, Dec 30 wilbe a Buy day. HO Day therefore has a %  chance of making & high above 119000 and up to 1208.45 based on Ave Penetration of S50
therefore has & 98%  chance of making & Low below 119000 and dowento 113683 based on Ave Decline
therefore has a 55%  chance of making & Low below 1156.25 and dowwnto 1131.80  based on Ave 55 Day Yiolation on BD
The Day sess Low has 64% chance of being made st
YM 23h YM day $INDU 24H | Day JCurrent | High Low Last odids of Decline = 100 88%
The SellShort Day HIGH was 8516.00 1st 493,00 1st 8530 68 Only YM 8516.00 $303.00 8490.00|  18.00 Jodds of Decline > 150 T5%
The SellShort Day LOW was 8308.00 830500 8364 .06 $INDU | 8530.63 836406 B483.93|  -31.62 odds of Decline = & %
YMDay  $493.00 3308.00 Ave Spread on BD 29117
Possible HIGH for Buy Day 86444 863413 8666.77] 38% 39% jbased on Ave Penetration of 55D of 128.41 |StdD 42,08
Possible LOW for Buy Day 8192.00 83183.65 8239.83 1100% 94% Jbased on Ave Decline of (32400 StdD 16530
Possible LOW for Buy Day 8158.02 3159.70 §209.10] 59% 59% Jbased on Ave 55 Day Vielation on BD of 149,98 |StdD 7237
Tue, Dec 30 wilbe a Buy day. YM therefore has a 38%  chance of making & high above 8516.00 and upto 86444 based on Ave Penetration of S50
therefore has & 100%  chance of making & Low below 851600 and dowwnto 819200 based on Ave Decline
therefore has a 59%  chance of making & Low below 830800 anddowwnto $158.02 based on Ave S5 Day Yiolation on BD

The 24 hour Lovy has & 3% chance of being made 15t




Tuesday December 30™, 2008
Today was a Buy day and as mentioned in last night's report the shallower Decline did
materialized and we then rallied to the projected highs.

Tomorrow is a Sell day. Being year end and with all the window dressing that usually happens
on the 31st, Sell day may live up to it's nickname "The Confusing Day.
: _|Wednesday, December 31, 2008

24H Day JCurrent  High Low Last odds of Rally > 10 91%
The Buy Day HIGH was 889.00 889.00 ES 889.00 868.75 888.25  17.75 Jodds of Rally > 20 65%
The Buy Day LOWY was 8658.75 1st 868.75 1st $SPX 891.12 870.58 890.64  21.22 Jodds of Rally = 0 0%

ES Day 889.00 868.75 Ave Spread on SD 33.00

Possible HIGH for Sell Day 901.32 903.96 905.66 | 52% 46% Jbased on Ave Penetration of BD of 1232 StdD  5.67
Possible HIGH for Sell Day 902.45 899.14 898.371100% 95% Jbased on Ave Rally of 3370 StdD  16.97
Possible LOW for Sell Day $50.06 849.65 $52.60] 59% 59% jbased on Ave Buy Day Violation on SD of 18.69 StdD  8.29
Wed, Dec 31 wilhe a Sell day. ES therefore has a 52%  chance of making & high above 889.00 andupto 901.32  hased on Ave Penetration of BD
therefore has a 100% chance of making a high above 868.75 andupto 902.45 based on Ave Rally
therefore has a 59%  chance of making a Low helow 868.75 anddownto 850.06 based on Ave Buy Day Violation on SD
The 24 hour Hiah has a 51% chance of being made  Last
Wed, Dec 31 wilbe a Sell day. ES Day therefore has a 46%  chance of making a high above 889.00 andupto 903.96 hased on Ave Penetration of BD
therefore has a 95%  chance of making a high above 868.75 andupto 899.14 hased on Ave Rally
therefore has a 59%  chance of making & Low helow 868.75 anddownto 849.65 based on Ave Buy Day Violation on SD
The Day sess High has : 54% chance of being made  1st
- TF24h TFDay ~ $Rut § 24H Day JCurrent  High Low Last odds of Rally > 10 84%
The Buy Day HIGH was 434.50 454.50 482.77 Only TF 484.50 466.90 483.20  14.70 Jodds of Rally > 15 60%
The Buy Day LOW was 466.90 1st 466.90 1st 468.23 $RUT 482,17 468.23 482,77  16.62 Jodds of Rally = 0 0%
TF Day 484.50 466.90 Ave Spread on SD 2215
Possible HIGH for Sell Day 493.07 493.90 492.04] 49% 49% Jbased on Ave Penetration of BD of 8.57 StdD  3.64
Possible HIGH for Sell Day 489.19 487.94 486.341100% 96% Jbased on Ave Rally of 22,29 StdD  10.84
Possible LOW for Sell Day 454.97 454.91 457.03) 59% 59% jbased on Ave Buy Day Violation on SD of 11.93 StdD  5.14
Wed, Dec 31 wilbea Sell day. TF therefore has a 49%  chance of making a high above 48450 andupto 493.07 hased on Ave Penetration of BD
therefore has a 100% chance of making a high ahove 466.90 andupto 489.19  hased on Ave Rally
therefore has a 59%  chance of making & Low below 466.90 anddownto 45497 based on Ave Buy Day Violation on SD
The 24 hour High has a 571% chance of being made  1st
Wed, Dec 31 willbe a Sell day. TFDay therefore hasa 49%  chance of making a high above 484.50 andupto 493.90  based on Ave Penetration of BD
therefare has a 96%  chance of making a high above 466.90 andupto 487.94 hased on Ave Rally
therefore has a 59%  chance of making & Low helow 466.90 anddownto 45491 based on Ave Buy Day Yiolation on SD
chance of being made  1st
HQ 24h HQ Day $NDX | 24H  Day JCurrent  High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 1208.00 1208.00 1203.41 Only HO 1208.00 175.25 120650  31.00 Jodds of Rally > 25 75%
The Buy Day LOW was 1175.25 1st 1176.25 1st 1177.92 $NDX  1203.41 1M77.92 1201.34  28.19 Jodds of Rally = 0 0%
HO Day = 1208.00 1176.25 Ave Spread on SD 53.94
Possible HIGH for Sell Day 1229.76 1231.10 1226.94] 46°% 46% Jbased on Ave Penetration of BD of 21.76 StdD  8.59
Possible HIGH for Sell Day 1225.24 1221.90 1220.671100% 95% Jbased on Ave Rally of 49.99 StdD  23.60
Possible LOW for Sell Day 1146.39 1145.97 1148.87] 60% 59% jbased on Ave Buy Day Violation on SD of 28.86 StdD  12.52
Wed, Dec 31 willbe a Sell day. HO therefore has a 46%  chance of making a high above 1208.00 andupto 1229.76  hased on Ave Penetration of BD
therefore has a 100% chance of making a high ahove 1175.25 andupto 1225.24 based on Ave Rally
therefore has a 60% chance of making a Low below 1175.25 anddownto 1146.39 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of beirg made  1st
Wed, Dec 31 willbe a Sell day. HO Day therefore has a 46%  chance of making a high above 1208.00 andupto 123110  bhased on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1176.25 andupto 1221.90 based on Ave Rally
therefore has a 59%  chance of making & Low helow 1176.25 anddownto 1145.97 based on Ave Buy Day Violation on SD
chance of being made  Last
YM 24h YM day $INDU | 24H Day JCurrent  High Low Last odds of Rally > 100 86%
The Buy Day HIGH was 8647.00 §647.00 8675.24 Only] YM 8647.00 8441.00  8640.00 152.00 Jodds of Rally > 150 68%
The Buy Day LOW was 5441.00 1st §441.00 1st 8487 .51 $INDU | 3675.24  8487.51 8668.39  184.46 Jodds of Rally = 0 0%
YMDay 8647.00 8441.00 Ave Spread on SD 29117
Possible HIGH for Sell Day 8759.47 8774.28 8804.42] 53% 47% Jbased on Ave Penetration of BD of 11247 StdD 51.86
Possible HIGH for Sell Day 8732.25 8706.45 8743.341100% 96% Jbased on Ave Rally of 29125 StdD 146.61
Possible LOW for Sell Day $294.48 $283.90 8329.01] 61% 60% fbased on Ave Buy Day Violation on SD of 146.52 StdD 66.85
Wed, Dec 31 wilbe a Sell day. YM therefore has a 53%  chance of making & high above 8647.00 andupto 8759.47 based on Ave Penetration of BD
therefore has a 100% chance of making a high ahove 8441.00 and upto 8732.25 based on Ave Rally
therefore has a 61% chance of making a Low below 8441.00 anddownto 829448 based on Ave Buy Day Violation on SD

The 24 hour High has a 50% chance of being made  Last




Wednesday December 31%, 2008
Today was a Sell day and it did achieve higher highs just to loose all the gains in the last 15
minutes. That was the confusing part | was saying last night.

Friday will be SS day. It is hard to say if we started the SS day in the last minutes, so we will

have to wait and see how the day get started.
TTT Data for trading US Index Futures on: Friday, January 02, 2009

24H | Day JCurrent | High Low Last

The Sell Day HIGH was 90500 Last 905.00 Last 910.32 ES $03.00 86,50 #9200 1.75
The Sell Day LW weas §86 50 58650 53967 $SPX 11032 B89.67 903.25 1261
The Buy Day LOW was 865.75 86575 57055 ES Day $08.00 B86.50 Ave Spread on | 55D |33.00
Possible HIGH for Sell Short Day 918.66 919.48 $21.73] 52% 48% Jbased on Ave Penetration of 5D of 1066 StdD 539
Possible HIGH for Sell Short Day 306,16 903.41 903.92] 87% 34% Ibased on Ave 3 Day Rally of [IT.4H StdD  18.48
Possible LOW for Sell Short Day 873.67 871.92 B75.96] 52% 49% Jbased on Ave of Sell Day Violation on 55 days of 12.83 StdD  5.28
Thu, Jan 01 willbea  SellShort  day. ES therefore has & 52%  chance of making & high above S08.00 andupto 918.66  hazed on Ave Penetration of D
therefore has & 87% chance of making & high above 868.75 andupto 906.16  based on Ave 3 Day Rally
therefore has & 52%  chance of making a Low below 886.50 anddownto 87367  based on Ave of Sell Day Violation on 5% days
The 24 hour High haz & 5% chance of being made Last
Thu, Jan01  willbea  SellShort  day. ES Day therefore has a 48%  chance of making & high above 908.00 andupto 919.48  based on Ave Penetration of SD
therefore has & 84%  chance of making & high above 868.75 andupto 9034  based on Ave 3 Day Rally
therefore has & 49%  chance of making & Low below 886.50 anddownto 871.82  hasedon Ave of Sell Day Violstion on S5 days
The Day sess High has 45% chance of being made Last
TF 24h TF Day $Rut 24H | Day JCurrent | High Low Last
The Sell Day HIGH waz 50300 Last 503.00 Last S03.26 Only TF 503.00 451.00 493,70 1010
The Sell Day LW was 4581 .00 451.00 45269 $RUT 503,26 452,69 499,45 16.68
Thie Buy Day LOW was 466 90 466,90 463,23 TF Day 503.00 481.00 Ave Spreadon | SSD 2215
Possible HIGH for Sell Short Day 510.70 511.02 50.72] 49% 46% Jbased on Ave Penetration of 5D of |[T.T0 StdDb 3.4
Possible HIGH for Sell Short Day 491.65 489,60 490,291 88% 83°% Jbased on Ave 3 Day Rally of (2475 StdD 12,06
Possible LOW for Sell Short Day 471.94 471.12 473.62] 41% 4% Ibased on Ave of Sell Day Violation on 55 days of 9.06 StdD 334
Thu, Jan01  willbea  SellShort  day. TF therefore has & 49%  chance of making & high above 503.00 andupto 510.T0  based on Ave Penetration of SD
therefore has & 88%  chance of making a high above 466.90 andupto 49165  based on Ave 3 Day Rally
therefore has & 471%  chance of making & Low below 48100 anddownto  471.84  hased on Ave of Sell Day Violstion on S5 days
The 24 hour High has a 51% chance of being made Last
Thu, Jan 01 willbea  SellShort  day. TF Day therefore has a 46%  chance of making & high above 503.00 andupto 51102 hazed on Ave Penetration of D
therefore has & 88% chance of making & high above 466.90 andupto 439.60  based on Ave 3 Day Rally
therefore has & 4%  chance of making a Low below 48100 anddownto 4TA42  based on Ave of Sell Day Yiolation on 5% days
The Day sezs High has 7% chance of being made Last
H 24h N Day $NDX | 24H  Day JCurrent | High Low Last
The Sell Day HIGH weas 122475 1st 122475 1st 122346 Only H 1224.75 1196.75 1200.25 -5.75
The Sell Day LOW vz 119675 1196.75 1199.53 $HDX 1223.46 1199.53 121165 10.3
The Buy Day LOW was 7525 1176.25 1177 .82 NG Day | 122475 1196.75 Ave Spreadon | 55D |53.94
Possible HIGH for Sell Short Day 1243.54 1245.34 124387 53% 47% Jbased on Ave Penetration of 5D of 1879 StdD  8.89
Possible HIGH for Sell Short Day 1234.20 1230.37 1229981 85% 34% based on Ave 3 Day Rally of 58.95 StdD  26.83
Possible LOW for Sell Short Day 1173.21 1172.03 1177.76] 48% 47% fbased on Ave of Sell Day Violation on 55 days of 23.54 StdD  8.24
Thu, Jan 01 wilkea  SellShort  day. HO therefore has & 53%  chance of making & high above 122475 and upto 1243.54  based on Ave Penetration of 5D
therefore has & 88% chance of making & high above 1175.25 and upto 123420  based on Ave 3 Day Rally
therefore has & 48%  chance of making a Low below 1196.75 and downto 117321  based on &ve of Sell Day Yiolstion on S5 days
The 24 hour High haz & 52% chance of being made 1st
Thu, Jan01  wilbea  SellShort  day. HO Day thereforehas a 47%  chance of making & high above 122415 and upto 1245.34  hased on Ave Penetration of 5D
therefore has & 84%  chance of making & high above 17625 and upto 123037 based on Ave 3 Day Rally
therefore has & 41%  chance of making & Low below 1196.75 and downto 117203  baszed on Ave of Sell Day Violstion on 55 days
The Day sess High has 51% chance of being made Last
YM 23h YM day $INDU 24H | Day JCurrent | High Low Last
The Sell Day HIGH waz a797 .00 Last 579700 |Last A342 66 Only M TIT.00 862300 3655.00  15.00
The Sell Day LW was g623.00 5623.00 GE64.59 $INDU | 8342.66 66489 877633 108.00
Thie Buy Day LOW was 9441 .00 g441.00 8487 .51 YMDay 8T97.00 3623.00 Ave Spread on | SSD 29147
Possible HIGH for Sell Short Day 8886.76 8889.85 8937331 49% 47% gbased on Ave Penetration of 5D of |B9.76 StdD  44.85
Possible HIGH for Sell Short Day 8760.20 8736.11 BTT2.65] 88% 86°% jbased on Ave 3 Day Rally of (3920 SudD 160.46
Possible LOW for Sell Short Day 3501.02 8503.23 8553811 49% 52% Jbased on Ave of Sell Day Violation on 55 days of 121.98 StD  47.85
Thu, Jan01  wilbea  SellShort  day. WM therefore has & 49%  chance of making a high above BT97.00 and upto 8886.76 hased on Ave Penetration of 5D
therefore has & 88%  chance of making & high above 844100 and upto 8760.20  bazed on Ave 3 Day Rally
theretore has & 49%  chance of making & Low below 8623.00 and downto 8501.02 haszed on Ave of Sell Day Violstion on 55 days

The 24 hour High has a 62% chance of being made 1st




Friday January 2", 2009

Today was a SS day, TVGR took effect early this morning and pushed prices higher then the
projected highs and all the way to the projected high on the Recap MA sheet

Monday will be a Buy day. On Buy days we should expect a Decline and since we closed on
the highs today the decline should happen Monday.

TTT Data for trading US Index Futures on:

IMonday. January 05, 2009

The Day sess Low has 62% chance of being made  Last

24H Day JCurrent  High Low Last odds of Decline > 10 90%
The SellShort Day HIGH was 932.75 Last 932.75 Last ES 932.75 896.50 926.00  26.00 Jodds of Decline > 20 72%
The SellShott Day LOW was 896.50 896.50 $SPX 934.73 899.35 931.80  28.55 Jodds of Decline = 0 0%
ES Day 932.75 896.50 Ave Spread on BD 33.04

Possible HIGH for Buy Day 949.21 949.38 951.86 ] 40% 40% Jbased on Ave Penetration of SSD of 16.46 StdD  5.56
Possible LOW for Buy Day 895.85 897.76 902.451100% 94% Jbased on Ave Decline of 36.90 StdD  19.04
Possible LOW for Buy Day §79.60 879.76 881.86 ] 62% 62% §based on Ave SS Day Violation on BD of 16.90 StdD  8.30
Mon, Jan 05 will be a Buy day. ES therefore has a 40%  chance of making a high above 932,75 andupto 949.21  hased on Ave Penetration of SSD

therefore has a 100% chance of making a Low below 932,75 anddownto 895.85 basedon Ave Decline

therefore has a 62% chance of making a Low below 896.50 anddownto 879.60 basedon Ave SS Day Violation on BD
The 24 hour Low has & 62% chance of being made  Last
Mon, Jan 05 will be a Buy day. ES Day therefore has a 40%  chance of making a high above 932,75 andupto 949.38  hased on Ave Penetration of S5D

therefore has a 94%  chance of making a Low below 93275 anddownto 897.76 hased on Ave Decline

therefore has a 62% chance of making a Low below 896.50 anddownto 879.76 based on Ave SS Day Violation on BD

TF24h TFDay $Rut Day [Current | High Low odds of Decline > 10 82%
The SellShort Day HIGH was 506.90 Last 506.90 Last 508.45 TF 506.90 491.90 500.30 2.40 odds of Decline > 15 65%
The SellShort Day LOWY was 491.90 491.90 $RUT 508.45 494.74 505.82 6.37 fodds of Decline = 0 1%
TF Day 506.90 491.90 Ave Spread on BD 22.07

Possible HIGH for Buy Day 517.34 517.27 518.57| 41% 40% Jbased on Ave Penetration of SSD of 10.44 StdD  3.49
Possible LOW for Buy Day 482.75 484.29 488.51] 99% 98% Jbased on Ave Decline of 2415 StdD 12,03
Possible LOW for Buy Day 482.22 481.96 485.21] 60% 59% jbased on Ave SS Day Violation on BD of 9.68 StdD 483
Mon, Jan 05 will he a Buy day. TF therefore has a 41%  chance of making & high above 506.90 andupto 517.34  hased on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 506.90 anddownto 482,75 based on Ave Decline

therefore has a 60%  chance of making a Low below 491.90 anddownto 482,22 hased on Ave SS Day Violation on BD
The 24 hour Low has & 61% chance of being made  Last
Mon, Jan 05 will be a Buy day. TF Day therefore has a 40%  chance of making a high above 506.90 andupto 517.27  based on Ave Penetration of SSD

therefore has a 98%  chance of making a Low below 506.90 anddownto 48429 based on Ave Decline

therefore has a 59%  chance of making & Low helow 491.90 anddownto 481.96 based on Ave SS Day Violation on BD
The Day sess Low has 57% chance of being made  Last

HO 24h HQ Day $HDX J 24H  Day JCurrent  High Low Last odds of Decline > 20 93%
The SellShort Day HIGH was 1268.25 1st 1268.25 Last 1266.45 Only HQ 1268.25 120400  1253.75  41.25 Jodds of Decline > 25 82%
The SellShort Day LOW was 1204.00 1208.25 1208.91 $HDX | 1266.45 1208.91 1263.70  52.05 Jodds of Decline = 0 1%
HO Day = 1268.25 1208.25 Ave Spread on BD 54.05

Possible HIGH for Buy Day 1286.21 1286.69 1285.19] 45% 42% Jbased on Ave Penetration of SSD of 17.96 StdD  6.90
Possible LOW for Buy Day 1210.76 1215.55 1216.80 | 99% 98% jbased on Ave Decline of 57.49 Stdb 2121
Possible LOW for Buy Day 1181.10 1183.90 1184.09] 57% 55% Jbased on Ave SS Day Violation on BD of 122,90 StdD  10.31
Mon, Jan 05 will he a Buy day. HO therefore has a 45%  chance of making a high above 1268.25 andupto 1286.21 based on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 1268.25 anddownto 1210.76 based on Ave Decline

therefore has a 57%  chance of making & Low helow 1204.00 anddownto 1181.10 based on Ave SS Day Yiolation on BD
The 24 hour Lovy has & 571% chance of being made  1st
Mon, Jan 05 will he a Buy day. HO Day therefore has a 42%  chance of making & high above 1268.25 andupto 1286.69 based on Ave Penetration of SSD

therefore has a 98%  chance of making a Low below 1268.25 anddownto 1215.55 based on Ave Decline

therefore has a 55%  chance of making a Low below 1208.25 anddownto 1183.90 based on Ave SS Day Violation on BD
The Day sess Low has 67% chance of being made  Last

chance of being made

YM 24h YM day $INDU § 24H  Day JCurrent  High Low Last odds of Decline > 100  87%
The SellShort Day HIGH was 9019.00 Last 9019.00 Last 9065.28 Onlyg YM 9019.00 8715.00  8952.00 225.00 Jodds of Decline > 150 74%
The SellShort Day LOWY was 8715.00 8715.00 8760.78 $INDU | 9065.28 8760.78 903469  258.30 Jodds of Decline = 0 0%
YMDay 9019.00 8715.00 Ave Spread on BD 291.32

Possible HIGH for Buy Day 9147.48 9160.56 9201.63] 38% 40% jbased on Ave Penetration of SSD of 12848 StdD 42.46
Possible LOW for Buy Day 8697.90 8712.83 8777.311100% 94% jbased on Ave Decline of 32110 StdD 165.28
Possible LOW for Buy Day 8565.02 8566.70 8605.82] 58% 58% jbased on Ave SS Day Violation on BD of 149.98 StdD 7237
Mon, Jan 05 will be a Buy day. YM therefore has & 38%  chance of making & high above 9019.00 and upto 9147.48 based on Ave Penetration of SSD

therefore has a 100% chance of making a Low below 9019.00 and downto 8697.90 based on Ave Decline

therefore has a 58%  chance of making & Low helow 8715.00 and downto 8565.02 based on Ave SS Day Yiolation on BD
The 24 hour Low has a 58% Last




Monday January 5", 2009
Today was a Buy day and the expected decline was a bit shallower then planned. This
normaly show that the market is more bullish.

Tomorrow is Sell day. At this point the rally that started this morning on all indexes except YM,
still has room to go. We should keep in mind that Sell days are confusing since we also
have close to 60% chance of making lower lows.

TTT Data for trading US Index Futures on: ITuesday. Janua

06, 2009

24H | Day JCurrent | High Low Last odids of Rally = 10 1%
The Buy Day HGH was 93425 93425 ES 934,25 916,50 927,25 1.75 Jodids of Rally > 20 65%
The By Day LOW was 916.50 1st 916.50 1st $SPX 936.63 919.53 92745 -4.35 Jodids of Rally = 0 %
ES Day 934.25 916.50 Ave Spread on S033.04

Passible HIGH for Sell Day 946.72 949.31 951,291 52% 47% |based on Ave Penetration of BD of 1247 St 573

Possible HIGH for Sell Day 950,26 946.99 4T 46 1100% 95% [based on Ave Rally of (3376 StlD 1703
Possible LOW for Sell Day 897.81 897.40 H01.55] 58% 53% Jbased on Ave Buy Day Violation on 5D of 18.69 StdD  8.29
Tue, Jan 06 willbe a Sell day. ES therefare has a 52%  chance of making a high above 93425 andupto 946,72  bhaszed on Ave Penetration of BD

therefare has a 100%  chance of making & high abowve 916,50  and up to 950,26  bazed on Ave Rally

therefare has & 58%  chance of making & Low below 916.50 anddownto 897.81  bazed on Ave Buy Day Vidlstion on SD
The 24 hour High haz a 51% chance of being made Last
Tue, Jan 06 will be 2 Sell day. ES Day therefore has a 41%  chance of making & high above 93425 andupto 949,31 bhazed on Ave Penetration of BD

therefare has & 95%  chance of making & high above 916,50  and upto 946,99  bazed on Lve Rally

therefare has a 58%  chance of making & Low below $6.50 anddownto 897.40  based on Ave Buy Day Yiolation on 5D
The Day sess High has 52% chance of being prede st

TF 24h TF Day $Rut 24H | Day JCurrent  High Low Last odldls of Rally = 10 84%
The Buy Day HIGH was 50550 507.50 50523 Only TF 508.50 433.30 501.90 1.70 jodids of Rally > 15 6%
The Buy Day LOW was 493.30 Last 493.30 1st 495.0 $RUT 508,23 496.01 505.03 -0.81 Jodids of Rally = 0 L
TF Day 507.50 493.30 Ave Spread on sD (22407

Possible HIGH for Sell Day 517.30 51711 BAT.IT] 50% 50% Jbased on Ave Penetration of BD of 8.30 St 373
Possible HIGH for Sell Day 515,75 514,52 51432 1100% 97% [based on Ave Rally of 2245 StdD] 1094
Possible LOW for Sell Day 481.37 481.31 484.81] 58% 53% Jbased on Ave Buy Day Violation on SD of 1193 St 514
Tue, Jan 06 willbe 2 Sell day. TF therefare has a 50%  chance of making & high above 508.50 andupto SMT.30  bazed on &ve Penetration of BD

therefare has a 100% chance of making a high above 493,30 andupto 515,75  baszed on Ave Rally

therefare has & 58%  chance of making & Low below 493,30 anddownto 48137 bhazed on Ave Buy Day Yidlstion on SD
The 24 hout High haz a 54% chance of being made Last
Tue, Jan 06  wil be a Sell day. TFDay therefore haza 50%  chance of making a high above 507.50 andupto 51711 based on Ave Penetration of BD

therefare has a 97%  chance of making & high above 49330 and upto 51452 bazed on Ave Rally

therefare has a 58%  chance of making & Low below 493,30 anddownto 48131 bazed on Ave Buy Day Yidlstion on SD

The Day sess High hasz 54% chance of being made st

HG 24h HQ Day $NDX 24H | Day JCurrent  High Low Last odis of Rally = 20 83%
The Buy Day HIGH was 1275.00 1275.00 127411 only Ha 1275.00 1244.25 1263.75  10.75 Jodds of Rally > 25 T6%
The Buy Day LOW was 1244 25 1st 1244 75 1st 1244 59 $HDX 127411 1244.89 1262.52 -1.18 Jodids of Rally = 0 L
HG Day | 1275.00 124475 Ave Spread on SO 5405

Possible HIGH for Sell Day 1296.64 1297.94 1297.55] 47%  47% |based on Ave Penetration of BD of 21.64 St 861
Possible HIGH for Sell Day 1294.23 1290.43 1287.68 [100% 35% [based on Ave Rally of (4998 StdD| 2367
Possible LOW for Sell Day 1215.39 121447 1215.84] 59% 53% Jbased on Ave Buy Day Violation on SD of 28.36 St 1252
Tue, Jan 06 will be 2 Sell day. HQ therefare has a 47%  chance of making & high above 127500 and up to 1296.64  based on Ave Penetration of BD

therefare has a 100%  chance of making & high above 124425 and up to 1298423 bhased on Ave Rally

therefare has a 59%  chance of making & Lowy below 124425 and downto 1215.3%  based on Ave Buy Day Yiolation on S0
The 24 hour High haz & 52% chance of being made 1st
Tue, Jan 06 willbe 2 Sell day. HO Day therefore has a 41%  chance of making & high above 127500 and up to 1297.94  based on Ave Penetration of BD

therefare has a 95%  chance of making a high above 124475 and upto 1290.43  baszed on Ave Rally

therefare has a 58%  chance of making & Lowy below 124475 and downto 121447 based on Ave Buy Day Yiolation on S0

The Day sess High has 51% chance of being made Last

YM 24h YM day $Iupu 24H | Day JCurrent | High Low Last odids of Rally = 100 B86%
The Buy Day HIGH was 899000 8980.00 a034 .37 Only YM 8990.00 8841.00 892100 -37.00 Jodds of Rally > 150 69%
The Buy Day LOW was G541.00 Last §541.00 |Last GE92.35 $INDU | 9034.37 8392.36 895289 -81.80 Jodds of Rally = 0 L
YM Day | 8930.00 8841.00 Ave Spread on S0 291,32

Possible HIGH for Sell Day 910328 9117.83 964561 53% 4% |based on Ave Penetration of BD of 1328  StD  52.26
Possible HIGH for Sell Day 9133.00 9107.54 H149.351100% 97°% Jbased on Ave Rally of 292.00  SudD| 147.26
Possible LOW for Sell Day 3604.48 8683.90 8733.86] 60% 59% Qbased on Ave Buy Day Violation on SD of 146,52  StdD  66.85
Tue, Jan 06 willbe a Sell day. ¥M therefare has a 53%  chance of making a high above 399000 and upto 9103.28  based on Ave Penetration of BD

therefare has a 100%  chance of making & high above 834100 and up to 913500 based on Ave Rally

therefare has & 60%  chance of making & Low below 334100 and downto 869448  based on Ave Buy Day Wiolation on 5D

The 24 hour High has a 48% chance of being made 1st




Tuesday January 6", 2009
Today was a Sell day and as such we did get the usual see-saw day. TF made the first
objective just to pull back and then nailed the second one.

Tomorrow is SS day. We in the middle of the road right now however | would lean toward
going higher based on the average 3 day rally.

TTT Data for trading US Index Futures on:  |Wednesday. Janua
244  Day JCurrent

07, 2009

High

Low Last

The Sell Day HIGH was 942.75 Last 942.75 1st ES 942.75 923.50 930.50 3.00
The Sell Day LOW was 923.50 92450 $SPX 943.85 927.28 934.70 1.25
The Buy Day LOW was 916.50 916.50 i ES Day 942.75 924.50 Ave Spreadon | SSD 133.04
Possible HIGH for Sell Short Day 953.73 954.55 95557 52% 49% Jbased on Ave Penetration of SD of 10.98 StdD  5.50
Possible HIGH for Sell Short Day 954.27 951.57 953.30] 87% 84% jbased on Ave 3 Day Rally of 31.77 StdD  18.68
Possible LOW for Sell Short Day 910.67 909.92 913.57] 51% 49% Ibased on Ave of Sell Day Violation on SS days of 12.83 StdD  5.28
Wed, Jan 07 willbea  SellShort  day. ES therefore has a 52%  chance of making & high above 942,75 andupto 953.73  hased on Ave Penetration of SD

therefore has a 87%  chance of making & high above 916.50 andupto 954.27 based on Ave 3 Day Rally

therefore has a 51%  chance of making & Low helow 923.50 anddownto 910.67 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 51% chance of w made  Last
Wed, Jan 07 willbea  SellShort  day. ES Day therefore has a 49%  chance of making & high above 942,75 andupto 954.55 based on Ave Penetration of SD

therefore has a 84%  chance of making a high above 916.50 andupto 951.57 based on Ave 3 Day Rally

therefore has a 49%  chance of making & Low helow 92450 anddownto 909.92 based on Ave of Sell Day Violation on SS days
The Day sess High has : 49% chance of being made  1st

TF 24h TFDay ~ $Rut § 244 Day [Current  High Low Last
The Sell Day HIGH was 518.60 Last 518.60 Last 519.00 TF 518.60 501.30 509.90 6.30
The Sell Day LOW was 501.30 504.60 507.16 $RUT 519.00 507.16 51471 9.68
The Buy Day LOWY was 49330 49330 496.01 TF Day 518.60 504.60 Ave Spreadon  SSD 22,07
Possible HIGH for Sell Short Day 526.21 526.51 526.41] 50% 47% |based on Ave Penetration of SD of T1.61 StdD 3.4
Possible HIGH for Sell Short Day 518.26 516.23 518.33] 88% 88% Jbased on Ave 3 Day Rally of 2496 StdD 12,18
Possible LOW for Sell Short Day 492.24 494,72 498.09] 47°% 43% Jbased on Ave of Sell Day Violation on SS days of 9.06 StdD 334
Wed, Jan 07 willhea  SellShort  day. TF therefore has a 50% chance of making & high above 518.60 andupto 526.21 hased on Ave Penetration of SD
therefore has a 88%  chance of making & high above 493.30 andupto 518.26  based on Ave 3 Day Rally
therefore has a 47%  chance of making & Low helow 501.30 anddownto 492.24 hased on Ave of Sell Day Violation on SS days
The 24 hour High has a 52% chance of being macle Last
Wed, Jan 07 willbea  SellShort day. TF Day therefore hasa 47%  chance of making & high above 518.60 andupto 526.51 hased on Ave Penetration of SD
therefore has a 88%  chance of making & high above 493.30 andupto 516.23  based on Ave 3 Day Rally
therefore has a 43%  chance of making & Low helow 504.60 anddownto 49472 hased on Ave of Sell Day Violation on SS days
chance of being made  Last
HO 24h HQ Day $HDX § 24H Day Current  High Low Last
The Sell Day HIGH was 1287.00 Last 1286.75 Last 1286.08 Only Ho 1287.00 1259.50  1271.00 6.00
The Sell Day LOW was 1258.50 1265.50 1265.53 $HDX | 1286.08 126553  1273.36 10.34
The Buy Day LOW was 124425 124475 124489 HO Day  1287.00 1265.50 Ave Spreadon | SSD |54.05
Possible HIGH for Sell Short Day 1306.33 1307.90 1307.03] 53% 48% Jbased on Ave Penetration of SD of 1933 StdD  9.09
Possible HIGH for Sell Short Day 1303.67 1299.40 1297.47] 85% 84% jbased on Ave 3 Day Rally of 59.42 StdD 2712
Possible LOW for Sell Short Day 1235.96 1240.78 1243.76 | 48% 47% Jbased on Ave of Sell Day Violation on SS days of 23.54 StdD  8.24
Wed, Jan 07 willbea  SellShort  day. NHO therefore has a 53% chance of making & high above 1287.00 andupto 1306.33  based on Ave Penetration of SD
therefore has a 88% chance of making a high above 124425 andupto 1303.67 hased on Ave 3 Day Rally
therefore has a 48%  chance of making & Low helow 1259.50 anddownto 1235.96 based on Ave of Sell Day Yiolation on SS days
The 24 hour High has a 53% chance of being made  1st
Wed, Jan 07 willbea  SellShort  day. HO Day therefore has a 48%  chance of making & high above 1286.75 andupto 1307.90 based on Ave Penetration of SD
therefore has a 84% chance of making a high above 124475 andupto 1299.40 hased on Ave 3 Day Rally
therefore has a 47%  chance of making & Low helow 1265.50 anddownto 1240.78 based on Ave of Sell Day Yiolation on SS days
chance of being made  1st
YM 24h YM day $INDU § 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 9048.00 1st 9048.00 1st 9088.06 Oonly] YM 90438.00 8389.00  8949.00  31.00
The Sell Day LOW was 8889.00 8889.00 894095 $INDU | 9088.06 894095 901510  62.21
The Buy Day LOW was §541.00 §541.00 §892.36 YMDay  9048.00 8889.00 Ave Spreadon | SSD 291.32
Possible HIGH for Sell Short Day 9140.84 914400 9185.78] 50% 48% Jbased on Ave Penetration of SD of 92,84 StdD  45.94
Possible HIGH for Sell Short Day 9163.61 9139.93 9181.35] 88% 86% Jbased on Ave 3 Day Rally of 32261 StdD 162.30
Possible LOW for Sell Short Day 8767.02 8769.23 8829.87] 49% 51% fbased on Ave of Sell Day Violation on SS days of 12198 StdD 471.85
Wed, Jan 07 willbea  SellShort  day. YM therefore has a 50%  chance of making & high above 9048.00 andupto 9140.84 hbased on Ave Penetration of SD
therefore has a 88%  chance of making & high above 8841.00 andupto 9163.61 hased on Ave 3 Day Rally
therefore has a 49%  chance of making & Low helow 8889.00 anddownto 8767.02 based on Ave of Sell Day Yiolation on SS days

The 24 hour High has & 49% chance of being made  Last




Wednesday January 7™, 2009

Today was a SS day. Markets opened with a big gap down today, even below the Buy day
Low. Markets then moved above these lows but ran out of steam and TVGR took effect, which
took us to the projected lows for the 1st bounce that failed to get higher then the Buy day low
just to drop back to the Recap MA projected lows.

Tomorrow is a Buy Day. The average decline has been accomplished, however having closed
near the lows, having a 60% chance of making lower lows and with a 60% chance of making
the low 1st, | would expect a test of these lows before any rally starts.

TTT Data for trading US Index Futures on:

IThursday, January 08, 2009

24H | Day JCurrent High Low Last odds of Decline > 10 0%
The SellShort Day HIGH was 93175 1t 920,00 15t Only ES 931.75 898.75 905.25| -25.25Jodds of Decline =20 | T1%
The SellShort Day LOWY was 89575 895.75 $SPX 927.45 902,37 906.65| -28.05 Jodds of Decline = ¢ L
ES Day 920.00 898.75 Ave Spread on BD |33.04
Possible HIGH for Buy Day S47.T8 936.20 S$4411] 40%  40°% Jbased on Ave Penetration of S5D of  [16.03 StdD| 556
Possible LOW for Buy Day 395.09 885.24 39537 1100% 94% Jbased on Ave Decline of 36.66 Std 1904
Possible LOW for Buy Day 331.35 332.1 334881 61% 1% Jbased on Ave S5 Day Violation on BD of 16.90 StdD .30
Thu, Jan 08  wilbe & Buy day. ES therefore has a % chance of making a high above 4375 andupto 947.78  based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 331.758 anddownto 895.09  based on Ave Decline
therefore has a 1%  chance of making a Low below 898.75 anddownto 881.85 based on Ave 55 Day Yiolation on BD
The 24 hour Lovy has & 58% chance of bheing mads 1st
Thu, Jan 08  wil be a Buy day. ES Day therefore has a W% chance of making a high above 32000 and upto 936.20  based on Ave Penetration of S50
therefore has a 34°%  chance of making & Low below 320.00 anddownto 885.24 based on Ave Decline
therefore has a 1%  chance of making a Low below 39875 anddownto 882.01  based on Ave 55 Day Yiolation on BD
The Day sess Low has 58% chance of being made 1st
TF 24h TF Day Rt 24H | Day JCurrent  High Low Last odids of Decline =10 33%
The Sellshort Day HIGH was 21150 1st 504,40 1st 51032 Only TF 511.50 489.20 496,50  -14.00 Jodds of Decline > 15 |64%
The SellShart Day LOWVY was 48920 483.20 49236 $RUT 510,32 492,36 49710  7.61 Jodds of Decline = ¢ 1%
TF Day 504.40 439.20 Ave Spread on BD |22.03
Possible HIGH for Buy Day 521.69 514.4% 520441 M% 4% Jbased on Ave Penetration of S50 of 1019 StdD 349
Possible LOW for Buy Day 437.47 45190 45047 | 99% 98°% [based on Ave Decline of 2403 StdD 12.04
Possible LOW for Buy Day 479.52 479.26 432831 60% 59% Qbased on Ave S5 Day Violation on BD of 9.68 StdD 483
Thu, Jan 08 wilbe a Buy day. TF therefore has a H#%  chance of making a high above 511.50  and upto 521.69  based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 511.50  and downto 487.47  baszed on Ave Decline
therefore has a 60°%  chance of making & Low below 489,20 anddownto 47952 baszed on Ave S5 Day Yiolation on BD
The 24 hour Lowy has & 53% chance of being mads 1st
Thu, Jan 08 wilbe a Buy day. TF Day therefore has a %  chance of making a high above 50440 andupto 514.49  based on Ave Penetration of S50
therefore has a 98%  chance of making & Lo below 50440 anddownto 48190 bssed on Ave Decline
therefore has a 5%%  chance of making a Low below 48920 and downto 479.26 based on Ave 55 Day Yiolation on BD
The Day sess Low has 63% chance of being made 1st
HQ 24h HG Day $HDX 24H | Day JCurrent | High Low Last odids of Decline > 20 |93%
The SellShort Day HIGH was 127300 1st 1257.00 1st 1256.34 Only HQ 1273.00 1227.50 124,25 20,75 Jodds of Decline > 25 |81%
The SellShort Day LOWVY was 122750 122750 122532 $HDX 1256.34 1228.32 1238.60| -35.89 Jodds of Decline = ¢ 1%
HO Day | 1257.00 1227.50 Ave Spread on BD | 53.9%
Possible HIGH for Buy Day 1290.63 127512 127T4.7%] 46% 43% [based on Ave Penetration of 55D of 17.68 St 690
Possible LOW for Buy Day 1215.90 1204.64 1207.02 | 99% 93% Jbased on Ave Decline of 5710 St 27.M
Possible LOW for Buy Day 120460 1203.15 1203.50] 56% 54% Jbased on Ave 55 Day Violation on BD of 22,90 StdD 1031
Thu, Jan #8  willbe a Buy chay. N therefore has a 4%  chance of making a high above 127300 and up to 1290.68 baszed on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 127300 and downto 121590 based on Ave Decline
therefore has a 56%  chance of making & Low below 122750 and downto 120460 based on Ave S5 Day Yiolation on BD
The 24 hour Lowy has & 58% chance of being mads 1st
Thu, Jan #8  willbe a Buy day. NG Day therefore has a 43%  chance of making a high above 125700 and up to 127512 baszed on Lve Penetration of S50
therefore has a 98%  chance of making a Low below 125700 and downto 120464 based on Ave Decline
therefore has a 54%  chance of making & Low below 122750 and downto 120315  based on Ave S5 Day Yiolation on BD
The Dax zess Lovy has 64% chance of being made  1st
¥M 24h YM day $IHDY 24H | Day JCurrent | High Low Last odds of Decline = 100 37%
The SellShaort Day HIGH was 95900 1st 8870.00 1st 8995.94 Only YM 8959.00 8672.00 8T47.00| -203.00 Jodds of Decline > 150 | T5%
The Sellshort Day LOWY was SET2.00 8E72.00 g719.92 $Inpu 8996.94 8719.92 8769.70| -245.40 Jodds of Decline = ¢ L
¥YM Day | 8870.00 3672.00 Ave Spread on BD |291.27
Possible HIGH for Buy Day J087.43 011,56 9133.29] 38% 39% Qbased on Ave Penetration of 55D of 128.48 StdD| 4246
Possible LOW for Buy Day 3639.54 8565.39 8T10.291100% 94% Jbased on Ave Decline of 3M%.46 StdD 16535
Possible LOW for Buy Day 352202 3523.7T0 856496 ] 57% 57% jbased on Ave S5 Day Violation on BD of 149.98 StdD 7237
Thu, Jan 68  will be a By cay. VM therefore has a 38%  chance of making & high shove 395900 ancdupto 9087.48 ba=zed on Ave Penetration of S50
therefore has a 1M0%  chance of making & Low below 3959.00 and downto 8639.54 based on Ave Decline
therefore has a 57%  chance of making a Low below 367200 and downto 852202 based on Ave S5 Day Yiolation on BD
The 24 hour Loww haz & §3% chance of being made 1st




Thursday January 8", 2009

Today was a Buy Day. As mentioned in last night's report although most of the decline had
been accomplished and we had a 60% chance of making a lower low and that low should be
made 1st. The actual low was made just before the open and very close to the projected lows.
Markets had a hard time getting a strong rally going.

Tomorrow is a Sell day. We still have possibilities of making lower lows but we should
anticipate the rally to continue. There is the Employment report before the open and that could
confuse things. So if we gap open down below today's lows we will have very high odds of at
least getting back above these lows.

TTT Data for trading US Index Futures on:

IFriday, January 09, 2009

24H | Day JCurrent High Low Last odds of Rally = 110 1%
The Buy Day HIGH was 90775 90775 910.00 only ES 907.75 891.5¢ 907.00 1.75 Jodis of Rally = 20 66%
The Buy Day LOV was 59150 1st 893.50 1st 596 .51 $5PX 910.00 896.81 909.73 3.08 Jodds of Rally = ¢ 0%
ES Day 907.75 893.50 Ave Spread on S0 3304
Possible HIGH for Sell Day 92013 92265 924.47] 53% 47% [based on Ave Penetration of BD of 12.38 StdD| 574
Possible HIGH for Sell Day 92518 $23.94 $24.T0 | 100% 95°% Jbased on Ave Rally of |33.68 StdD| 17.06
Possible LOW for Sell Day 3?%31 $T4.40 §78.83] 57% 57% fbased on Ave BIE Dﬁ Violation on 5D of 18.69 StdD 829
Fri, Jan 09  willbe a Sell day. ES therefore has a 53%  chance of making a high sbove OT.TE  and upto 92013  based on Ave Penetration of BD
therefore has a 10%  chance of making & high above 9150 andupto 92518  based on Ave Rally
therefore has a 57%  chance of making & Lowe below 89150 and downto  872.81  based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Fri, Jan 09 will be & Sell day. ES Day  therefore has a 4T%  chance of making a high above 907.75 andupto 922.65 based on Ave Penetration of BD
therefore has a 95°%  chance of making a high sbove 39350 andupto 923.94  based on Ave Rally
therefore has a 57T%  chance of making & Low below 893.50 anddownto 87440  based on Ave Buy Day Violstion on S0
The Day zess High has 53% chance of being made 15t
TF 24h TF Day $Rut 24H | Day JCurrent High Low Last odds of Rally = 110 B4%
The Buy Day HIGH was 500.90 500.90 a02.01 only TF 500.90 489.50 499.80 2.90 fodids of Rally = 15 1%
The Buy Day LOV was 45950 1st 491.00 1st 492.52 $RUT 502.01 492.52 502.01 4.91 Jodds of Rally = ¢ 0%
TF Day 500.90 491.00 Ave Spread on SD (2208
Possible HIGH for Sell Day 509.T3 510.54 511.58 ] 51% 51°% Jbased on Ave Penetration of BD of |8.83 StdD| 3T
Possible HIGH for Sell Day 51193 51227 510.88 1100% 97% fbased on Ave Rally of 22.48 StdD 1098
Possible LOW for Sell Day 477.57 47901 481.32 ] 57% 57% fbased on Ave Buy Day Violation on SD of 11.93 StdD 514
Fri, Jan 09 will be @ Sell day. TF therefore has a 51%  chance of making a high above 500,90  andupto 509.T3  based on Ave Penetration of BD
therefore has a 1% chance of making a high above 489.50 andupto 511.98  based on Ave Rally
therefore has a 5T%  chance of making & Low below 489,50 anddownto 477.57T  based on Ave Buy Day “Yiolstion on S0
The 24 hour Hiﬁh haz a 58% chance of being &de 1st
Fri, Jan 09  willbe a Sell day. TF Day therefore has a 51%  chance of making a high sbove 500.90  and up to 510.54  based on Ave Penetration of BD
therefore has a 97%  chance of making a high above 49100 and upto 512.2T  based on Ave Rally
therefore has a 57%  chance of making a Lowe below 100 andd downto 479.01  based on Ave Buy Day Violation on SD
The Day sess High has 53% chance of being made 1st
HG 240 HG Day $HDX 24H | Day JCurrent High Low Last odids of Rally = 21 83%
The Buy Day HIGH was 125275 125275 125247 Only HG 1252.75 1223.00 1249.25 9.75 Jodds of Rally = 25 Té%
The Buy Day LOVY was 1223.00 1st 1223.00 1st 1223.81 FHDX 1252.47 1223.81 1250.75 12,15 Jodds of Rally = © L
HG Day | 125275 1223.00 Awe Spread on S0 5396
Possible HIGH for Sell Day 127415 127541 127563 | 47% 47% [based on Ave Penetration of BD of [21.40 StdD|  8.62
Possible HIGH for Sell Day 1272.90 1268.64 1266.58 | 100% 95% Jbased on Ave Rally of 49.90 StdD 2372
Possible LOW for Sell Day 1194.14 1192.72 119476 ] 59% 57% Jbhased on Ave Buy Day Violation on SD of 28.86 StdD 1252
Fri, Jan 09 will be @ Sell day. HO therefore has a 4T%  chance of making a high above 125275 and up to 127415  based on Ave Penetration of BD
therefore has a 1% chance of making a high above 122300 and up to 1272.90 baszed on Ave Rally
therefore has a 59%  chance of making & Low below 122300 and downto 119414 based on Ave Buy Day Violation on S0
The 24 hour Hiﬁh haz a 5_2% chance of being &de 1st
Fri, Jan 09  willbe a Sell day. N Day therefore has a 4T%  chance of making & high shove 125275 andupto 1275.41  haszed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 122300 and up to 1268.64 based on Ave Rally
therefore has a 57%  chance of making a Lowe below 122300 and downto 1192.72  based on Ave Buy Day Yiolation on S0
The Day sess High has 52% chance of being made Last
YM 24h Y day $INDU 24H | Day JCurrent High Low Last odids of Rally = 104 B6%
The Buy Day HIGH was 5749.00 &705.00 &770.02 Only YM 8749.00 860400 8699.00| -45.00 Jodds of Rally > 15¢ 9%
The Buy Day LOVY was §604.00 Last g604.00 1st g631.19 $IHDU 8770.02 8651.1% 8742.46| -27.24fodds of Rally = @ L
YM Day | 871400 860400 Awe Spread on SD291.27
Possible HIGH for Sell Day 3861.11 383447 8898.25] 54% 43% Qbased on Ave Penetration of BD of 11211 StdD|  52.30
Possible HIGH for Sell Day 389502 $869.83 SH0T.47 | 100% 97% Jbased on Ave Rally of 201.02 |StdD 147.H
Possible LOW for Sell Day 3457.43 B446.90 B492.69 ) 60% 59% Jbhased on Ave Buy Day Violation on SD of 146.52 StdD 6685
Fri, Jan 09 will be @ Sell day. WM therefore has a 54%  chance of making a high above BT49.00 and up to 886111  based on Ave Penetration of BD
therefore has a 1% chance of making a high above 860400 and up to 8895.02 baszed on Ave Rally
therefore has a 60°%  chance of making & Low below 360400 and downto 8457.48  based on Ave Buy Day Violation on 5D
The 24 hour Hiﬁh haz a 8% chance of being &de 1st




Friday January 9™, 2009
Today was a Sell day. The employment report did what was expected of it made higher highs
first just to reverse and make new lows. Tf even reached the projected target.

Monday will be a SS day. Having closed on the lows, we should retest these lows. However
we closed below the Buy day lows, so per the Positive 3 day Rally odds we should get back
above these lows at some point on Monday.

TTT Data for trading US Index Futures on:

IMonday. January 12, 2009

24H | Day JCurrent  High Low Last
The Sell Day HIGH was 914 75 1st 90975 1st 91183 ES 475 882.75 B885.50 -21.25
The Sell Day LOW was G52.75 G52.75 G55.31 $SPX 911.93 888.31 890.35 1938
The Buy Day LOW was 531 50 59350 595 31 ES Day $09.75 882.75 Ave Spreadon | 55D |33.04
Possible HIGH for Sell Short Day 925.73 921.55 923.65] 52% 48% Jbased on Ave Penetration of SD of 10,98 stdD 550
Possible HIGH for Sell Short Day 928.97 928.14 930,231 37% 84% Jbased on Ave 3 Day Rally of 3147 StdD  18.68
Possible LOW for Sell Short Day 369,66 367,91 874,33] 52%  49% Jbased on Ave of Sell Day Violation on 55 days of 1309 StdD 539
Mon, Jan 12 wilke s  SellShort  day. ES therefare has a 52%  chance of making a high above 9475 andupto 925,73 based on Ave Penetration of SD
therefare has a 87%  chance of making a high ahove 391,50 andupto 928,97  based on Ave 3 Day Rally
therefare has a 52%  chance of making a Loww below 882,15 anddownto  869.66  bazed on Ave of Sell Day Vidlation on S5 days
The 24 howr High has & 53% chance of being made 1st
Mon, Jan 12 wilbe s  SellShort  day. ES Day therefore has a 48%  chance of making a high above 909,75 andupto 921.55  based on Ave Penetration of SD
therefore haz a 84%  chance of making a high above $93.50 andupto 9$28.14  based on &ve 3 Day Rally
therefare has a 49%  chance of making a Low below 882,15 anddownto  86T.81  baszed on Ave of Sell Day Vidlation on S5 days
The Day sess High has 50% chance of being made  1st
TF 24h TF Day $Part 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 50340 1st 501 60 st S0213 only TF 503.50 475.90 47700 -22.T0
The Sell Day LOWY vwas 47580 47610 450.96 $RUT 50213 450.96 #3201
The Buy Day LOW was 43950 49100 40252 TF Day 501.60 47610 Ave Spreadon | 55D (22,08
Possible HIGH for Sell Short Day 511.11 509.51 509.54] 49%: 46% Jbased on Ave Penetration of 5D of T.61 stdD LM
Possible HIGH for Sell Short Day 51437 51378 514,721 39% 8%% Jbased on Ave 3 Day Rally of 2487 StdD 1219
Possible LOW for Sell Short Day 466.77 46607 47T1.75] 47%  44% Jbased on Ave of Sell Day Violation on 55 days of 913 StdD  3.38
Mon, Jan 12 wilke s  SellShort  day. TF therefare has a 49%  chance of making a high above 503.50 andupto 51111 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 489,50 andupto 51437  based on Ave 3 Day Rally
therefare has a 47%  chance of making a Low below 47590 anddownto 6677 baszed on Ave of Sell Day Yidlation on S5 days
The 24 howt High has & 48% chance of being made Last
Mon, Jan 12 wilke s SellShort  day. TFDay therefore has a 46%  chance of making a high ahove 501,60 andupto 509,51  based on Ave Penetration of SD
therefare has a 89%  chance of making & high above 491,00 andupto 51378  based on Ave 3 Day Rally
therefare has a A% chance of making a Low below 47610 anddownto  466.07  baszed on Ave of Sell Day Yiolation on S5 days
The Dax ZEIE Hiﬁh has : 5T% chance of heing made  Last
HO 24h HO Day $HDX 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 1256.25 1st 1252.50 1st 125285 only L] 1256.25 1216.00 1221500 -28.00
The Sell Day LOW was 1216.00 1216.00 121759 $HDX 1252.95 1217.5% 122301 -29.51
The Buy Dary LOVY was 1223100 122300 122381 HG Day | 1252.00 1216.00 Ave Spreadon | 55D (5196
Possible HIGH for Sell Short Day 1275.58 1273.65 1273900 53%  47% Jbased on Ave Penetration of SD of 19,33 StdD %09
Possible HIGH for Sell Short Day 1282.00 127707 1275821 35% 84% Jbased on Ave 3 Day Rally of 5900 stlD 2713
Possible LOW for Sell Short Day 1192.26 119095 1195.38] 48%  47T% Jbased on Ave of Sell Day Violation on 55 days of 2374 StdD 836
Mon, Jan 12 wilbes  SellShort  day. HO therefare has a 53%  chance of making a high above 1256.25 and upto 1275.58 based on Ave Penetration of SD
therefare has a 89%  chance of making a high above 122300 and up to 128200 bazed on Ave 3 Day Rally
therefore has a 48%  chance of making a Loww below 1216.00 and downto 119226  based on Ave of Sell Day Yidlation on 55 days
The 24 howt High has & 53% chance of being made 1st
Mon, Jan 12 wilbes  SellShort  day. HO Day therefore haz a 47%  chance of making a high above 1252.50 and upto 127365 based on Ave Penetration of 5D
therefare has a 84%  chance of making a high ahove 122300 and up to 121707 baszed on &ve 3 Day Rally
therefare has a 47%  chance of making a Low below 1216.00 and downto 119095  based on Ave of Sell Day Yiolstion on S5 days
The Day sess High has 52% chance of heing made  Last
YM 24h YM day $INpU 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 574900 1st B725.00 1st B7E9 B2 Only YM 8749.00 8511.00 8523.00 173.00
The Sell Day LOW was 551100 551100 §a76.96 $INDU | 8T69.62 8576.96 859918 -143.28
The Buy Day LOW was 8604 00 8604 00 865119 YMDay 872500 8511.00 Ave Spreadon | 55D 291.27
Possible HIGH for Sell Short Day 8841.84 8821.00 8867341 49%  4T% Jbased on Ave Penetration of SD of 9284 StdD 4594
Possible HIGH for Sell Short Day 8923.95 889933 $937.791 39% 86% Jbased on Ave 3 Day Rally of (3995 StdD 16232
Possible LOW for Sell Short Day $386.91 338907 $463.431 49%  52% Jbased on Ave of Sell Day Violation on 55 days of 12419 StdD 4879
Mon, Jan 12 wilbe s SellShort  day. YM therefare has a 49%  chance of making & high above 874900 andupto 8841.834  baszed on Ave Penetration of S0
therefare has a 89%  chance of making a high ahove 360400 andupto 892395  haszed on Ave 3 Day Rally
therefare has a 49%  chance of making a Lo below 8511.00 and downto $386.81  based on Ave of Sell Day Yiolstion on S5 days
The 24 howr High has & A8% chance of being made Last




Monday January 12", 2009
Today was a SS day, The markets acted as a SS day should however since we started from
lower levels we ended with failed Positive 3 Day Rally and all except NQ.
You will notice that ES reached the projected lows which offered support for a while and the

we reached the Recap MA low and reversed at that low just before the close.

Tomorrow is a Buy day and most of the decline has been achieved. However we do have good
odds of making lower lows before we begin the rally.

TTT Data for trading US Index Futures on:

ITuesday. January 13. 2009

24H | Day jCurrent

High Low

Last odids of Decline > 10

The SellShort Day HIGH was 855.50 1st 855.50 1st ES B85.50 860.25 868.50 1700 Jodds of Decline » 20 [ T2%
The SellShart Day LOWVY was 660.25 G60.25 $SPX 890.40 86432 870.26 20,09 Jodids of Decline = 0 L&
ES Day $85.50 360.25 Ave Spread on BD | 32.95
Possible HIGH for Buy Day 901.53 S01.70 40% 4% Ibased on Ave Penetration of 55D of 1603 StdD 556
Possible LOW for Buy Day 848.80 850.84 100% 94% Jbased on Ave Decline of 36.T0 StdD 1910
Possible LOW for Buy Day 843.53 843.72 347,071 61%  61% Jbased on Ave S5 Day Violation on BD of 16,72 StdD 8.30
Tue, Jan 13 wilbea Buy day. ES therefare has a 4% chance of making a high abave 885.50 andupto 901.53  based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 885.50 anddownto 84880  baszed on Ave Decline
therefare has a 1%  chance of making & Low below 860.25 anddownto 843.53  based on Ave 55 Day Violstion on BD
The 24 howr Low has & 59% chance of being made 1st
Tue, Jan 13  willhe 5 Buy day. ES Day therefore haz a 40%  chance of making & high above 885.50 andupto S01.70  based on Ave Penetration of S50
therefare haz a 34%  chance of making & Low below 885.50 anddownto 850.84 baszed on Ave Decline
therefare has a 61%  chance of making a Low below 860.25 anddownto 84372 basedon Ave S5 Day Violation on BD
The Day zezs Lovw has 59% chance of being made st
TF 24h TF Day $Rurt 24H  Day JCurrent | High Low Last odds of Decline > 10 33%
The SelShort Day HIGH was 450.60 1st 450.20 1st 481 .03 Only TF 450.60 46410 467.20 -9.40 Jodds of Decline > 15 64%
Thie SellShort Day LOW was 46410 46410 466.75 $RUT 481.03 466.75 468.80 12,50 Jodils of Decline = 0 1%
TF Day 4530.20 46410 Ave Spread on BD |22.1
Passible HIGH for Buy Day 490.7% 490,29 491.45] 1% 4% Jbased on Ave Penetration of 55D of  10.1% StdD 349
Possible LOW for Buy Day 456.60 457.80 461.20] 99%  98% Jbased on Ave Decline of 2400 StdD 12,06
Possible LOW for Buy Day 454,42 454,16 457,221 59% 58% QJhased on Ave S5 Day Vielation on BD of  9.68 StdD 4,83
Tue, Jan 13 will ke 5 Buy day. TF therefare has a % chance of making a high above 480.60 andupto 430.7%  based on Ave Penetration of S50
therefore has a 99%  chance of making & Low below 480.60 and downto 45660 baszed on Ave Decline
therefare has a 59%  chance of making a Low helow 46410 anddownto 45442 based on Ave S5 Day Violstion on BD
The 24 hour Low has & 55% chance of being made 1st
Tue, Jan 13 will he 5 Buy day. TF Day therefore hasz a 40%  chance of making & high above 480,20 and up to 490,29  based on Ave Penetration of S50
therefare haz a 98%  chance of making & Low below 480.20 anddownto 45780 based on Ave Decline
therefare has a 58%  chance of making a Low helow 46410 anddownto 45416 based on Ave S5 Day Wiolstion on BD
The Day sess Lovw has G4% chance of being made . 1st
HG 24h HG Day $HDX 24H  Day JCurrent | High Low Last odds of Decline > 20 93%
The SelShort Day HIGH was 1226.00 1st 122575 1st 122578 Only HG 1226.00 1186.25 1205.75 1575 Jodds of Decline = 25 §2%
The SellShort Day LOW was 1186.25 1186.50 1185.21 $NDX 1225.78 1183.21 120206 -20.95 Jodds of Decline = 0 1%
HO Day | 1225.75 1186.25 Ave Spread on BD |53.80
Possible HIGH for Buy Day 1243.68 1243.87 1244231 45%  42% Jbased on Ave Penetration of 55D of 17.68 StdD  6.90
Possible LOW for Buy Day 1168.98 117T3.60 T176.65] 99% 98% Jbased on Ave Decline of 57.02 StdD 2727
Possible LOW for Buy Day 1163.72 1162.57 1163.82] 57% 55% QJhased on Ave 55 Day Vielation on BD of 22,53 StdD 1031
Tue, Jan 13 willhe 5 Buy day, HQ therefare has a 45%  chance of making & high above 1226.00 and upto 124368  bazed on Ave Penetration of S50
therefare haz a 99%  chance of making & Low below 1226.00 and dowwnto 1163.98 based on Ave Decline
therefare has a 57%  chance of making a Low below 1186.25 anddowento 1163.72  based on Lve 55 Day Violstion on BD
The 24 hour Low has & 59% chance of being made 1st
Tue, Jan 13 willbe s Buy day. HO Day therefore has a 42%  chance of making & high sbove 1225.715 and upto 124387  bazed on Ave Penetration of S50
therefare has a 98%  chance of making & Low below 1225.715 anddowwnto 1173.60 based on Ave Decline
therefare has a 55%  chance of making a Low below 1186.50 and dowwnto 116257  based on Ave 55 Day Violstion on BD
The Da: sess Low has 65% chance of being made 1st
YM 24h YM day $IHDU 24H  Day JCurrent | High Low Last odds of Decline > 100 §8%
The SellShart Day HIGH was 8545.00 1st 554500 1st 8602 60 Only YM 8548.00 837000 SHT.00 -T6.00 Jodds of Decline > 150 T5%
Thie SellShort Day LOVY was 8370.00 8370.00 8421 .08 $Ipu B602.60 842103 847405 12513 Jodds of Decline = 0 %
YM Day | 3548.00 3370.00 Ave Spread on BD | 290,04
Possible HIGH for Buy Day 8676.48 3689.5¢ 3738.95] 38% 39% Jbased on Ave Penetration of 55D of 112848 S5tdD 4246
Possible LOW for Buy Day 8228.14 824386 $315.28 1100%  94% Jbased on Ave Decline of (31936  StdD 165.89
Possible LOW for Buy Day 8221.63 $223.27 3267.83] 58% 58% Jbased on Ave 55 Day Vielation on BD of 14837 S5tdD 7240
Tue, Jan 13 will he 5 Buy day. VM therefare has a 38%  chance of making & high above 8548.00 and upto 8676.48  haszed on Ave Penetration of S50
therefare has a 100% chance of making a Low below 8548.00 and dowwnto 822814 based on Ave Decline
therefare has a 58%  chance of making a Low helow 8370.00 anddowwnto #$221.63  based on Ave 55 Day Violstion on BD
The 24 hour Low has a §2% chance of being made 1st




Tuesday January 13", 2009

Today was a Buy day. Although we didn’t reach the projected goals, Markets and good odds of
making lower lows and they did.

Tomorrow is Sell day. The expected rally is shallow so far and we do have close to a 60%
chance to make lower lows. The confusion of the Sell day should be felt tomorrow.
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TTT Data for trading US Index Futures on:  |[Wednesday, January 14, 2009
24H | Day JCurrent | High Low Last aiids of Rally = 10
ES 87400 857.00 368,50 .50 Jodds of Rally = 20 66%
$SPX 877.02 862,02 871.7% 1.53 Jodids of Rally = 0 0%

ES Day 874.00 858.00 Ave Spread on SD 3295
43% fbased on Ave Penetration of BD of  12.27 Stlm 575

The Buy Day HIGH waz
Thie By Day LOW wasz

574.00 &74.00 grr.02
557.00 1st 38,00 Last

Possible HIGH for Sell Day §86.27 838.59 891.19] 53%

Possible HIGH for Sell Day 890.56 388.27 380,77 1100% 95% Ibased on Ave Rally of (3356 SulDd 1707
Possible LOW for Sell Day 838.50 339,06 844,221 58% 58% Jbased on Ave Buy Day Violation on 5D of 18.50 StdD 830
Wed, Jan 14 will be a Sell day. ES therefore has a 53%  chance of making a high above 87400 andupto 886.2T  bazed on &ve Penetration of BD
therefore has a 100%  chance of making a high above 857.00 andupto 830,56  baszed on Lve Rally
therefore haz a 58%  chance of making a Loww below 857.00 and downto 838.50 based on Ave Buy Day Yiolation on 5D
The 24 hour High has a 51% chance of being made Last
Wed, Jan 14 wil be a Sell day. ES Day thereforehas a 48%  chance of making a high above 874.00 andupto 888.5%  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 858.00 andupto 8$88.27T based on Ave Rally
therefore has & 58%  chance of making & Loy belowy 858.00 anddownto 83906  hazed on Awe Buy Day Yidlstion on SD
The Da: SEST Hiﬁh has : 52% chance of being made  1st
TF 24h TF Day $Rurt 24H | Day JCurrent | High Low Last aiids of Rally = 10 34%
The Buy Day HGH was 475.30 475.30 476.23 Only TF 47530 46100 4170 4.90 Jodids of Rally > 15 60%
The Buy Day LOW was 461.00 1st 453.10 1st 46605 $RUT 47623 45605 47379 4.99 Jodis of Rally = 0 0%
TF Day 475.30 463.10 Ave Spread on sDo22.m
Possible HIGH for Sell Day 483.99 484.74 485.58] 51% 51% |based on Ave Penetration of BD of §.69 Sl 375
Possible HIGH for Sell Day 483.39 434.24 43431 1 100%  97% Ibased on Ave Rally of (22,39 StlD 1099
Possible LOW for Sell Day 449.04 451.05 454.85] 58% 58% Jbased on Ave Buy Day Violation on 5D of 119 StdD 518
Wed, Jan 14 will be a Sell day. TF therefore has & 51%  chance of making a high above 475.30  and upto 483.9%  bazed on &ve Penetration of BD
therefore has a 100%  chance of making a high above 461.00 and upto 483.3%  baszed on &ve Rally
therefore haz a 58%  chance of making a Loww below 461.00 and downto 44904  based on Ave Buy Day Yiolation on 5D
The 24 hour High has a 58% chance of being made 1st
Wed, Jan 14 wil be a Sell day. TFDay thereforebhasa 51%  chance of making a high above 475.30 andupto 484.74 based on Ave Penetration of BD
therefore haz a 37%  chance of making a high above 463.10 andupto 484.24  based on Ave Rally
therefore has a 58%  chance of making a Loy belowy 463,10 anddownto 45105  bhaszed on Awe Buy Day Yidlstion on SD
The Day sess High has : 54% chance of being made  1st
HO 24h HG Day $HDX 24H | Day JCurrent | High Low Last oddds of Rally = 20 33%
The Buy Day HGH was 121850 1218.50 121905 Only Ha 1218.50 1185.00 120450 -1.50 Joddds of Rally = 25 T6%
The Buy Day LOW was 1155.00 |Last 1185.00 Last 1186.85 $HNDX 1219.05 1186.95 1202.65 1.52 jodils of Rally = 0 0%
HO Day | 121850 1185.00 Ave Spread on SD (5380
Possible HIGH for Sell Day 1239.48 1241.16 1241.65] 48% 47% |based on Ave Penetration of BD of (20,98 SulD 8.62
Possible HIGH for Sell Day 123471 1230.44 122955 1100% 95% [based on Ave Rally of 4971 Sl 2374
Possible LOW for Sell Day 1156.56 115517 1158.33] 59% 538% Qbased on Ave Buy Day Violation on 5D of 2844 StdD 1252
Wed, Jan 14 will be a Sell day. HOQ therefore has & 48%  chance of making a high above 1218.50 and up to 123948  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1185.00 and up to 123471 based on Ave Rally
therefore has a 58%  chance of making a Lovy below 1185.00 and downto 1156.56  based on Ave Buy Day Wiolation on SD
The 24 hour High has a 50% chance of being made Last
Wed, Jan 14 wil be a Sell day. HQ Day therefore has a 47%  chance of making a high above 1218.50 and upto 124116  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 1185.00 and upto 1230.44  baszed on Ave Rally
therefore has a 58%  chance of making a Loy belowy 1185.00 and downto 115517 based on Ave Buy Day Yiolation on 5D
The Day sess High has : 7% chance of being made  1st
YM 24h YM day $mpu 24H | Day JCurrent | High Low Last adds of Rally = 100 B6%
The Buy Day HGH was §457.00 947600 §522.08 Only M B487.00 8327.00 8408.00  -36.00 Jodds of Rally > 150 68%
The Buy Day LOW was §327.00 |Last 327 .00 Last §376.85 $IHDV 8522.08 B83T6.83 8448.56  -25.4 Jodds of Rally = 0 0%
YMDay 347600 8327.00 Ave Spread on S0 290.00
Possible HIGH for Sell Day 8599.11 8599.63 8650311 53% 49% |based on Ave Penetration of BD of 1211 SwD 5230
Possible HIGH for Sell Day 8616.36 859113 863159 1100% 97% Jbased on Ave Rally of  289.36 SulD 14745
Possible LOW for Sell Day 8181.49 317113 8220071 60% 59% Ibhased on Ave Buy Day Violation on 5D of 14551  SulD  66.94
Wed, Jan 14 will be a Sell day. YM therefore has & 53%  chance of making a high above 8487.00 and upto 859911  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 8327.00 and upto 8616.36  based on Ave Rally
therefore has a 60%  chance of making a Lovy below 8327.00 anddownto 8181.4%  based on Ave Buy Day Wiolation on SD

The 24 hour High has a 48% chance of being made 1st




Wednesday January 14", 2009

Today was a Sell day. ES and YM day session were the only 2 that failed to get a rally above
the Buy day low today. As mentioned last night we had 60% chance of making a lower low
today. All markets stopped at the projected lows of either the Recap or Recap MA. However
only a weak rally ensued.

Tomorrow is SS day. We are below the Buy day lows, and in the last 12 months we never had
2 cycles in a row with failed the Positive 3 day rally except for ES last January but the 1st
failure was just 1/2 a point. Therefore based on that and the 85% odds, markets should get
back to these Buy day Lows.

TTT Data for trading US Index Futlllres oln:

iThursday. January 13, 2009

24H | Day JCurrent High Low Last
The Sell Day HIGH was 87500 1st 85325 1st . Only ES 875.00 832.50 839.50 -29.00
The Sell Day LOW was 83250 g32.50 936.93 $SPX 867.28 836.93 842,62 -29.17
The Buy Day LOW was 557.00 §55.00 86202 ES Day 853.25 §32.50 Ave Spreail on S50 |32.95
Possible HIGH for Sell Short Day 335.98 365.05 37900 51% 48% Jbased on Ave Penetration of SD of  [10.38 StdD 5.50
Possible HIGH for Sell Short Day 39447 892.64 hased on Ave 3 Day Rally of 3747 StdD 1869
Possible LOW for Sell Short Day 319;20 1 7.42- hased on Ave of Sell Dﬁ Violation on 55 (Igys of 1330 St(-I.-D 5.48
Thu, Jan 15 wilbea  SellShort day. ES therefore has a 51%  chance of making a high above 875.00 andupto 885.98  baszed on Ave Penetration of 5D
therefore has a #6%  chance of making & high above 857.00 and upto 89447  baszed on Ave 3 Day Rally
therefore has a 52%  chance of making & Loy below 832.50 anddownto 819.20 basedon &ve of Sell Day Yidlation on 55 days
The 24 hour High has a 54% chance of being made 1st
Thu, Jan 15  will be a SellShort day. ES Day  therefore has a #%  chance of making a high above 853.25 andupto 865.05 baszed on Ave Penetration of SD
therefore has a 83%  chance of making a high above 858.00 andupto 892,64 bazed on &ve 3 Day Rally
therefore has a 50%  chance of making a Loy below 832,50 anddownto 817.48 baszed on Ave of Sell Day Yiolation on S5 days
The Daz eSS Hiﬁh has : 51% chance of being &de 1st
TF 24h TF Day $Rurt 24H | Day JCurrent High Low Last
The Sell Day HIGH was 47440 1st 465,60 1st 469 44 Only TF 47440 449,20 451,50 -21.00
The Sell Diay LOW wias 44920 449,20 452 69 $RUT 469.44 452.69 45317 -20.62
The Buy Day LOW was 461 .00 46310 466 .05 TF Day 465.60 449,20 Ave Spread on 550 22.01
Possible HIGH for Sell Short Day 48201 473.51 4T6.85] 49% 45% [Jbased on Ave Penetration of 5D of |[T.61 StdDd 3L H
Possible HIGH for Sell Short Day 485.37 485.38 483.25] 88% B83% Jbased on Ave 3 Day Rally of 2487 Stdn 121
Possible LOW for Sell Short Day 44000 43912 443,36 | 48%  44% Qbased on Ave of Sell Day Violation on 55 days of .20 StdD 342
Thu, Jan 15  will be a SeliShort day. TF therefore has a 9%  chance of making & high above 474.40  and up to 482.01  baszed on Ave Penetration of SD
therefore has a 88%  chance of making & high above 461.00 and up to 485.87 baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Lowe below: 449,20 and downto 44000  based on &ve of Sell Day Yiolation on 55 days
The 24 hour High has & AT% chance of being made Last
Thu, Jan 15 wilbea  SellShort day. TF Day therefore has a 45%  chance of making a high above 465.60 andupto 473.51  baszed on Ave Penetration of S0
therefore has a #8%  chance of making & high above 463.10 and up to 485.88  baszed on Ave 3 Day Rally
therefore has a M%  chance of making & Loy below 49.20 and downto 43912 based on Ave of Sell Day Yidlation on 55 days
The Day sess High has 56% chance of being made Last
HG 240 HG Day $HDX 24H | Day JCurrent High Low Last
The Sell Day HIGH was 121075 1st 1189.25 1st 119042 Only HQ 1210.75 115525 1165.75 -38.25
The Sell Day LOW was 115525 1155.25 1157.89 FHDX 1190.42 1157.8% 1163.42 0 -39.23
The Buy Day LOW was 1185.00 11&5.00 118695 HGO Day | 118925 1155.25 Ave Spread on S50 |53.80
Possible HIGH for Sell Short Day 1230.08 12710440 121137 52%  47% I based on Ave Penetration of SD of 1933 StdD 909
Possible HIGH for Sell Short Day 1243.26 123837 1238.27| 85% 84% Jbased on Ave 3 Day Rally of  |58.26 StdD 2713
Possible LOW for Sell Short Day 113137 113010 113543 ) 49%  48% Jbased on Ave of Sell Day Violation on 55 (I_ays of 23183 StdD 345
Thu, Jan 15 wilbea  SellShort cay. H therefore has a 52%  chance of making a high above 1210.75 and upto 1230.08 haszed on &ve Penetration of 5D
therefore has a 88%  chance of making & high above 1185.00 and upto 1243.26 based on Ave 3 Day Rally
therefore has a 9%  chance of making a Lowy below 1155.25 and downto 113137  bazed on Ave of Sell Day Yiolation on S5 days
The 24 hour High has a 55% chance of being made 1st
Thu, Jan 15  will be a SellShort day. N0 Day therefore has a 4T%  chance of making & high above 1189.25 and upto 121040  based on Ave Penetration of SD
therefore has a 84%  chance of making & high above 1185.00 and upto 1238.37 bhased on Ave 3 Day Rally
therefore has a 48%  chance of making a Loww below 1155.25 and downto 113010  baszed on Ave of Sell Day Yiolation on 55 days
The Daz SEIS Hiﬁh has : 51% chance of being macle Last
I
¥M 24h YM day $IHDV 24H | Day JCurrent High Low Last
The Sell Day HIGH was 9487 .00 1st 5251.00 1st 9446 25 Only M S487.00 S087.00 8163.00 -245.00
The Sell Diay LOW wias 8087 .00 8037.00 14072 $IHDU 8446.25 8140.72 8200.14 -248.42
The Buy Day LOW was 5327 .00 §327.00 537685 YMDay | $281.00 BORT.00 Ave Spread on 550 | 290.00
Possible HIGH for Sell Short Day 8579.84 BITT.00 B543.97) 4%%  47% Jbased on Ave Penetration of 5D of 9234 StdD 45,94
Possible HIGH for Sell Short Day 3646.95 §622.33 3663.43) 88% 85% Jbased on Ave 3 Day Rally of  [319.95 StdD 16238
Possible LOW for Sell Short Day T962.43 TH64.65 3026.27 | 50% 52% fhased on Ave of Sell Day Violation on 55 days of 12457 StdD 4915
Thu, Jan 15 will be a SellShort day. WM therefore has a 49%  chance of making & high above 8487.00 and upto 8579.84 based on Ave Penetration of S0
therefore has a 88%  chance of making & high above 8327.00 andupto 8646.95 bhased on Ave 3 Day Rally
therefore has a 50°%  chance of making a Lowe belowe 8087.00 and downto T7962.43 based on Ave of Sell Day Yiolation on 55 days
The 24 hour High has & AT% chance of being made Last




Thursday January 15™, 2009
Today was SS day. Not all markets ended up with a Positive 3 day Rally. After reaching

projected lows of the recap or recap MA, the markets rallied and tried hard to make it back to
the Buy Day lows. Only ES and YM failed.

Tomorrow is a Buy Day. On Buy days we should expect a Decline. Since we closed near the
highs of the day, We may test thise highs 1st before getting the Decline
TTT Data for trading US Index Futures on:  |Friday. January 16, 2009

24H | Day JCurrent | High Low Last odids of Decline =10 | 90%
ES §48.50 #1275 §40.50 0.75 jodds of Decline > 20 T2%
$SPX 85159 #17.04 §43.74 1.12 jodids of Decline = 0 L3
ES Day 348.50 3275 Ave Spread on BD |32.93
39% 39% based on Ave Penetration of S5D of 16.03 St 556
100% 94% |based on Ave Decline of 36.61 St 1912

545.50 Last
812.73

The SellShaort Day HIGH was
The SellShart Day LOWY was

543.50 Last G31.59
273

Possible HIGH for Buy Day
Possible LOW for Buy Day

86453 864.T0 868.25
811.89 813.93 819,57

Possible LOW for Buy Day 796.28 T96.48 S00.08 ] 62% 62% Ibased on Ave 55 Day Violation on BD of 16.47 StdD 830
Fri, Jan 16 will bhe a Buy day. ES therefare has a 39%  chance of making & high above 848,50 and upto 864,53  bazed on Ave Penetration of 5D
therefore has a 100%  chance of making & Lowe below 848.50 and downto  811.8%  based on Ave Decline
therefare haz a 2%  chance of making a Loww belowy 812,75 anddownto T796.28 based on Ave 5% Day Yiolation on BD
The 24 hour Law has a 60% chance of being made Last
Fri, Jan 16 will he a Buy day. ES Day therefore has a 39%  chance of making & high above 848.50 andupto 86470  bazed on Ave Penetration of 5D
therefare has a 94%  chance of making & Loy belowy 848,50 anddownto #1393 bhaszedon Ave Decline
therefore has a 62%  chance of making a Lowy below 81275 anddownto T96.48  based on Ave 55 Day Yiolstion on BD
The Day sess Low has 60% chance of being made Last
TF 24h TF Day $Rurt 24H | Day JCurrent  High Low Last odids of Decline =10 |§3%
The SellShort Day HIGH was 463.50 Last 453.50 Last 464 .97 Only TF 463.80 436.50 460.30 T7.90 jodds of Decline > 15 65%
The SellShort Day LOW was 436.50 436.50 43855 $RUT 464.97 439.55 462.62 9.45 Jodds of Decline = 0 1%
TF Day 453.30 436.50 Ave Spread on BD |22.07
Possible HIGH for Buy Day 473.9% 473.8% 475.09 | 40% 39% Jbased on Ave Penetration of 55D of 1019 StD 349
Possible LOW for Buy Day 439.85 .45 H5.20] 99%  98% Jbased on Ave Decline of 23.95 Sl 1208
Possible LOW for Buy Day 426.94 426,73 430.19] 60%  53% gbased on Ave 5SS Day Violation on BD of 9.56 St 433
Fri, Jan 16 will bhe a Buy day. TF therefare has a 4% chance of making & high above 463.80 andupto 47399 bazed on Ave Penetration of 5D
therefare haz a 99%  chance of making a Loww belowy 463.80 anddownto 43985  based on Ave Decline
therefare has a 0%  chance of making a Loww belowy 436.50 and downto 426.94  based on Ave 55 Day Yiolation on BD
The 24 hour Low has a 62% chance of being made Last
Fri, Jan 16 will bhe a Buy day. TFDay therefore has a 39%  chance of making & high above 46380 and upto 47389 bazed on Ave Penetration of 5D
therefare has a 98%  chance of making a Loy belowy 46380 anddownto 44146 bhazed on Ave Decline
therefare haz a 58%  chance of making a Loww belowy 436.50 and downto 426.73  based on Ave 5% Day Yiolation on BD
The Day sess Low has 55% chance of being made Last
HQ 24h HG Day $HDX 24H | Day JCurrent  High Low Last odds of Decline » 20 93%
The Sellshort Day HGH was 11581.00 Last 11581.00 Last 1182.45 only Ha 1191.00 1138.50 1178.50 13.00 Jodds of Decline > 25 |§2%
The SellShort Day LOW was 1138.50 1133.50 1141.74 $HDX 1192.45 1141.74 1183.52 20,10 fodds of Decline = 0 1%
HO Day | 1191.00 1139.50 Ave Spread on BD |53.73
Possible HIGH for Buy Day 1208.68 1209.12 1210.90 ] 45% 42% Jbased on Ave Penetration of 55D of 17.68 StlD 690
Possible LOW for Buy Day 113416 1138.9% 1143441 99% 93% |based on Ave Decline of 56.834 StdD 2730
Possible LOW for Buy Day 1116.39 1116.03 1117.83] 57% 55% Qhased on Ave 5SS Day Violation on BD of 2211 St 1031
Fri, Jan 16 will he a Buy day. HO therefare has a 45%  chance of making & high above M. and upto 120863 bazed on Ave Penetration of S50
therefare haz a 99%  chance of making a Loww belowy MH.0 and dowwnto 113416 bazed on Ave Decline
therefare has a 57%  chance of making a Loww belowy 1138.5¢ and dowwnto 1116.3%  haszed on Ave S5 Day Yiolation an BD
The 24 hour Low has a 60% chance of being made Last
Fri, Jan 16 will bhe a Buy day. HQ Day therefore has a 42%  chance of making & high above 19100 and up to 1209812 hased on Ave Penetration of S50
therefare has a 98%  chance of making a Loy belowy M0 and dowwnto 113899 based on Ave Decline
therefare haz a 55%  chance of making a Loww belowy 1139.50 and dowwnto 1116.03  haszed on Ave S5 Day Yiolation an BD
The Day sess Low has 65% chance of being made Last
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last odids of Decline > 100 | §8%
The Sellshort Day HGH was §242.00 Last §242.00 Last G256.16 only Y 8242.00 T945.00 #170.00 11.00 Jodds of Decline > 150 | TH%
The SellShort Day LOW was 794500 794500 799513 $Inpu B8286.16 T995.13 812,49 12.35 Jodds of Decline = 0 0%
YM Day | §242.00 T945.00 Ave Spread on BD |290.03
Possible HIGH for Buy Day 8370.48 8383.56 $422.51] 31% 38% |based on Ave Penetration of 55D of 12848 StdD 4246
Possible LOW for Buy Day 7923.25 T7938.85 799953 1100% 94% |based on Ave Decline of MM8T5  StdD 16603
Possible LOW for Buy Day T798.65 T800.27 T844.11] 58% 53% Jbased on Ave 5SS Day Violation on BD of 146,35 SwlD T2.41
Fri, Jan 16 will be a Buy day. YM therefore has a 31%  chance of making a high above 822,00 and up to 3370.48  based on Ave Penetration of S50
therefare haz a 100%  chance of making & Lowy belowy 8242.00 and dowwnto T7923.25 haszed on Ave Decline
therefare has a 58%  chance of making a Loww below 7945.0¢ and dowwnto T798.65 haszed on Ave S5 Day Yiolation on BD

The 24 hour Low has a 59% chance of being made Last




Friday January 16™, 2009

Today was a Buy day. In the overnight session markets finished what they failed to do
yesterday, creating a nice gap up at the open this morning. As we know we should expect a
Decline on a Buy day from the SS Day highs and that gap was a good place to short until we
made some kind of decline to at least the SS day highs, and normally more. A nice ABC wave
pattern developed with wave 3C at 227% of wave 1A, created the Buy day low.

Monday will be a Sell day. It will be a thin and the session abbreviated due to the Martin
Luther King holiday. So the European markets will dictate what happens. | case you are
interested, European markets will also be on a Sell day.

TTT Data for trading US Index Futures on: __|Monday. January 19, 2009

24H Day JCurrent  High
857.75 856.00 Only
§26.25 Last §26.25 Last

Low Last odds of Rally > 10 91%
ES 857.75 826.25 848.50 9.25 Jodds of Rally > 20 65%

$SPX 858.13 830.66 850.12 6.38 Jodds of Rally = 0 0%

ES Day 856.00 826.25 Ave Spread on SD 132.98

The Buy Day HIGH was
The Buy Day LOW was

Possible HIGH for Sell Day 869.78 870.59 54% 47% jbased on Ave Penetration of BD of 12,03 StdD  5.75
Possible HIGH for Sell Day 859.63 856.52 100% 94% Jbased on Ave Rally of 33.38 StdD  17.08
Possible LOW for Sell Day 807.64 807.19 58% 58% jbased on Ave Buy Day Violation on SD of 18.61 StdD  8.36
Mon, Jan 19 will be a Sell day. ES therefore has a 54% chance of making a high above 857.75 andupto 869.78  based on Ave Penetration of BD

therefore has a 100% chance of making & high ahove 826.25 andupto 859.63 based on Ave Rally

therefore has a 58%  chance of making & Low below 826.25 anddownto 807.64 basedon Ave Buy Day Violation on SD
The 24 hour Hiﬁh has a 48% chance of being macle 1st
Mon, Jan 19 will be a Sell day. ES Day therefore hasa 47%  chance of making a high ahove 856.00 andupto 870.59 hased on Ave Penetration of BD

therefore has a 94%  chance of making a high above 826.25 andupto 856.52 based on Ave Rally

therefore has a 58%  chance of making a Low helow 826.25 anddownto 807.19 based on Ave Buy Day Violation on SD
The Day sess High has : 53% chance of being made  1st

TF24h TFDay . $Rut | 24H Day JCurrent  High Low Last odds of Rally > 10 84%
The Buy Day HIGH was 469.50 469.40 467.72 Only TF 469.50 448.30 463.30 3.40 Jodds of Rally > 15 60%
The Buy Day LOW was 448.30 Last 448.30 Last 451.77 $RUT 467.72 451.77 466.45 3.83 Jodds of Rally = 0 0%
TF Day 469.40 448.30 Ave Spread on SD 122.07

Possible HIGH for Sell Day 478.19 478.84 477.07] 51% 51% Jbased on Ave Penetration of BD of 8.69 StdD 375
Possible HIGH for Sell Day 470.59 469.22 469.86 1 100% 97% jbased on Ave Rally of 2229 StdD  10.99
Possible LOW for Sell Day 436.34 436.22 440.53 ] 58% 58% fbased on Ave Buy Day Violation on SD of 11.96 StdD  5.20
Mon, Jan 19 will be a Sell day. TF therefore has a 51% chance of making a high above 469.50 andupto 478.19  based on Ave Penetration of BD

therefore has a 100% chance of making & high ahove 448.30 andupto 470.59  based on Ave Rally

therefore has a 58%  chance of making & Low below 448.30 anddownto 436.34 based on Ave Buy Day Violation on SD
The 24 hour High has a 56% chance of beina macle Last
Mon, Jan 19 will be a Sell day. TF Day therefore hasa 51%  chance of making & high ahove 469.40 andupto 478.84 hased on Ave Penetration of BD

therefore has a 97%  chance of making a high above 448.30 andupto 469.22  based on Ave Rally

therefore has a 58%  chance of making a Low helow 448.30 anddownto 436.22 based on Ave Buy Day Violation on SD
The Day sess High has : 55% chance of heing made  Last

HO 24h HQ Day $NDX 24H  Day JCurrent  High Low Last odds of Rally > 20 83%
The Buy Day HIGH was 1201.00 120050 1202.81 Only HO 1201.00 1164.50 1197.00 19.75 Jodds of Rally > 25 76%
The Buy Day LOW was 1164.50 Last 1164.50 Last 1167.34 $HDX 1202.81 1167.34 119814 14.62 Jodds of Rally = 0 0%
HO Day  1200.50 1164.50 Ave Spread on SD 53.78

Possible HIGH for Sell Day 1221.98 1223.16 1225.41| 47% 46% Jbased on Ave Penetration of BD of 20.98 StdD  8.62
Possible HIGH for Sell Day 1213.94 1209.46 1209.48 | 100% 96% Jbased on Ave Rally of .M StdD  23.75
Possible LOW for Sell Day 1136.04 1134.68 1138.71] 60% 58% jbased on Ave Buy Day Violation on SD of 28.46 StdD  12.58
Mon, Jan 19 will be a Sell day. HO therefore has a 47%  chance of making a high above 1201.00 and up to 1221.98 hased on Ave Penetration of BD

therefore has a 100% chance of making a high ahove 1164.50 and up to 1213.94 hased on Ave Rally

therefore has a 60%  chance of making a Low helow 116450 and downto 1136.04 hased on Ave Buy Day Yiolation on SD
The 24 hour High has a 50% chance of being macle Last
Mon, Jan 19 will be a Sell day. HO Day therefore has a 46%  chance of making a high ahove 1200.50 and upto 122316  bhased on Ave Penetration of BD

therefore has a 96% chance of making & high above 1164.50 and upto 1209.46 hased on Ave Rally

therefore has a 58%  chance of making a Low below 1164.50 and downto 113468 hased on Ave Buy Day Yiolation on SD

The Day sess High has : 48% chance of heing made  1st

YM 24h YM day $IHDU 24H  Day JCurrent  High Low Last odds of Rally > 100 87%
The Buy Day HIGH was 8325.00 §295.00 8341.20 Only YM 8325.00 8059.00 8243.00 81.00 Jodds of Rally > 150 69%
The Buy Day LOW was §059.00 Last 8059.00 Last §109.34 $INDU 8341.20 8109.34 8281.22 68.73 Jodds of Rally = 0 0%
YMDay  8295.00 8059.00 Ave Spread on SD (290.08

Possible HIGH for Sell Day 8437.11 8418.63 8469.43] 53% 48% Jbased on Ave Penetration of BD of 11211 StdD  52.30
Possible HIGH for Sell Day 8346.91 832313 8361.971100% 96% Jbased on Ave Rally of 287.91 StdD 147.51
Possible LOW for Sell Day 7911.74 7901.55 7950.97] 61% 60% Jbased on Ave Buy Day Violation on SD of 147.26  StdD 67.73
Mon, Jan 19 will he & Sell day. YM therefore has a 53%  chance of making & high ahove 8325.00 andupto 843711 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 8059.00 andupto 8346.91 based on Ave Rally

therefore has a 61%  chance of making a Low helow 8059.00 anddownto T7911.74 hased on Ave Buy Day Yiolation on SD

The 24 hour High has & 48% chance of being made 1st




Monday January 19", 2009

Today was a Sell Day. Not much to comment on due to thin market and short day.

Tomorrow is SS Day. Again Hard to make comments

TTT Data for trading US Index Futures on:

ITuesday. January 20, 2009

24H  Day JCurrent  High Low

Last

chance of being made  1st

The Sell Day HIGH was 865.75 1st 843.50 1st 84450 ES 865.75 834.50 840.00  -8.50
The Sell Day LOW was 534.50 §34.50 835.00 $SPX 858.13 830.66 850.12 6.38
The Buy Day LOW was 826.25 526.25 530.66 ESDay  856.00 826.25 Ave Spreadon | SSD 32.98
Possible HIGH for Sell Short Day 876.73 855.30 856,22 51°% 47% Jbased on Ave Penetration of SD of 10.98 StdD  5.50
Possible HIGH for Sell Short Day 863.72 860.89 864,08 85% 82% Jbased on Ave 3 Day Rally of 31471 StdD  18.70
Possible LOW for Sell Short Day 821.06 §19.38 820.66 § 53% 51% Bbased on Ave of Sell Day Violation on SS days of 13.4 StdD  5.55
Tue,Jan20 wilbea SellShort  day. ES therefore has a 51%  chance of making a high above 865.75 andupto 876.73  based on Ave Penetration of SD

therefore has a 85% chance of making a high above 826.25 andupto 863.72 hased on Ave 3 Day Rally

therefore has a 53%  chance of making & Low below 83450 anddownto 821.06 hased on Ave of Sell Day Violation on SS days
The 24 hour High has a 53% chance of being made 1st
Tue,Jan20 wilbea SellShort day. ES Day thereforehasa 47%  chance of making a high ahove 843.50 andupto 855.30  hased on Ave Penetration of SD

therefore has a 82%  chance of making a high above 826.25 andupto 860.89  based on Ave 3 Day Rally

therefore has a 51%  chance of making a Low below 83450 anddownto 819.38 based on Ave of Sell Day Yiolation on SS days

YM 24h YM day

Possible LOW for Sell Short Da 7987.04 7989.23

$INDU J 24H Day JCurrent  High Low

The Sell Day HIGH was 8392.00 1st 5203.00 1st 8233.00 YM §392.00  8112.00
The Sell Day LOWY was 5112.00 §112.00 5142.00 $INDU  8341.20)  8109.34
The Buy Day LOW was 3059.00 8059.00 5109.34 YMDay 8295.00  8059.00
Possible HIGH for Sell Short Day 8484.34 §299.00 8330.72] 48°% 46% Jbased on Ave Penetration of SD
Possible HIGH for Sell Short Day §378.95 §354.33 8395.94] 87% 84% Jbased on Ave 3 Day Rally

TF24h TFDay SRt [ 244 | Day [Current | High Low Last

The Sell Day HIGH was 47310 1st 460.80 1st 463.80 Only TF 47310 455.30 463.60 0.00
The Sell Day LOW was 455.30 455.30 458.30 $RUT 461.72 $H1.77 466.45 3.83
The Buy Day LOW was 44330 448.30 451.77 TF Day 460.80 455.30 Ave Spread on | SSD 22,07
Possible HIGH for Sell Short Day 480.71 468.71 471.21) 48% 45% [based on Ave Penetration of SD of T7.61 StdD  3.#
Possible HIGH for Sell Short Day 472.88 470.79 473.97) 88% 88% Jbased on Ave 3 Day Rally of 2458 StdD 12.21
Possible LOW for Sell Short Day 446.02 445.16 448.89 ] 48% 45% Jbased on Ave of Sell Day Violation on SS days of 9.28 StdD  3.46
Tue,Jan 20 wilbea  SellShort  day. TF therefore has a 48%  chance of making a high above 47310 andupto 480.71  hased on Ave Penetration of SD

therefore has a 88% chance of making a high ahove 448.30 andupto 472,88 hased on Ave 3 Day Rally

therefore has a 48%  chance of making a Low below 455.30 anddownto 446,02 based on Ave of Sell Day Yiolation on SS days
The 24 hour High has & 48% chance of being made  Last
Tue, Jan 20 wilbea  SellShort  day. TF Day thereforehasa 45%  chance of making a high above 460.80 andupto 468.71  hased on Ave Penetration of SD

therefore has a 88%  chance of making a high above 448.30 andupto 470.79  based on Ave 3 Day Rally

therefore has a 45%  chance of making a Low below 455,30 anddownto 44516  hased on Ave of Sell Day Yiolation on SS days
The Day sess High has : 57% chance of being made  Last

HO 24h HQ Day $HDX  J 24H | Day JCurrent  High Low Last

The Sell Day HIGH was 122225 1st 1194.50 1st 1194 .50 Onlyj HO 122225 118225 1189.50  -1.50
The Sell Day LOW was 1182.25 1182.25 1182.25 $HDX | 1202.81 1167.34 119814 1462
The Buy Day LOW was 1164 .50 1164.50 1167.34 HQ Day = 1200.50 1164.50 Ave Spreadon | SSD |53.78
Possible HIGH for Sell Short Day 1241.58 1215.19 1215.01] 52% 47% |based on Ave Penetration of SD of 19.33 StdD  9.09
Possible HIGH for Sell Short Day 1222.07 1217.24 1218.04] 85% 84% Jbased on Ave 3 Day Rally of 51.57 StdD 2712
Possible LOW for Sell Short Day 1158.53 1157.32 1160.01] 49% 48% jbased on Ave of Sell Day Violation on SS days of 23.72 StdD  8.48
Tue,Jan 20 wilbea  SellShort  day. HO therefore has a 52%  chance of making & high above 1222.25 andupto 1241.58 based on Ave Penetration of SD

therefore has a 88% chance of making a high above 116450 andupto 1222.07 hased on Ave 3 Day Rally

therefore has a 49%  chance of making a Low below 1182.25 anddownto 1158.53 based on Ave of Sell Day Violation on SS days
The 24 hour High has & 53% chance of being made  1st
Tue,Jan 20 wilbea  SellShort  day. HO Day therefore has a 47%  chance of making a high ahove 119450 andupto 121519  bhased on Ave Penetration of SD

therefore has a 84% chance of making a high above 1164.50 andupto 1217.24 hbased on &ve 3 Day Rally

therefore has a 48%  chance of making a Low helow 1182.25 anddownto 1157.32 hbased on Ave of Sell Day Yiolstion on SS days
The Day sess High has : 52% chance of being made  Last

Last
§165.00
8281.22

51% 53% Jbased on Ave of Sell Day Violation on SS days

Tue, Jan 20 wilbea SellShort  day. YM therefore has a 48%  chance of making a high above 8392.00 andupto 8484.84 based on Ave Penetration of SD

therefore has a 88%  chance of making a high above 8059.00 andupto 8378.95 hased on Ave 3 Day Rally

therefore has a 51%  chance of making a Low helow 8112.00 anddownto 7987.04 hased on Ave of Sell Day Yiolation on SS days
The 24 hour High has & 48% chance of beiﬂ made  Last

-18.00
68.73

Ave Spreadon | SSD 290.08

of 9284  StdD 45.94
of 31995 StdD 162.48
of 12496 StdD 49.52




Tuesday January 20", 2009

Today was a SS day, and it did act like one.

Tomorrow is Buy day. The decline is already in however we do have a 61% chance of making

lower lows.

TTT Data Il‘or trading US Index Futlllres oln:

iWednesda ,Janua

21, 2009

Day JCurrent  High Low Last B0
The Sellshart Day HIGH was 86575 st 54350 1st ES 365,75 T97.50 806,75 -#.75 Jodds of Decline > 20 |T2%
The Sellshart Day LOWY was Ta7 A0 7a7.a0 $5PX §49.64 0447 805,22 -H.90 Jodds of Decline = @ Lk
ES Day 840.75 T91.50 Ave Spread on BD |[33.37
Possible HIGH for Buy Day 831.59 859,46 B65.99] 40% 40% [based on Ave Penetration of 550 of 1534 StdD| 55T
Possible LOW for Buy Day 825,30 80507 PIT. T4 100% 94% [based on Ave Decline of  36.45 StdD| 1913
Possible LOW for Buy Day 18103 781.23 T87.51] 61% 61% Jbased on Ave SS Day Violation on BD of 16.47 St 8.30
Wed, Jan 21 willbe a Buy day. ES therefore has a 4 chance of making & high above 865.75  andupto 881.59  based on Ave Penetration of S50
therefore has a 100"  chance of making a Low below 865.75 anddownto  829.30  based on Ave Decline
therefore has a 61%  chance of making & Low helow T97.50 anddownto 78103 basedon Ave S5 Day Wiolation on BD
The 24 hour Lovy has & 6% chance of being mads 1st
Wed, Jan 21 willbe a Buy day. ES Day  therefore has a 4% chance of making a high above 843.50  andupto 85946 ba=ed on Ave Penetration of S50
therefore has a 94%  chance of making & Low helow 843.50 anddownto 809.07  baszedon Ave Decline
theretore has a 61%  chance of making & Low helow T91.50 anddownto 78123 basedon Ave S5 Day Wiolation on BD
The Day sess Lo has 5T% chance of being made 1st
TF 24h TF Day $Rut 24H | Day JCurrent  High Low Last odds of Decline > 10 83%
The Selishart Day HIGH was 461 B0 15t 45360 1st 454 .45 Only TF 451,60 126,90 13400 -29.60 Jodds of Decline > 15 |65%
The Selishart Day LOWY was 42680 426480 433.65 $RUT 464,45 433.65 433,65 -32.80 Jodds of Decline = @ 1%
TF Day 461,10 426.90 Ave Spread on BD [22.1
Possible HIGH for Buy Day 4T1.67 47357 AT436 ] 4%  40% Jbased on Ave Penetration of 55D of 10,07 StdD 350
Possible LOW for Buy Day 431.74 441.34 4H.75] 99%  98% ]based on Ave Decline of 2186 StdD| 1209
Possible LOW for Buy Day 47.34 T3 424.291 59% 58% Jbased on Ave 55 Day Violation on BD of  9.56 StdD 483
Wed, Jan 21 willbe a Buy day. TF therefore has a %  chance of making & high above 461.60 andupto 411.67  based on Ave Penetration of S50
therefare haz a 99%  chance of making & Low helow 46160 anddownto  437.74  baszed on Ave Decline
therefore has a 59%  chance of making & Low below 424690 anddownto MT.34 baszed on Awve S5 Day Yidlation on BD
The 24 hour Lovy has & 6% chance of being mads 1st
Wed, Jan 21 wilbea Buy day. TF Day thereforehaz a 4% chance of making & high shave 463.60 andupto 473.5T  bazed on Ave Penetration of 530
therefore has a 98%  chance of making & Low below 463,60 anddownto 44434 baszed on Ave Decline
therefore has a 58%  chance of making & Low helow 426.90 anddownto 4743 based on &ve S5 Day Wiolation on BD
The Day sess Lowe has 5% chance of being made 1st
N 24h H Day $NDX | 24H  Day JCurrent | High Low Last odids of Decline > 20 |93%
The Sellshort Day HIGH was 122225 1st 1194 .50 1st 1195.59 Only HG 1222.25 113200 1148.25 -48.75 Jodds of Decline > 25 |§2%
The Sellshort Day LOWY was 1132.00 1132.00 1136 61 $HDX | 1195.89 1136.61 1136.61|  -61.53 Jodds of Decline = 1%
HG Day | 119450 1132.00 Ave Spread on BD [54.1%
Possible HIGH for Buy Day 1239.74 1212.39 1214131 46%  42% Jbased on Ave Penetration of S5D of 11.49 StdD 691
Possible LOW for Buy Day 1165.76 1142.78 1147.45] 99% 93% Jbased on Ave Decline of 56,49 StdD 2731
Posgsible LOW for Buy Day 1109.89 1108.53 1112.70] 57% 54% Jbased on Ave 55 Day Violation on BD of 2211 StdD 1031
Wed, Jan 21 willbe a Buy day. H theretore has a 46%  chance of making & high above 122225 and upto 1239.74 based on Ave Penetration of S50
therefore has a 99%  chance of making & Low helow 122225 and downto 116576 based on Ave Decline
therefore hag a 57%  chance of making & Low helow 113200 and downto 1109.89  based on Ave S5 Day Yidlation on BD
The 24 hour Lowe bas & 5% chance of being made 15t
Wed, Jan 21 willbe a Buy day. N0 Day therefore hazs a 42%  chance of making & high above 119450 and upto 121239 based on Ave Penetration of S50
therefore haz a 98%  chance of making & Low helow 119450 and downto 114278 based on Ave Decline
therefore has a 5% chance of making & Low below 3200 and downto 110853 based on Ave 55 Day Yidlation on BD
The Day sess Loy has 4% chance of being made 1st
YM 24h YM day $INDU  § 24H | Day JCurrent  High Low Last odds of Decline > 100 §§%
The SellShart Day HIGH was 839200 1st 5203.00 1st 5291.93 Only] YM 3392.00 TET1.00  T953.00 -290.00 Jodds of Decline = 150 | T§%
The Sellshort Day LOWY was a0 7E71.00 7939.93 $INDU | 8291.98 7939.93  T949.09 -332.13 Jodkds of Decline = 0 %
YM Day | 8199.00 T871.00 Ave Spread on BD |292.62
Possible HIGH for Buy Day 8519.15 8342.03 8425871 38% 39% Jbased on Ave Penetration of SSD of 112115  |StdD 4259
Possible LOW for Buy Day 807476 T901.26 B006.5T7 | 100% 94% Jbhased on Ave Decline of 3724  StdD| 16610
Possible LOW for Buy Day TT24.65 172627 T788.91] 58% 53% Jhased on Ave 55 Day Violation on BD of 14635 StdD  T2.4H
Wed, Jan 21 willbe a Buy day. M theretore has a 38%  chance of making & high above §392.00 and upto 851915  based on Ave Penetration of S50
theretore has a 100%  chance of making a Low below 839200 and downto 807476 based on Ave Decling
theretore has a 58%  chance of making & Low helow T8T1.00 and downto 772465 based on Ave S5 Day Yiolation on BD
The 24 hour Lowe has & 1% chance of being made 1st




Wednesday January 21%, 2009
Today was a Buy day. We started by testing yesterday's lows and failed to take them out. The
Buy day low was made first and the rally started.

Tomorrow is a Sell day and we already accomplished most of the average rally. Closing on the
highs we could extend this rally before we get a pullback.

TTT Data for trading US Index Futures on:  |Thursday. Janua
24H | Day JCurrent

22, 2009

High

Low Last oildls of Rally = 10 W%

535.50 535.50 ES 838.50 800.50 837.25 3125 Jodds of Rally > 20 B6%
500.50 1st 500.50 1st $SPX 84.72 804,30 40,25 35.03 Jodds of Rally = 0 %
ES Day 838.50 800.50 Ave Spread on S0 3337

Possible HIGH for Sell Day 850.45 853.09 855.89 | 54% 47% [based on Ave Penetration of BD of |11.95 StdD 576

Possible HIGH for Sell Day 833.95 830.62 831.641100% 94% Jbased on Ave Rally of (31345 St 1714
Possible LOW for Sell Day 781.89 781.44 786.36] 58% 58% Jbased on Ave Buy Day Vielation on SD of 18.61 St 8.36
Thu, Jan 22 willbe a Sell day. ES therefare has a 54%  chance of making & high abave 838.50 andupto 85045  basedon Ave Penetration of BD

therefare has a 100%  chance of making a high above 800,50 andupto 833,95 bazedon Ave Rally

therefore has a 58%  chance of making & Low below 800.50 anddownto T781.8%  based on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being mads Last
Thu, Jan 22 willbe & Sell day, ES Day therefore has & 47%  chance of making & high above 838.50 andupto 853.0%  bazedon Ave Penetration of BD

therefare haz a 94%  chance of making & high above 800.50 andupto 830.62 bazedon Ave Rally

therefare has a 58%  chance of making & Low below 800,50 anddowento  T8L.44  hased on Ave Buy Day Yiolation on S0

The Day sess High has 55% chance of being made st

TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally > 10 B4%
45580 45580 45740 Only TF 455.80 423,00 45400 .40 Jodds of Rally = 15 60
429.00 1st 429.00 1st 431 .96 $RUT 457.40 431.96 456.76 2311 Jodds of Rally = 0 %
TF Day 455.80 429.00 Ave Spread on Sho 2221
Possible HIGH for Sell Day 164,38 465,24 466,751 51% 50% Jbhased on Ave Penetration of BD of 8.58 stdD 376
Possible HIGH for Sell Day 451.31 449.83 449.98 | 100% 97% Jbased on Ave Rally of [22.31 StdD 1103
Possible LOW for Sell Day 7104 416.92 420.72] 58% 58% Jbased on Ave Buy Day Vielation on 5D of 11.96 StdD  5.20
Thu, Jan 22 willbe & Sell day. TF therefare haz a 51%  chance of making & high above 45580 andupto 464,38  bazed on Ave Penetration of BD
therefare haz a 100%  chance of making & high above 42900 andupto 451,31 bazed on Ave Rally
therefare has a 58%  chance of making & Low below 2900 anddownto MT.0HE hased on Ave Buy Day Yiolation on S0
The 24 hour High haz a 5T% chance of being made: 1st
Thu, Jan 22 willbe a Sell day. TFDay therefore haz a 50%  chance of making & high above 455.80 andupto 465.24  based on Ave Penetration of BD
therefare has a 97  chance of making & high above 429.00  and upto 49.83  based on Ave Rally
therefare haz a 58%  chance of making & Low below 22000 anddowento  416.92  haszed on Ave Buy Day Violation on SD

The Day 2ess High has 55% chance of being made 1st

HG 23h HQ Day $NDX 24H  Day JCurrent  High Low Last odids of Rally = 20 B83%
1185.00 1185.00 1186.43 Only HG 1185.00 1140.00 181,25 3375 Jodds of Rally > 25 %
1140.00 1st 1140.25 1st 114233 $HDX 1186.43 1142.33 1185.76 4915 Jodds of Rally = 0 %
HG Day | 1185.00 1140.25 Ave Spread on S0 5418
Possible HIGH for Sell Day 1205.98 1207.66 1209031 48% 46% Jbased on Ave Penetration of BD of 2098 StdD 86T
Possible HIGH for Sell Day 1189.53 1185.03 118430 1 100% %6°% Jbased on Ave Rally of 4953 StdD 2385
Possible LOW for Sell Day 1111.54 1110.43 111370 59°% 58% Jhased on Ave Buy Day Vielation on 5D of 2846 StdD 12,58
Thu, Jan 22 willbe a Sell day. HO therefore has a 48%  chance of making a high above 1185.00 and upto 1205.98  bazed on Ave Penetration of BO
therefare has a 100%  chance of making & high above 114000 and up to 1189.53  bazed on Ave Rally
therefare haz a 59%  chance of making & Low below 114000 and dovwnto 1111.54  bazed on Ave Buy Day Violstion on SD
The 24 hour High has a 50% chance of being mads 1st
Thu, Jan 22 willbe & Sell cay, HO Day therefore has 46"%  chance of making 2 high above 118500 and upto 1207.66  based on Ave Penetration of BD
therefare has a 96%  chance of making = high above 140,25 and upto 118503  hased on Ave Rally
therefore has a 58%  chance of making & Low below 1140.25 anddownto 111043  based on &ve Buy Day Vidlation on 5D
The Day 2222 High has 51% chance of being made Last
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last oildls of Rally = 100 87%
5196.00 5196.00 5243.55 Only M #196.00 T438.00 F180.00 23500 Jodds of Rally = 150 69%
7885.00 1st 7885.00 1st 7936.19 $INDU | 3243.55 793619 22810 2790 Jodds of Rally = 0 %
YMDay 8196.00 T883.00 Ave Spread on S0 |292.62
Possible HIGH for Sell Day 830747 8319.63 8371.78] 53% 48% Jbased on Ave Penetration of BD of [1114T  StdD 52,36
Posgsible HIGH for Sell Day 764 #150.73 BIBT.39 1 100% 96% [based on Ave Rally of 28841 StdD 14804
Possible LOW for Sell Day 1740.74 1730.55 TTTT.82] 60°% 59% Jbased on Ave Buy Day Vielation on SD of 1471.26  StdD  67.73
Thu, Jan 22 willbe & Sell day. VM therefare haz a 53%  chance of making & high above 8196.00 andupto 830TAT  bhased on Ave Penetration of BD
therefare has a 100%  chance of making a high above T888.00 andupto 8176.41  hased on Ave Rally
therefore has a 60%  chance of making & Low below T883.00 anddownto TT40.7T4  hbased on &ve Buy Day Vidlation on 5D

The 24 hour High has a 55% chance of being mads Last




Thursday January 22", 2009
Today was a Sell Day. We made higher highs overnight that reached the projected recap MA
levels. Markets then tested the lows and failed, then tried to test highs and didnt succeed at

that either. That is what | often mean by the Sell day being a confusing day.

Tomorrow is SS day. We closed in the middle of the range so we could go either way.

TTT Data for trading US Index Futlllres oln:

IFriday. January 23. 2009

24H  Day JCurrent  High Low Last
The Sell Day HIGH was 544 .00 1st 53650 Last . ES .00 307.50 2550 1125
The Sell Day LOWY was 507 =0 50750 g11.29 $SPX 30,74 811,29 827,50 1274
The Buy Day LOWY was 800,50 800,50 ES Day 836.50 807.50 Ave Spread on | SSD (3337
Passible HIGH for Sell Short Day 85493 848.30 50°% 47% fbased on Ave Penetration of 5D of 1098 StdD 550
Passible HIGH for Sell Short Day 838.00 834.90 86% 82% Jbased on Ave 3 Day Rally of |37.50 StdDd 18.76
Possible LOW for Sell Short Day T93.57 791.90 53% 51% Jbased on Ave of Sell Day Violation on 55 days of [13.93 St 579
Fri, Jan 23  willbea  SellShort  day. ES therefare has a 50%  chance of making a high above 84400 ancdupto 85498  based on Ave Penetration of SD
therefore haz a 86%  chance of making a high above 800.50 andupto 838.00  basedon &ve 3 Day Rally
therefore has a 53%  chance of making a Low below 80T.50 anddownto TH3.5T7  based on Ave of Sell Day Violstion on 55 days
The 24 hour High has a 54% chance of heing made 1st
Fri, Jan 23  wilbea  SellShort  day. ES Day therefore haz a 47%  chance of making a high above 836.50 andupto 848.30  based on Ave Penetration of SD
therefore haz a 82%  chance of making a high above 80050 andupto 83490  hasedon Ave 3 Day Rally
therefore haz a 5%  chance of making a Low below 80750 anddownto TH9.90  based on Ave of Sell Day Violstion on 55 days
The Day sezs High has 46% chance of heing made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 45900 1st 45220 Last 45616 Only TF 455,00 432,40 4250 1090
The Sell Day LOWY was 43240 43240 43554 $RUT 456.16 435.54 4235 13
The Buy Day LOWY was 42900 423,00 431 .96 TF Day 452,20 432,40 Ave Spread on | S50 (22,1
Passible HIGH for Sell Short Day 466.61 459.99 463.41 ] 48% 46% Jbased on Ave Penetration of 5D of |T.61 St 3.4
Possible HIGH for Sell Short Day 453.4 451.40 45403 | 88% 88% Jbased on Ave 3 Day Rally of (244 StdD 12,21
Possible LOW for Sell Short Day 422,69 421,81 425.78] 49%  46% ghased on Ave of Sell Day Violation on S5 days of 9.11 St 3.69
Fri, Jan 23 wilhea  SellShort  day. TF therefore haz a 48%  chance of making a high above 459.00  and upto 466.61  baszed on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 42900 and upto 453.4  based on &ve 3 Day Rally
therefore has a 49%  chance of making a Low below 43240 anddownto 42269 based on Ave of Sell Day Violstion on 55 days
The 24 hour High has & 47% chance of heing made Last
Fri, Jan 23  wilbea  SellShort day. TF Day therefore haza 46%  chance of making a high above 452.20 andupto 459.99  based on Ave Penetration of S0
therefore haz a 88%  chance of making a high above 42900 and upto 451.40  based on &ve 3 Day Rally
therefare has a 46%  chance of making & Low below 43240 anddownto 42181 based on Ave of Sell Day Violstion on 55 days
The Day sess High has 47% chance of being made  Last
HG 240 O Day $HDX | 24H  Day [Current | High Low Last
The Sell Day HIGH was 120225 1st 1186.00 Last 11871 Only HG 120225 114600 117250 -5.00
The Sell Day LOWY was 1146.00 1146.00 1149.31 $HDX | 1187.11 1145.31 1168.08  -17.68
The Buy Day LCWY was 114000 114025 114233 HO Day | 1186.00 1146.00 Ave Spread on | 55D |54.18
Possible HIGH for Sell Short Day 1221.58 1206.69 1207.79] 51% 47% Jbased on Ave Penetration of 5D of [19.33 St 9.09
Possible HIGH for Sell Short Day 1197.57 1192.69 1192.74] 86% 84% Jbhased on Ave 3 Day Rally of |57.57 StdD 27.21
Possible LOW for Sell Short Day 1121.69 1120.49 1126.46] 50%  49% fbased on Ave of Sell Day Violation on S5 days of 243 St 807
Fri, Jan 23  wilbea  SellShort  day. HO therefore has a 5%  chance of making a high above 120225 and upto 1221.58  based on &ve Penetration of 50
therefore has a 88%  chance of making a high above 114000 and upto 119757 based on Ave 3 Day Rally
therefare has a 50%  chance of making & Low below 4600 and downto 112169 baszed on Ave of Sell Day Violation on S5 days
The 24 hour High has & 54% chance of heing made 15t
Fri, Jan 23  wilhea  SellShort  day. N0 Day therefore haz a 47%  chance of making a high above 1186.00 and upto 1206.69 based on Ave Penetration of 5D
therefare has a 84%  chance of making a high above 140,25 and upto 119269  bazed on Ave 3 Day Rally
therefare has a 498%  chance of making & Low below 4600 and downto 112049 baszed on Ave of Sell Day Violation on S5 days
The Day sess High has 55% chance of being made  1st
YM 23h YM day $INDU 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 523000 1st 51:59.00 Last 522453 Only M £230.00 T90T.00 308300  -S0.00
The Sell Day LOW was 7307 .00 7a07.00 795714 $INDU | 822483 T957.44 312230 -105.30
The Buy Day LCWY was 753500 TEE5.00 793619 YM Day  8159.00 T907.00 Ave Spread on | 55D 292,62
Possible HIGH for Sell Short Day 832234 §255.00 8321.65] 48% 46% Jbased on Ave Penetration of 5D of [92.84 StdD 4594
Possible HIGH for Sell Short Day 8208.12 8181.34 8221.45] 87% 84% based on Ave 3 Day Rally of 32012  StdD 162,99
Possible LOW for Sell Short Day T779.52 TT81.77 T840.221 51% 53% gbhased on Ave of Sell Day Violation on S5 days of 12748  StdD 50.64
Fri, Jan 23  wilhea SellShort  day. ¥IM therefore has a 48%  chance of making a high above 8230.00 and upto 832284  based on Ave Penetration of 5D
therefare has a 88%  chance of making a high above T888.00 and upto 820812 bazed on Ave 3 Day Rally
therefare has a 51%  chance of making & Low below T907T.00 and downto TTT79.52  haszed on Ave of Sell Day Violation on S5 days
The 24 hour High has & 47% chance of being made Last




Friday January 23", 2009

Today was a SS day. | said last night we could go either way, well we went both ways. The
Buy day lows were tested over night and at the open and failed to go lower. Therefore contrary
to Taylor' rules of no long on SS day, longs could have been considered due to the average 3
day rally which we nearly reached.

Monday is Buy day. We should expect a Decline and have good odds of making a lower low
TTT Data for trading US Index Futures on:  |Monday, January 26, 2009

24H | Day §Current = High Low Last odids of Decline > 10 90%
ES 836.00 T99.50 £23.50 -2.00 Jodis of Decline > 20 T3%

$SPX 838.61 0507 £31.95 4.45 odds of Decline = 0 0%

ES Day 836.00 801.50 Ave Spread on BD (33.40

The SellShort Day HIGH was
The SellShart Day LOW was

§36.00 Last 536.00 Last 535.61
799.50 501.50

Possible HIGH for Buy Day 851.34 851.96 854961 40°% 40% gbased on Ave Penetration of 55D of 1584 StdD 557
Possible LOW for Buy Day 799,24 801.47 BO6.56 1 100% 95% ghased on Ave Decline of (3676 sl 1932
Possible LOW for Buy Day 783.03 785.23 789,431 60% 60% gbased on Ave S5 Day Violation on BD of 16.47 StlD 830
Meon, Jan 26 wil he a Buy day. ES therefore has a 4% chance of making & high ahove 336.00 andupto 851.84  baszed on Ave Penetration of 35D
therefore has a 1% chance of making & Lowy below 836.00 anddownto 79924 based on Ave Decline
therefore has a 60°%  chance of making a Lovy below 788,50 and downto 78303  based on Ave S5 Day Violstion on BD
The 24 hour Lowe has & 1% chance of heing made Last
Mon, Jan 26 wil he a Buy day. ES Day  thetefore haz a 40, chance of making a high above 33600 andupto 851,96  bazed on Ave Penetration of S50
therefore has a 95%  chance of making a Lovwy helow 33600 anddownto 30147 based on Ave Decline
therefore has a 60°%  chance of making a Love below 801.50 anddownto T85.23  basedon Ave SS Day Violstion on BD
The Day sess Low has 1% chance of being made  Last
TF 24h TF Day $Rut 24H | Day JCurrent  High Low Last odids of Decline =10 83%
The SellShott Day HIGH was 44930 Last 449.30 Last 44954 Only TF 449.30 42560 439.00 -5.00 odids of Decline =15 66%
The SellShort Day LOWY weas 425 60 427.40 431 26 $RUT 449.84 431.26 44436 1.51 Jodds of Decline = 0 1%
TF Day 449.30 27.40 Ave Spread on BD (22.23
Possible HIGH for Buy Day 458,37 459.27 459,751 #1% 40% gbased on Ave Penetration of 55D of 1007 StdD 350
Possible LOW for Buy Day 425,35 426.90 430,001 99%  98% gbhased on Ave Decline of (23.9% sl 1216
Possible LOW for Buy Day 416.04 417.63 422.04] 58% 57% gbased on Ave S5 Day Violation on BD of 9.56 StdD 4383
Meon, Jan 26 wil he a Buy day. TF therefore has a %  chance of making & high ahove 449,30 and upto 459,37  bazed on Ave Penetration of 35D
therefore has a 99°%  chance of making a Love below 449,30 and downto 42535  based on Ave Decline
therefore has a 58°%  chance of making a Lovy below 42560 and downto #16.04  based on Ave S5 Day Violstion on BD
The 24 hour Lowe has & 3% chance of heing made Last
Mon, Jan 26 wil he a Buy day. TF Day  thetefore haz a 40, chance of making a high above H8.30  and upto 459,27  bazed on Ave Penetration of 5D
therefore has a 98%  chance of making a Lovwy helow 449,30 and downto 42690  based on Ave Decline
therefore has a 57%  chance of making a Lovy below 2740 anddownto #17.63  based on Ave S5 Day Violstion on BD
The Day sess Low has 56% chance of being made  Last
HQ 24h HQ Day $NDX 24H | Day JCurrent  High Low Last odids of Decline > 20 93%
The SellShott Day HIGH was 119100 Last 11591.00 |Last 1192 64 Only H 1191.00 114150 116425 -8.00 odids of Decline » 25 §2%
The SellShort Day LOWY weas 1141 .50 1141.50 1144 41 $HDX 1192.64 11444 1175.89 1.81 Jodds of Decline = 0 1%
HG Day | 1191.00 1141.50 Ave Spread on BD 5413
Possible HIGH for Buy Day 1208.49 1208.89 1210.88 ] 45% 42% jbased on Ave Penetration of 55D of 17.4% StdD 6.9
Possible LOW for Buy Day 113422 1139.25 1143851 99% 98% Jbhased on Ave Decline of (56,78 sl 27.50
Possible LOW for Buy Day 1119.39 1118.03 1120.50 ] 56% 54% Qbased on Ave 55 Day Violation on BD of 22,11 St 1031
Meon, Jan 26 wil he a Buy day. HO therefore has a 45%  chance of making & high ahove 1181.00 and upto 1208.49  baszed on Ave Penetration of S50
therefore has a 99°%  chance of making a Love below 119100 and downto 113422 hazed on Ave Decline
therefore has a 56%  chance of making a Lovy below 11450 and downto 111939 haszed on Ave S5 Day Viokstion on BD
The 24 hour Lowe has & 1% chance of heing made Last
Mon, Jan 26 wil he a Buy day. NG Day thetefore haz a 42%  chance of making a high above 11800 and upto 1208.8%  based on Ave Penetration of S50
therefore has a 98%  chance of making a Lovwy helow 119100 and downto 113925  haszed on Ave Decline
therefore has a 54%  chance of making a Lovy below 14150 and downto 111803 haszed on Ave S5 Day Vioktion on BD
The Da; zesz Low has 66% chance of being made  Last
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last odids of Decline > 100 88%
The SellShott Day HIGH was §105.00 Last 8108.00 |Last 515259 Only YM 8108.00 T852.00 T970.00 -122.00 Jodds of Decline > 150 T6%
The SellShort Day LOWY weas T852.00 7559.00 790903 $MpU | 8152.59 7909.03 BOTT.56  -45.24Qodds of Decline = 0 0%
YMDay  8108.00 T859.00 Ave Spread on BD 292,22
Possible HIGH for Buy Day 323515 8247.03 8286.481 37% 38% gbased on Ave Penetration of 55D of 112745  StdD 42,59
Possible LOW for Buy Day TT88.70 T806.10 T8EE.A1 [100% 95% Jhased on Ave Decline of  3M%3  StD 16733
Possible LOW for Buy Day TT05.65 T714.27 TT60.90] 57% 57% Qbhazed on Ave 55 Day Violation on BD of 146,35 SwlD  T2.41
Meon, Jan 26 wil he a Buy day. Y therefore has a 371%  chance of making & high ahave 3108.00 and upto 823515  based on Ave Penetration of S50
therefore has a 1% chance of making & Lowy below 810800 and downto TT88.T0  hazed on Ave Decline
therefore has a 57%  chance of making a Lovy below 785200 and dowwnto TT05.65 haszed on Ave S5 Day Viokstion on BD

The 24 hour Lowe has & 6% chance of heing made Last




Monday January 26™, 2009
Today was a Buy day. The big Decline occurred in the Globex session followed by a rally that
created a gap at the open. The markets continued that rally to reach within a few points of the
projected highs. TVGR took effect and although the markets tried to close the gap, they failed.
Being picky here as ES missed to close by 1 tick.

Tomorrow is Sell day, we do have good odds of making a lower low and we are not to far from
the day session lows. However we haven't reached the average rally yet.

Also the Recap MA page do give better odds of making higher highs and we can notice that
the Recap page odds of making lower lows has been diminishing as of late.

Did | mention it is the confusing day. LOL
TTT Data for trading US Index Futures on:

26, 2009

24H Day jCurrent High Low Last odds of Decline > 10 90%
The SellShort Day HIGH was §36.00 Last §36.00 Last i ES 836.00 799.50 823.50 -2.00 Jodds of Decline > 20  73%
The SellShort Day LOW was 799.50 801.50 $SPX 838.61 806.07 831.95 4.45 Jodds of Decline = 0 0%
ES Day 836.00 801.50 Ave Spread on BD 33.40
Possible HIGH for Buy Day 851.834 851.96 40% 40% Jbased on Ave Penetration of SSD of 1534 StdD  5.57
Possible LOW for Buy Day 799.24 801.47 100% 95% Jbased on Ave Decline of 36.76 StdD  19.32
Possible LOW for Buy Day 783.03 785.23 60% 60% Bbased on Ave SS Day Violation on BD of 16.47 StdD  8.30
Mon, Jan 26 will be a Buy day. ES therefore has a 40%  chance of making a high above 836.00 andupto 851.84 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 836.00 anddownto 799.24 hased on Ave Decline
therefore has a 60%  chance of making a Low helow 799.50 anddownto 783.03 basedon Ave SS Day Yiolation on BD
The 24 hour Low has & 61% chance of being mace Last
Mon, Jan 26 will be a Buy day. ES Day therefore hasa 40%  chance of making & high above 836.00 andupto 851.96  based on Ave Penetration of SSD
therefore has a 95%  chance of making a Low below 836.00 anddownto 801.47 hased on Ave Decline
therefore has a 60% chance of making a Low below 801.50 anddownto 785.23 hased on Ave SS Day Violation on BD
The Day sess Low has 61% chance of being made Last
TF24h  TFDay . $Rut J 24H Day JCurrent  High Low Last odds of Decline > 10  83%
The SellShort Day HIGH was 449.30 Last 449.30 Last 449.84 Only TF 449.30 425.60 439.00 -5.00 Jodds of Decline > 15 66%
The SellShort Day LOWY was 42560 427 .40 431.26 $RUT 449.34 431.26 444.36 1.51 jodds of Decline = 0 1%
TF Day 449.30 27.40 Ave Spread on BD (22.23
Possible HIGH for Buy Day 459.37 459.27 459.75) #1% 40% Jbased on Ave Penetration of SSD of 10.07 StdD  3.50
Possible LOW for Buy Day 425.35 426.90 430.00) 99% 98% jbased on Ave Decline of 23.95 StdD  12.16
Possible LOW for Buy Day 416.04 417.63 4-22.04 58% 57% jbased on Ave SS Day Violation on BD of 9.56 StdD 433
Mon, Jan 26 will he & Buy day. TF therefore has a #%  chance of making a high above 449.30 andupto 459.37 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low helow 449.30 anddownto 425.35 basedon Ave Decline
therefore has a 58%  chance of making a Low helow 425.60 anddownto 416.04 based on Ave SS Day Violation on BD
o 7
The 24 hour Low ha_s a 63% chance of bemg made Last
Mon, Jan 26 will be a Buy day. TF Day therefore hasa 40%  chance of making a high above 449.30 andupto 459.27  based on Ave Penetration of SSD
therefore has a 98%  chance of making a Low helow 449.30 anddownto 426.90 hased on Ave Decline
therefore has a 57%  chance of making a Low below 427.40 anddownto 417.63 based on Ave SS Day Yiolation on BD
The Day sess Low has 56% chance of heing made  Last
HO 24h NQ Day $HDX 24H Day JCurrent  High Low Last odds of Decline >20  93%
The SellShort Day HIGH was 1191.00 Last 1191.00 Last 119264 Only HO 1191.00 1141.50 1164.25 -8.00 Jodds of Decline > 25 82%
The SellShort Day LOW was 1141.50 1141.50 1144 .41 $NDX 1192.64 1144 1175.89 7.81 jodds of Decline = 0 1%
HOQ Day  1191.00 1141.50 Ave Spread on BD 54.13
Possible HIGH for Buy Day 1208.49 1208.89 1210.88 ] 45% 42% jbased on Ave Penetration of SSD of 17.49 StdD  6.91
Possible LOW for Buy Day 1134.22 1139.25 1143.85] 99% 98% jbased on Ave Decline of 56.78 StdD  27.50
Possible LOW for 812 Day 1119.39 1118.03 1120.50 ] 56% 54% fbased on Ave SS Dﬂ/ Violation on BD of 2211 StdD  10.31
Mon, Jan 26 will be a Buy day. HO therefore has a 45%  chance of making a high above 1191.00 and upto 1208.49 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low helow 1191.00 and downto 113422 based on Ave Decline
therefore has a 56% chance of making a Low below 1141.50 and downto 1119.39 based on Ave SS Day Violation on BD
5 "
The 24 hour Low has a 61% chance of belng made L_ast
Mon, Jan 26 will be a Buy day. HO Day therefore has a 42%  chance of making a high above 1191.00 andupto 1208.89 based on Ave Penetration of SSD
therefore has a 98%  chance of making a Low helow 1191.00 and downto 1139.25 based on Ave Decline
therefore has a 54%  chance of making a Low helow 1141.50 and downto 1118.03 based on Ave S5 Day Violation on BD
The Day sess Low has 66% chance of heing made  Last
YM 24h YM day $INDU 24H Day jCurrent High Low Last odds of Decline > 100  88%
The SellShort Day HIGH was §108.00 Last §108.00 Last 815259 Only YM 8108.00 7852.00 7970.00 -122.00 Jodds of Decline > 150  76%
The SellShort Day LOW was 7852.00 7859.00 7909.03 $INDU 8152.59 7909.03 8077.56  -45.24jodds of Decline = 0 0%
YMDay  8108.00 7859.00 Ave Spread on BD 292.22
Possible HIGH for Buy Day 8235.15 8247.03 8286.48) 37% 38% jbased on Ave Penetration of SSD of 12715 StdD 42,59
Possible LOW for Buy Day 7788.70 7806.10 7866.41]100% 95% jbased on Ave Decline of 31930 StdD 167.33
Possible LOW for Buy Day 7705.65 7714.27 7760.90 ) 57% 57% Qbased on Ave SS Day Violation on BD of 146.35 StdD T72.41
Mon, Jan 26 will be a Buy day. YM therefore has a 37%  chance of making a high above 8108.00 and upto 8235.15 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 8108.00 and downto 7788.70 based on Ave Decline
therefore has a 57%  chance of making a Low below 7852.00 anddownto 7705.65 hasedon Ave SS Day Violation on BD
The 24 hour Low has a 60% chance of being made Last
o——




Tuesday January 27", 2009
Today was the confusing Sell day. Every one made the projected average rally and tried to
make new highs and failed. However they refused to go lower also.

Tomorrow is SS day. Taylor would not be looking to long on SS day and would wait for a test
of the Sell day highs to short. The FOMC meeting may be the catalyst that may take us out of
this tight range we have been trading in.

TTT Data for trading US Index Futures on:

iWednesda , Janua

28, 2009

24H  Day §Current = High Low Last
The Sell Day HIGH was 847 50 Last 847 .50 Last 55045 ES 841.50 831.25 839.25 8.50
The Sell Day LOWY was §31.25 §31.25 §359.40 $SPX 850.45 83540 845.11 9.14
The By Day LOW wwas 21075 82375 827 E9 ES Day 847.50 8$31.25 Ave Spreadon | SSD 33,40
Possible HIGH for Sell Short Day 353.48 859.30 862.02 1 49°% 46% Jbased on Ave Penetration of 5D of 10.98 St 550
Possible HIGH for Sell Short Day 348,22 85817 860,931 36% 82% gbased on Ave 3 Day Rally of 314 sl 1881
Possible LOW for Sell Short Day $17.44 815.86 820,91 ] 54% 52% gbased on Ave of Sell Day Violation on 55 days of 1381 St 579
Wed, Jan 28 wilbhea  SellShort  day. ES therefore has a 4% chance of making a high above 347,50 andupto 858.48  baszed on Awe Penetration of S0
therefore has & 86%  chance of making & high above 310,75 andupto 848,22 bazed on Ave 3 Day Rally
therefore has a 54%  chance of making a Love below 831.25 anddownto #1744 based on Ave of Sell Day Violstion on S5 days
The 24 hour High has & 50% chance of being made Last
Wed, Jan 28 wilhea  SellShort  day. ES Day therefore has a 46%  chance of making & high ahave 347.50 andupto 859.30  baszed on Ave Penetration of S0
therefore has & 82%  chance of making a high above 82375 andupto 85817  bazed on Ave 3 Day Rally
therefore has & 52%  chance of making a Lovy below 831,25 anddownto #1586 basedon Ave of Sell Day Violstion on S5 days
The Day sess High has 48% chance of heing made  Last
TF 24h TF Day $Put 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 457 50 Last 457 .50 Last 455.02 Only TF 451.50 .20 450.50 440
The Sell Day LOWY was 446 20 445.20 4481 $RUT 458.02 449.21 455.58 5.52
The Buy Day LOW was 432100 44080 44359 TF Day 457.50 446,20 Ave Spread on | S50 22,23
Possible HIGH for Sell Short Day 465.11 465.29 465271 47% 45% gbased on Ave Penetration of SD of T1.61 Sl L
Possible HIGH for Sell Short Day 456.39 462.98 465.60 ] 33% 838% gbased on Ave 3 Day Rally of (2439 StdD 1223
Possible LOW for Sell Short Day 436,55 435,74 439,571 49%  46% ghased on Ave of Sell Day Violation on 55 days of 9.65 st 370
Wed, Jan 28 wilbea  SellShort  day. TF therefore has a 47%  chance of making & high abave 457.50  and upto 46511  hased on Ave Penetration of S0
therefore has a 88%  chance of making a high above 43200 and upto 456.3%  based on Ave 3 Day Rally
therefore has & 49%  chance of making & Loy below 6,20 and downto 43655  based on Ave of Sell Day Violstion on S5 days
The 24 hour High has & 51% chance of heing macde Last
Wed, Jan 28 wilbea  SellShort  day. TF Day therefore has & 45%  chance of making & high above 457.50  and upto 465.29  based on Ave Penetration of S0
therefore has a 88%  chance of making & high ahave 440,60 and upto 462,98  bazed on Ave 3 Day Rally
therefore has a 4%  chance of making & Lowy below 446.20 and downto 43574 based on Ave of Sell Day Violation on S5 days
chance of heing made  Last
HO 24h HO Day $HDX 24H  Day JCurrent | High Low Last
The el Day HIGH was 1200.25 Last 1200.25 |Last 1202.05 Only HG 1200.25 117625 1185.50 6.00
The Sell Day LOWY was 7625 118175 1154 .42 $HDX 1202.05 118442 11944 9.85
The Buy Day LOW was 114675 1166.50 1169.21 HG Day | 1200.25 1181.75 Ave Spread on S50 (5413
Possible HIGH for Sell Short Day 1219.58 1220.58 1221.79%] 51% 47% fhased on Ave Penetration of SD of 1933 StlD .09
Possible HIGH for Sell Short Day 1204.24 1218.92 1219.61 | 86% 85% fbased on Ave 3 Day Rally of (57.4% Sl 27.2%
Possible LOW for Sell Short Day 1152.38 1156.71 1162031 51% 49% gbased on Ave of Sell Day Violation on 55 days of 2388 St 8.77
Wed, Jan 28 wilhea  SellShort  day. HO therefore has & 51%  chance of making & high above 1200.25 and upto 121958  baszed on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 1146.75 and upto 120424 hased on Ave 3 Day Rally
therefore has a 51%  chance of making a Lovy below 1176.25 and downto 115238  haszed on Ave of Sell Day Yiolation on S5 days
The 24 hour High has & 54% chance of heing macde 1st
Wed, Jan 28 wilhea  SellShort  day. HO Day therefore has a 47%  chance of making & high above 1200.25 and upto 1220.58  based on Ave Penetration of SD
therefore has & 85%  chance of making a high above 1166.50 and upto 121892 hased on Ave 3 Day Rally
therefore has a 49%  chance of making a Lovwy helow 1181.75 and downto 115671  hased on Ave of Sell Day Yiolstion on S5 days
The Day sess High has 54% chance of heing made  1st
YM 24h YM day $inpu 24H  Day §Current = High Low Last
The Sell Day HIGH was 8176.00 Last 8176.00 |Last 522579 Only YM 8176.00 B031.00 B089.00  52.00
The Sell Day LOWY was §031.00 §031.00 g083.14 $INDU | 8225.79 808314 #7473 58,70
The By Day LOW wwas TET200 797200 802316 YMDay  8176.00 3031.00 Ave Spread on | S50 292,22
Possible HIGH for Sell Short Day 3268.34 8272.00 83226411 47% 45% based on Ave Penetration of 5D of 9234 StdD 4594
Possible HIGH for Sell Short Day 319035 826439 BI0T.55] 87% 85% based on Ave 3 Day Rally of 3885 StdD 16316
Possible LOW for Sell Short Day T905.06 T907.35 T967.62] 52% 54% gbased on Ave of Sell Day Violation on 55 days of 12594  SwlD  50.67
Wed, Jan 28 wilhea  SellShort  day. ¥YM therefore has a 47%  chance of making a high above 817600 and upto 8268.84 based on Ave Penetration of SD
therefore has a 88%  chance of making & high ahove T872.00 and upto 8190.85 hased on Ave 3 Day Rally
therefore has a 52%  chance of making a Love below 803100 and downto TH5.06  haszed on Ave of Sell Day Violstion on S5 days
The 24 hour High has & 6% chance of being made 1st




Wednesday January 28", 2009

Today was a SS day. This was a huge gap up and TVGR took effect. So that made it a bit
more difficult to trade as Taylor says don't long and TVGR says don't short.

Tomorrow is a Buy day. We should expect a Decline on Buy days. The markets do have some
momentum at the moment and having closed near the highs, a test of these highs would be
normal.

TTT Data for trading US Index Futures on:

IThursday. January 29, 2009

?4H  Day JCurrent | High Low Last odds of Decline = 10 30%
ES 876.00 831.75 871.50 32.25 odds of Decline = 20 T3%

$5PX 871.86 845.73 87409 28.38 Jodds of Decline = @ L33

ES Day 876.00 356,50 Ave Spread on BD (33.45

The SeliShort Day HIGH was
The SellShort Day LOW vwas

576.00 Last 576.00 Last 877.56
83775 556,50

Possible HIGH for Buy Day 891.78 891.39 89414 40% 40% gbased on Ave Penetration of 55D of 1578 StlD 560
Possible LOW for Buy Day 839.36 841.73 846.051100% 95% Ibased on Ave Decline of 36.64 SulD 1933
Possible LOW for Buy Day §21.28 $40.23 §29.09] 60% 60% ghased on Ave S5 Day Vielation on BD of 16,47 St 830
Thu, Jan 28 will be a Buy day. ES therefore has a 0%  chance of making a high ahove 376.00 and upto 391.78  baszed on Ave Penetration of S50
therefare haz a 100% chance of making a Lo below 376.00 snddownto 839.36 based on Ave Decline
therefare haz a 60%  chance of making a Lovy below 331.75 snddownto 82128 based on Ave 55 Day Yiolation on BD
The 24 hour Low has a §0% chance of being made Last
Thu, Jan 2%  will be a Buy day, ES Day  therefore haz a 40%  chance of making a high above 376.00 andupto 391,39  based on Ave Penetration of 55D
therefare has a 95%  chance of making & Lowy below 876.00 and dowento 34173 based on Ave Decline
therefare has a 60%  chance of making & Lowy below 856.50 anddownto 34023 based on Ave S5 Day Yidlstion on BD
The Day sess Low has 62% chance of heing made  Last
TF 24h TF Day $Rut 24H | Day |Current | High Low Last oidds of Decline > 10 | 84%
The Selizhort Day HIGH was 474.20 Last 474 20 Last 474 47 Only TF 474.20 455.T0 473.00 21.90 Jodds of Decline > 15 §6%
The Selishart Day LOWY vwas 45570 460.50 45597 $RUT 47447 455.97 473.02 1T.44 Jodds of Decline = 0 1%
TF Day 47420 460.50 Ave Spread on BD |22.1%
Possible HIGH for Buy Day 434.23 43413 434.35] #1%  40% Jbased on Ave Penetration of 55D of 10,03 StdD 352
Possible LOW for Buy Day 450.32 451.95 454781 99% 98% Ibased on Ave Decline of 23.38 StdD 1247
Possible LOW for Buy Day 446.14 450.73 446.75] 58% 57% Ibased on Ave 5SS Day Violation on BD of  9.56 St 4383
Thu, Jan 2%  will be a Buy day. TF therefare has a %  chance of making a high above 47420 and upto 484.23  based on Ave Penetration of 55D
therefore has a 99%  chance of making & Lowy below 47420 and dowento 450,32 based on Ave Decline
therefare has a 58%  chance of making & Lowy below 455,70 and dowento 4644 based on Ave S5 Day Yidlstion on BD
The 24 hour Low has a 62% chance of being made Last
Thu, Jan 2% wil be a Buy day. TF Day therefore haz a 0%  chance of making a high ahave 47420 and upto 43413  based on Ave Penetration of S50
therefare has a 98%  chance of making a Lovy below 47420 anddownto 45195  based on Ave Decline
therefore has a 57%  chance of making a Lowy below 460.50 and dowento  450.T3  based on Ave S5 Day Vidlstion on BD
The Day sess Low has 5T% chance of being made  Last
HQ 24h HO Day $HDX 24H | Day JCurrent  High Low Last odids of Decline » 20 93%
The Selizhart Day HIGH was 124475 Last 1244.75 Last 1245 .85 Only Ha 124,75 1185.00 1231.25 45.50 Jodds of Decline = 2§ $2%
The Selishart Day LOWY vwas 1185.00 1209.75 121324 $HDX 1245.98 1213.24 1235.91 41.50 Jodds of Decline = 0 1%
HG Day | 1244.75 1210.00 Ave Spread on BD 5419
Possible HIGH for Buy Day 1262.07 1262.45 1264.02 | 46% 42% Jbased on Ave Penetration of 55D of 17.32 StlD 692
Possible LOW for Buy Day 1188.11 1193.30 1197.47] 99% 98% Jbased on Ave Decline of 56.64 StdD|  27.54
Possible LOW for Buy Day 1162.89 1186.28 1189.33] 55% 53% Jbased on Ave 55 Day Violation on BD of 2211 StlD 10.31
Thu, Jan 2% wil be a Buy day, HQ therefore has a 46%  chance of making a high above 124475 and upto 126207  baszed on &ve Penetration of S50
therefore has a 99%  chance of making & Lowy below 124475 and dovwnto 113841 based on Ave Decline
therefare has a 55%  chance of making & Lowy below 118500 and downto 116289  bazed on Ave 55 Day Yiolation on BD
The 24 hour Low has a 6% chance of heing made Last
Thu, Jan 2%  wil be a Buy day. HO Day therefore hasz a 42%  chance of making a high above 124475 and upto 1262.45 based on Ave Penetration of S50
therefore has a 98%  chance of making a Love below 124475 and downto 119330 based on Ave Decline
therefare haz a 53%  chance of making a Lowy below 1209.75 and downto 1186.28 based on Ave 5% Day Yiolation on BD
The Day sess Low has 67% chance of being made Last
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last oids of Decline = 100 | 88%
The Selizhart Day HIGH was §359.00 Last 5359.00 Last 8405 .57 Only YM 8359.00 807900 8322.00  229.00 Jodds of Decline = 150 T6%
The Selizhart Day LOW was §079.00 5211.00 8175.93 $IHDU 8405.87 817593 8375.45  200.72 Jodds of Decline = 0 %
YMDay = 8359.00 8211.00 Ave Spread on BD |292.09
Possible HIGH for Buy Day 8484.63 8496,22 8538151 38% 39% |based on Ave Penetration of S5D of 112563 StdD 4270
Possible LOW for Buy Day 8040.61 059,01 12139 1100% 95% Jbhased on Ave Decline of 3839 StdD| 167.50
Possible LOW for Buy Day 1932.65 B066.27 8027.800 57% 57% Jbhased on Ave SS Day Vielation on BD of 146,35 StdD T2HM
Thu, Jan 2% wil be a Buy day. VI therefare haz a 38%  chance of making a high ahave $359.00 and upta 3484.63 based on Ave Penetration of 55D
therefare haz a 100% chance of making a Low below 3359.00 and downto 804061 based on Ave Decline
therefare has a 57%  chance of making a Lovy below 3079.00 and downto T932.65 based on Ave S5 Day Yiolation on BD

The 24 hour Low has a 54% chance of being made Last




Thursday January 29", 2009
Today was a perfect Buy day. Since we didn't get our Decline yesterday we did it today. TVGR
took effect and carried the markets down to the projected lows.

Tomorrow is Sell day. We should expect a rally on Sell days. We do have good odds of making
a lower low and having closed near the lows of the day, | would anticipate that to happen
before the rally starts. If we get a gap down at the open we will have over 95% chance of
getting at least back up to today's lows.

TTT Data for trading US Index Futures on:

IFriday, Janua

30, 2009

24H  Day JCurrent  High Low Last odds of Rally > 10
The Buy Day HIGH was ar.is 853.50 Only ES 871,75 840,25 843.00| -28.50 Jodds of Rally > 20 6%
The By Day LOW was 84025 Last 540.25 Last $SPX 868.89 34415 84514 -28.95 Jodids of Rally = © L
ES Day 859.50 840.25 Ave Spread on S0 |33.45
Possible HIGH for Sell Day 333.57 37409 383.06 ]| 54% 46% Jbased on Ave Penetration of BD of 11.82 StdD 576
Possible HIGH for Sell Day 373.835 870.37 3T1.531100% 95% Jbased on Ave Rally of 33.60 StdD 17.28
Possible LOW for Sell Day 321.64 $21.1% $26.21] 57% 5T% Jbased on Ave Buy Day Violation on SD of 18.61 Sty .36
Fri, Jan 30 wilbea Sell day. ES therefore has a 54%  chance of making a high above 375 andupto 883.57T  based on Ave Penetration of BD
therefore has a 100%  chance of making & high above 340.25 andupto 873.85 based on Ave Rally
therefore has a 57%  chance of making a Low below 340.25 anddownto 821.64  baszed on Ave Buy Day Violstion on 5D
The 24 hour High has & 48% chance of being mads 1st
Fri, Jan 30 wilbea Sell day. ES Day  therefore has a 45%  chance of making a high above 359.50 andupto 874.09  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 340.25 andupto 870.37  based on Ave Rally
therefore has a 57%  chance of making a Low below 340.25 anddownto 82149  baszed on Ave Buy Day Violstion on 5D
The Day sess High has 53% chance of being made 1st
TF 24h TF Day Rt 24H | Day JCurrent  High Low Last odids of Rally > 10 5%
The Buy Day HIGH was 471 80 466.00 469.44 Only TF 471.80 451.20 454,50  17.80 Jodds of Rally > 15 1%
The By Day LOW was 451 .20 Last 451.20 Last 45324 $RUT 469.44 453.24 453.24|  19.T8 Jodids of Rally = © L
TF Day 466.00 451.20 Ave Spread on SO |221%
Possible HIGH for Sell Day 430.27 475.44 478.7%] 51% 49% Jbased on Ave Penetration of BD of 8.47 Sty 376
Possible HIGH for Sell Day 473.63 472.1 471.291100% 97% Jbased on Ave Rally of 2243 St 1114
Possible LOW for Sell Day 439.24 439.12 442,00 | 57% 57% Jbased on Ave Buy Day Violation on SD of 11.96 Stdly  5.20
Fri, Jan 30 willbe & Sell day. TF therefore has a 51%  chance of making & high above 471,80 and upto 480,27  bazed on Ave Penetration of BD
therefore has a 1M0%  chance of making & high abave 451.20 and upto 473.63  based on Ave Rally
therefore has a 57%  chance of making a Low below 451.20 and downto  439.24  based on Ave Buy Day Violstion on S0
The 24 hour High has & 56% chance of being made Last
Fri, Jan 30 wilbea Sell day. TF Day therefore has a 49%  chance of making a high above 466.00 and upto 475.44 based on Ave Penetration of BD
therefore has a 47%  chance of making a high above 451.20 and upto 472.01  based on Ave Rally
therefore has a 57%  chance of making a Low below 451.20 anddownto 43942 based on Ave Buy Day Violstion on 5D
The Day sess High has 55% chance of being made Last
HQ 24h HG Day FHDX 24H | Day JCurrent  High Low Last odids of Rally > 20 34%
The Buy Day HIGH was 1231 25 1219.50 122072 Only HQ 1231.25 1196.00 1206.50| -24.75 Jodds of Rally > 25 1%
The Buy Day LOW was 119600 Last 1196.00 Last 1195.76 $NDX 1220.12 1198.76 1203.85| -32.06 Jodds of Rally = ¢ L
HO Day | 1219.50 1196.0¢ Ave Spread on S |541%
Possible HIGH for Sell Day 1252.15 1241.65 1242.82] 48% 46% [based on Ave Penetration of BD of 20,90 Stdld .70
Possible HIGH for Sell Day 1245.T1 124067 124066 | 100% 96% Jbased on Ave Rally of 491 StdD| 2405
Possible LOW for Sell Day 1167.54 116618 1170.13 ] 58% 57% Jbased on Ave Buy Day Violation on SD of 28.46 StdD 1258
Fri, Jan 30  wilbea Sell day. HO therefore has a 48%  chance of making a high above 1231.25 and upto 125215 hbased on Ave Penetration of BD
therefore has a 1M0%  chance of making & high abave 1196.00 and up to 1245.11  hased on Ave Rally
therefore has a 58%  chance of making a Low below 1196.00 and downto 1167.54  based on Ave Buy Day Yialation on S0
The 24 hour High has & 50% chance of being mads Last
Fri, Jan 30 wilbea Sell day. NG Day therefore has a 45%  chance of making a high above 1219.50 and up to 1241.65 based on Ave Penetration of BD
therefore has a %%  chance of making a high above 1196.00 and up to 1240.67 hbased on Ave Rally
therefore has a 57%  chance of making a Low below T196.00 and downto 116618  based on Ave Buy Day Yialation on 5D
The Day sess High has 48% chance of heing mads 15t
¥M 24h YM day $Inpu 24H | Day JCurrent | High Low Last odds of Rally > 104 87%
The Buy Day HIGH was g32200 g247.00 837314 Only YM 8322.00 8080.00 811400 -208.00 Jodds of Rally > 15¢ T
The Buy Day LOW was 803000 Last 8030.00 Last 8137.94 $Inpu 8373.14 8137.94 8149.01| -226.4Hodds of Rally = ¢ L
¥YM Day | 8247.00 808000 Ave Spread on SD (29209
Possible HIGH for Sell Day 3431.59 3370.63 8501.37] 53% 4T% Jbased on Ave Penetration of BD of 1108.59 |StdD 5237
Possible HIGH for Sell Day 3369.16 834216 8389.02 [100% 96% [based on Ave Rally of (28916 StdD 14903
Possible LOW for Sell Day 7932.74 7922.55 T979.5T7 ] 59% 58% Jbased on Ave Buy Day Violation on SD of 147.26 StdD 67.73
Fri, Jan 30  wilbe a Sell day. VM therefore has a 53%  chance of making a high sbove 33220 andupto 8431.59 based on Lve Penetration of BD
therefore has a 100%  chance of making & high above 3030.00 and upto 8369.16 based on Ave Rally
therefore has a 59%  chance of making a Low below 3080.00 and dowwnto T7932.74  based on Ave Buy Day Yiolation on 5D
The 24 hour High has & 43% chance of being mads 1st




Friday January 30", 2009

Today was a Sell day. The expected rally ended up being shallower then expected, however
since we had good odds of making a lower low, the markets did that and reached the projected
lows.

Monday will be a SS day. Having closed below the Buy day low, we have very high odds of at
least getting back above these low at some point on Monday.
TTT Data for trading US Index Futures on:  |Monday, February 02, 2009

24H | Day §Current = High Low Last
ES 849.00 #17.50 22,50  -20.25
$SPX 851.66 B21.6T §25.88  -19.26

The Sell Day HIGH was
The el Day LOWY was

949.00 1st 845.25 1st 851 66
d17.50 817.50 821 67

The Buy Day LOW was 54025 84025 G44.15 ES Day 848.25 #1750 Ave Spread on S50 (33,45
Possible HIGH for Sell Short Day 360.36 860.44 863.59] 50°% 47% Qbased on Ave Penetration of 5D of 11.36 St 5.65
Possible HIGH for Sell Short Day 378.07 87490 877.61] 36% 83% gbased on Ave 3 Day Rally of (31.82 StdD 1901
Possible LOW for Sell Short Day 303.69 802,11 B07.18] 53% 51% gbased on Ave of Sell Day Violation on 55 days of 1381 St 579
Mon, Feb 02 wilhea  SellShort  day. ES therefore has a 50%  chance of making & high above 34900 andupto 860,36  based on Ave Penetration of S0
therefore has & 86%  chance of making & high above 340,25 andupto 87807  bazed on Ave 3 Day Rally
therefore haz a 53%  chance of making a Loww below 3750 snddownto 803.6%  haszed on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Mon, Feb 02 wilhea  SellShort  day. ES Day  therefore has a 47%  chance of making a high above 348.25 andupto 86044 bazed on Ave Penetration of S0
therefore has & 83%  chance of making a high above 840,25 andupto 87490  bazed on Ave 3 Day Rally
therefore has a 51%  chance of making a Lovy below 750 anddownto  $0201  based on Ave of Sell Day Violstion on S5 days
The Day sess High has 51% chance of being made  1st
TF 23h TF Day $Rut 24H  Day JCurrent | High Low Last
The Sell Day HIGH was 459.00 1st 459.00 1st 459.39 Only TF 459.00 439.T0 44450 -9.90
The Sell Day LCWY was 439.70 43970 44243 $RUT 459.39 243 4353 -9.1
The By Day LOW was 45120 451,20 45324 TF Day 459.00 439,70 Ave Spreadon | S5D 22,19
Possible HIGH for Sell Short Day 466,91 467.00 466.85] 48% 46% gbased on Ave Penetration of 5D of 1.8 Sl 349
Possible HIGH for Sell Short Day 47541 4731 475,371 88% 88% gbhased on Ave 3 Day Rally of 2461 SulD 1236
Possible LOW for Sell Short Day 430.05 429.24 432,791 49%  46% gbased on Ave of Sell Day Violation on S5 days of 9.65 St 370
Mon, Feb 02 wilbea  SellShort  day. TF therefore has a 4%  chance of making a high above 459.00 andupto 466.81  based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 45120 and upto 47581  bazed on Ave 3 Day Rally
therefore has & 49°%  chance of making a Lovy below 430,70 and downto 430,05 based on Ave of Sell Day Violstion on S5 days
The 24 hour High has & 48%: chance of heing macde Last
Mon, Feb 02 wilheas  SellShort  day. TF Day therefore has a 46%  chance of making & high above 45900 and upto 467.00  bazed on Ave Penetration of S0
therefore haz a 8%  chance of making a high above 451.20 andupto 473.711  baszed on Ave 3 Day Rally
therefore haz a 4%  chance of making a Loww below 439.70 snddownto 42924  hazed on Ave of Sell Day Violation on S5 days
The Day sess High has 55% chance of heing made  Last
HQ 24h HQ Day $HDX 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 1214.25 st 1214.25 1st 1216.46 Only Ha 1214.25 1173.75 117925 -26.75
The Sell Day LOWY was 117375 117375 117652 $HDX 1216.46 1176.82 118025 -23.60
The Buy Day LOW was 119600 1196.00 1198.76 HG Day | 1214.25 1MTLT5 Ave Spread on | SSD 5419
Possible HIGH for Sell Short Day 123412 123513 1236.72] 51% 48% Jbased on Ave Penetration of 5D of 19.8T7 StdDd 43
Possible HIGH for Sell Short Day 1254.00 1248.75 1249.51] 86°% 85% Jbased on Ave 3 Day Rally of 58.00 StD  27.59
Possible LOW for Sell Short Day 1149.83 11438.71 115443 ] 50% 49% Jbased on Ave of Sell Day Violation on 55 days of 23.88 St 877
Mon, Feb 02 wilhea  SellShort  day. HO therefore has a 51%  chance of making a high above 121425 and upto 123412 hased on Ave Penetration of SD
therefore has & 88%  chance of making & high ahove 119600 and upto 125400 hased on Ave 3 Day Rally
therefore has & 50%  chance of making & Loy below TTLTS and downto 114988  hased on Ave of Sell Day Yiolstion on S5 days
The 24 hour High has a 53% chance of being made 1st
Mon, Feb 02 wilbea  SellShort  day. HO Day therefore has a 48%  chance of making a high above 121425 and upto 123513  bazed on Ave Penetration of S0
therefore has a 85%  chance of making a high above 119600 and upto 1248.75  hased on Ave 3 Day Rally
therefore has & 49°%  chance of making a Lovy below MTLTS and downto 114871 hazed on Ave of Sell Day Violstion on S5 days
The Day sess High has 51% chance of heing made  Last
YM 24h YM day $iHpu 24H  Day JCurrent | High Low Last
The Sell Day HIGH was G163.00 1st 8147.00 1st 518576 Only YM 8163.00 T7909.00 T955.00 -157.00
The Sell Day LOWY was 790900 7909.00 7951 .92 $mpu 8195.76 T7961.92 B000.86 -148.15
The Buy Day LOW was 508000 g050.00 8137.94 YMDay  8147.00 TH9.00 Ave Spread on S50 (292,09
Possible HIGH for Sell Short Day 3257.39 8245.07 8204471 48% 46% gbased on Ave Penetration of 5D of 9439 St 46.64
Possible HIGH for Sell Short Day 340095 8373.60 8421.56] 87% 85% fbazed on Ave 3 Day Rally of (32095  StdD 16439
Possible LOW for Sell Short Day T783.06 T785.35 T846. 401 51°% 53% gbased on Ave of Sell Day Violation on 55 days of 12594  SwlD  50.67
Mon, Feb 02 wilbea  SellShort  day. ¥YM therefore has a 48%  chance of making a high above 3163.00 and upto 83257.8% based on Ave Penetration of S0
therefore haz a 8%  chance of making a high above 3030.00 and upto 3400.95  bazed on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below T909.00 and downto TT83.06 based on Ave of Sell Day Vidlation on 55 days

The 24 hour High has & 48" chance of being made Last




Monday February 2™ | 2009
Today was SS Day. As mentioned in Friday's report we had good odds of making it back to the
Buy day lows. Although NQ made it and TF came close, today was ok to take longs when we

had a chance. Matter of fact both opportunity were nice trades.

Tomorrow is Buy day, as such we should expect a decline from today's highs. We may do like
the last # day failure and catch up to what they missed to do before a decline starts or we may
just get a shallow decline.

TTT Data for trading US Index Futures on:

ITuesday, Februa

03, 2009

24H | Day Current  High Low Last odids of Decline =10
The SellShort Day HIGH was 827.50 Last 827.50 Last ES 827.50 806,25 21,75 -0.75 fodds of Decline > 20 T3%
The SellShort Day LOWY was 806.25 805.75 $5PX 830,78 812,87 825,43 -0.45 fodids of Decline = 0 0%
ES Day 327.50 308.75 Ave Spread on BD |33.32
Possible HIGH for Buy Day 343.28 843.39 4%, 40% Jbased on Ave Penetration of 55D of 1578 SulD 560
Possible LOW for Buy Day T90.37 793.21 100% 95% Jbased on Ave Decline of 36.63 SudD 19.38
Possible LOW for Buy Day 789.78 792,48 59% 60% Jbased on Ave 55 Day Vielation on BD of  16.47 StlD 830
Tue,Feb 03 wilbe a Buy day. ES therefore has a % chance of making a high above 327.50 andupto 843.28  based on Ave Penetration of S50
therefore has & 100% chance of making a Low below 327.50 anddownto T90.8T  based on Ave Decline
therefore has & 59%  chance of making & Low below 306.25 anddownto T89.78  basedon Ave 55 Day Violkstion on BD
The 24 hour Lovy has & 1% chance of being made Last
Tue, Feb #3  wil be a Buy day. ES Day  therefore has a %  chance of making & high above 327.50 andupto 843.39  ba=zed on Ave Penetration of S50
therefore has & 95%  chance of making & Low below 32750  and downto  T9321  based on Ave Decline
therefare has a 0%  chance of making & Lo below 308.75 anddownto T92.48 based on Ave 55 Day Yiolkstion on BD
The Day sess Low has 3% chance of being made  Last
TF 24h TF Day $Rut 24H  Day JCurrent | High Low Last odds of Decline = 10 84%
The SellShort Day HIGH was 450,70 Last 450.70 Last 43127 Only TF 450,70 43410 H1.70 5,10 Joddds of Decline =15 66%
The SellShort Day LOWY was 43410 435.20 43722 $RUT 451,27 437.22 449.61 6.08 Jodds of Decline = 0 1%
TF Day 450.70 435.20 Ave Spread on BD 2213
Possible HIGH for Buy Day 450.73 460.63 461.145]) 41%  40% Jbased on Ave Penetration of S5D of 10.03 StlDb 352
Possible LOW for Buy Day 426.83 428.45 431.56 ] 99%  98% Jbased on Ave Decline of 23.87 SulD 12,20
Possible LOW for Buy Day 424.64 425.44 428.12 ] 58% 57% Jbased on Ave 55 Day Violation on BD of 446 StD 483
Tue, Feb 83 wil he a Buy day. TF therefare has a #1%  chance of making & high abave 450.T0  and upto 460.73  based on Ave Penetration of S50
therefare has a 99%  chance of making & Law below 450.70  and downto 42683  based on Ave Decline
therefare has a 58%  chance of making & Lo below 43410 anddownto 42464  based on Ave 55 Day Yiolkstion on BD
The 24 hour Lovy has & 63% chiance of being mads Last
Tue, Feb #3 wilhe a Buy day. TF Day therefore has a % chance of making & high abave 450.T0  and upto 460.63  based on Ave Penetration of S50
therefore has a 98%  chance of making a Lo below 450.70 and downto 42845  hased on Ave Decline
therefore has & 51%  chance of making & Low below 435.20 anddownto 42544 based on Ave 55 Day Violstion on BD
The: Da: zess Low has 58% chance of being made  Last
HG 24h HG Day $NDX 24H | Day Current  High Low Last odids of Decline = 20 93%
The SellShort Day HIGH was 1202.00 Last 1202.00 Last 120353 Only HQ 1202.00 1153.50 1189.50 10.25 Jodldls of Decline > 25 83%
The SellShort Day LOWY was 1153.20 1166.00 1167 .49 $NDX 1203.53 1167.49 1195.75 15.50 Jodds of Decline = 0 1%
HO Day | 1202.00 1167.00 Ave Spread on BD 5413
Possible HIGH for Buy Day 1219.32 1219.T0 1221.5T ] 45% 42% Jbased on Ave Penetration of S50 of 171.32 SuwdD 6.92
Possible LOW for Buy Day 1145.44 1150.58 1155.03 ] 99% 98% Jbased on Ave Decline of 56.56 SulD 27.59
Possible LOW for Buy Day 1131.3% 1142.72 1143.77] 55% 54% Jbased on Ave 55 Day Violation on BD of 2211 StD 1031
Tue, Feb #3  will be a Buy day. HO therefore has & 45%  chance of making & high above 1202.00 and upto 121932 hased on Ave Penetration of S50
therefore has & 99%  chance of making & Low below 1202.00 and dovwnto 114544 based on Ave Decling
therefore has & 55%  chance of making & Low below 1153.50 and dovwnto 113139 based on Ave S5 Day Yiolstion on BD
The 24 hour Lovy has & 0% chance of being made Last
Tue, Feb #3  wil be a Buy day. HO Day therefore has a 2%  chance of making a high above 1202.00 and upto 1219.70  hazed on Ave Penetration of S50
therefare has a 98%  chance of making & Lo below 1202.00 and dovwnto 1150.58 based on Ave Decline
therefare has a 54%  chance of making & Law below 1166.00 and dovwnto 114272  based on Ave 55 Day Yiolation on BD
The Day sess Low has 6T% chance of being made Last
YM 24h YM day $INDU 24H  Day JCurrent | High Low Last odids of Decline = 100 88%
The SellShort Day HIGH was 7a76.00 1st 7942.00 1st 800062 Only M T976.00 7812.00 T882.00  -T3.00 fodds of Decline = 150 76%
The SellShort Day LOWY was 7812.00 7813.00 TEE7 3T $Inpu 3000.62 T86T.3T T936.75 | -64.11 Joddds of Decline = 0 0%
WM Day | T942.00 T813.00 Ave Spread on BD |290.72
Possible HIGH for Buy Day 3101.63 8079.22 $132.90] 38% 39% Jbased on Ave Penetration of 55D of 125463 SudD 4270
Possible LOW for Buy Day T658.03 7642.25 TT16.32 |100% 95% Jbased on Ave Decline of |MMTAT SwdD 167.77
Possible LOW for Buy Day T665.65 76638.53 T721.36] 56% 57% Jbased on Ave 55 Day Violation on BD of 146.35 StdD  T2.4
Tue, Feb #3 wilhe a Buy day. Y therefare has a 38%  chance of making & high abave T976.00 and upto 8101.63 based on Ave Penetration of 55D
therefare has a 180% chance of making a Low below TH976.00 and dovwnto T658.03 based on Ave Decline
therefore has a 56% chance of making a Lo below T812.00 and downto T665.65 baszedon Ave S5 Day Yiolstion on B0
The 24 hour Lovy has & §2% chiance of being mads 1st




Tuesday February 3", 2009

Today was a Buy day and as mentioned last night the Decline was shallow as we tried to get
back the missing ground of yesterday. NQ and TF did however ES and YM only came close.

Tomorrow is a Sell day. Based on the average rally the markets should go higher and both the
projected Rally and average Penetration are about the same level.

TTT Data for trading US Index Futures on:

|Wednesday, February 04, 2009

24H  Day JCurrent  High Low Last odds of Rally > 10
The By Day HIGH was 83975 83875 542 B0 Only ES 839.75 #16.00 83175 10.50 Jodds of Rally > 20 B6%
The Bury Day LCWY weas 816.00 1st 81800 1st 521.98 $SPx 842.60 §21.93 83851 1307 Jodds of Rally= 0 %
ES Day 839.75 81300 Ave Spread on S0 33,32
Possible HIGH for Sell Day 851.57 854.34 856.7T| 54% 45% [based on Ave Penetration of BD of 1182 St 576
Possible HIGH for Sell Day 849.33 847.86 849.151100% 95% Jbased on Ave Rally of 3333 StdD 1728
Possible LOW for Sell Day 791.31 798.87 803.96) 57% 57% Jbased on Ave Buy Day Violation on SD of | 18.69 St 8.42
Wed, Feb 04 will be a Sell day. ES therefore has a 54%  chance of making a high above 839.75 andupto 851.5T  based on Ave Penetration of BD
therefore has a 100% chance of making & high above 816.00 and upto 849.33  based on Ave Rally
therefore has a 51%  chance of making a Low below 816.00 and downto T9T.31  based on Ave Buy Day Yidlstion on S0
The 24 hour High has a 5% chance of being made Last
Wed, Feb 04 will be a Sell day. ES Day therefore has a 45%  chance of making & high above 839.75 andupto 85434  based on Ave Penetration of BD
therefore haz a 95%  chance of making & high above 818.00 and upto 847.86  based on Ave Rally
therefore haz & 51%  chance of making & Low belowy 818.00 and downto T98.87  based on Ave Buy Day Yidlstion on 5D
The Day sess High has 53% chance of being made 1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally > 10 B4%
The Buy Day HIGH was 454 .80 454 80 45526 Only TF 454,90 44340 49,40 1.90 Jodds of Rally > 15 1
The By Day LCWY was 44340 1st 44340 1st 44581 $RUT 455,26 4581 452,90 3.29 Jodds of Rally = 0 %
TF Day 454,90 44340 Ave Spread on S0 2213
Possible HIGH for Sell Day 463.37 464.34 464.61] 51% 48% Jbased on Ave Penetration of BD of 84T StdD 376
Possible HIGH for Sell Day 465,67 46407 463.731100% 97% Jhased on Ave Rally of 2227 StdD 1144
Possible LOW for Sell Day 431.45 431.33 434.58) 57% 57% Jbased on Ave Buy Day Violation on 5D of 1195 St 522
Wed, Feb 04 wil be a Sell day. TF therefore haz & 5%  chance of making & high above 45490 and up to 463.37  based on Ave Penetration of BD
therefore haz & 100% chance of making & high above 4340 andupto 465.67  based on Ave Rally
therefore haz & 51%  chance of making & Low belowy 3.4 anddownto 43145 based on Ave Buy Day Yidlstion on 5D
The 24 hour High has a 56% chance of being made 1st
Wed, Feb 04 will be a Sell day. TF Day therefore has a 48%  chance of making a high above 45490 and upto 464.34  baszed on Ave Penetration of BD
therefore haz a 97%  chance of making a high above 4340 andupto 46407  baszed on Ave Rally
therefore haz a 57%  chance of making a Low below 340 anddownto 43133 based on Ave Buy Day Yidlation on SD
The Diay sess High has 54% chance of being made. 1st
N 24h N Day $NDX | 24H  Day JCurrent  High Low Last oddds of Rally > 20 3%
The Buy Day HIGH was 121775 121775 1215.91 Only Hix 117,75 MITH 120775 19.00 Jodds of Rally > 25 T6%
The By Day LCW was 117750 1st 1177 .50 st 11580.25 HDX | 121891 180,25 121566 19.91 Jodds of Rally = 0 L]
HQ Day | 1217.75 117750 Ave Spread on S0 54013
Possible HIGH for Sell Day 1238.65 1239.90 1241011 ] 47% 45% Jbased on Ave Penetration of BD of 20,90 St 870
Possible HIGH for Sell Day 122687 122187 122188 |100%  96% [based on Ave Rally of 43T St 24405
Possible LOW for Sell Day 1149.15 1147.52 1151.74] 58% 57% Jhased on Ave Buy Day Violation on SD of 28,35 St 12,61
Wed, Feb 04 wil ke Sell day. HO therefare has & 41%  chance of making & high sbove AMT.TS andupto 1238.65  bazed on Ave Penetration of BD
therefare has & 100%  chance of making & high above MTT50 and upto 1226.87  bazed on dve Rally
therefare has & 58%  chance of making & Low below MTT50 and downto 114945 based on Ave Buy Day Yidlstion on S0
The 24 hour High has a 49% chance of being made 1st
Wed, Feb 04 will be a Sell day. HO Day therefore has a 45%  chance of making a high above 121775 and upto 1239.90 based on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 17750 and upto 122187  based on Ave Rally
therefore haz & 57%  chance of making & Low belovy 17750 and downto 1147.82  hased on Ave Buy Day Violation on 5D
The Day sess High has 52% chance of being made Last
YM 24h YM day $INDU | 24H  Day JCurrent | High Low Last odds of Rally > 100 B6%
The By Day HIGH was H0E3.00 B0E3.00 g111.57 Only] YM B063.00 T840.00  TH87.00  100.00 Jodds of Rally = 150 69%
The Bury Day LCWY weas TE40.00 st 785300 1st 7905.52 $iHoU | 311157 T905.52  3078.36 14153 Jodds of Rally= 0 %
YMDay 8063.00 T853.00 Ave Spread on SO [ 290.72
Possible HIGH for Sell Day 8172.59 8186.63 8239.80] 53% 46% Jbased on Ave Penetration of BD of 10959  StdD 5237
Possible HIGH for Sell Day #126.95 811297 B154.52 1100% 96% [based on Ave Rally of 286.95 StdD 14%.01
Possible LOW for Sell Day 7692.31 7695.30 T746.81] 59% 58% Jbased on Ave Buy Day Violation on SD of 147.6%  StdD 6310
Wed, Feb 04 will be a Sell day. M therefore has a 53%  chance of making a high above B063.00 and upto $172.59  based on Ave Penetration of BD
therefore has a 100% chance of making & high above T8400.00 and upto $126.95 based on Ave Rally
therefore has a 59%  chance of making a Lowy below T8400.00 and downio T692.31  hased on Ave Buy Day Yiolation on 5D
The 24 hour High has a 56% chance of being made Last




Wednesday February 4" , 2009
Today was a Sell day and as mentioned last night both the average Rally and the average
Penetration were at the same level. That created a nice trade as we hit the numbers to the tick.

Tomorrow will be a SS day. We are in a bit of a dilemma as to direction since the average
positive 3 day rally should take us higher, however we have a better then 50% chance of
making a lower low. Should we gap down and open below the Buy day low we will then have a
great chance of at least getting back above these lows.

TTT Data for trading US Index Futures on: 05, 2009
24H Day JCurrent  High Low Last
The Sell Day HIGH was 849.50 1st 849.50 1st 851.85 ES 849.50 826.00 829.50 -2.00
The Sell Day LOW was §26.00 §26.00 §29.18 $SPX 851.85 829.18 832.23 -6.28
The Buy Day LOW was 516.00 §15.00 521.98 ES Day 849.50 826.00 Ave Spreadon | SSD 33.32
Possible HIGH for Sell Short Day 860.86 861.69 863.78] 49% 46% Jbased on Ave Penetration of SD of 1136 StdD  5.65
Possible HIGH for Sell Short Day 853.82 852.65 855.44] 85% 82% Jbased on Ave 3 Day Rally of 37.82 StdD  19.03
Possible LOW for Sell Short Day 812.25 810.74 814.81] 54% 52% fbased on Ave of Sell Day Violation on SS days of 13.76 StdD  5.81
Thu,Feb 05 wilhea SellShort day. ES therefore has a 49%  chance of making & high ahove 849.50 andupto 860.86 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 816.00 andupto 853.82 hased on Ave 3 Day Rally
therefore has a 54%  chance of making & Low below 826.00 anddownto 812.25 based on Ave of Sell Day Yiolation on S5 days
The 24 hour High has a 52% chance of being mace 1st
Thu,Feb 05 willbea  SellShort day. ES Day therefore has a 46%  chance of making a high above 849.50 andupto 861.69  hased on Ave Penetration of SD
therefore has a 82%  chance of making & high ahove 818.00 andupto 852.65 hased on Ave 3 Day Rally
therefore has a 52%  chance of making a Lo below 826.00 anddownto 810.74 hased on Ave of Sell Day Violation on SS days
chance of being made  1st
TF24h  TFDay $Rut | 24H Day JCurrent = High Low Last
The Sell Day HIGH was 460.40 1st 460.40 1st 461.11 Only TF 460.40 444.20 449.00 -0.10
The Sell Day LOW was 44420 44420 446.73 $RUT 461.11 446.73 448.48 -4.42
The Buy Day LOW was 443 .40 443 .40 44531 TF Day 460.40 44420 Ave Spreadon | SSD 22,13
Possible HIGH for Sell Short Day 468.21 468.40 468.57) 47% 45% Jbased on Ave Penetration of SD of T1.31 StdD  3.49
Possible HIGH for Sell Short Day 468.01 465.91 467.94] 87% 87% |based on Ave 3 Day Rally of 24.61 StdD  12.36
Possible LOW for Sell Short Day 434.64 433.88 437.19] 49% 46% Jbased on Ave of Sell Day Violation on SS days of 9.56 StdD 3.7
Thu,Feb 05 wilhea SellShort day. TF therefore has a 47%  chance of making & high ahove 460.40 andupto 468.21  based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 443,40 andupto 468.01  hased on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 44420 anddownto 43464 based on Ave of Sell Day Yiolation on SS days
LThe 24 hour High has & 49% chance of being made  Last
Thu,Feb 05 willbea  SellShort  day. TF Day therefore has a 45%  chance of making a high above 460.40 andupto 468.40  hased on Ave Penetration of SD
therefore has a 87%  chance of making a high ahove H3.40 andupto 465.91  hased on Ave 3 Day Rally
therefore has & 46%  chance of making a Low below 44420 anddownto 433.88 based on Ave of Sell Day Violation on SS days
The Day sess High has : 56% chance of being made  Last
NQ 23h HO Day $HDX 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 124275 Last 124275 1st 124368 Only HO 124275 1203.75 121475 7.00
The Sell Day LOW was 120375 1208.75 1210.98 $NDX 1243.68 1210.98 1215.43 -0.23
The Buy Day LOW was 1177.50 1177.50 1180.25 HO Day = 1242.75 1208.75 Ave Spreadon | SSD 5413
Possible HIGH for Sell Short Day 1262.62 1263.63 1263.94] 51% 47% Jbased on Ave Penetration of SD of 19.87 StdD  9.31
Possible HIGH for Sell Short Day 1234.85 1229.66 1230.41] 86% 85% Jbased on Ave 3 Day Rally of 571.35 StdD  27.58
Possible LOW for Sell Short Day 1179.95 1184.08 1188.91] 51% 49% Jbased on Ave of Sell Day Violation on SS days of 23.80 StdD  8.81
Thu,Feb 05 wilhea  SellShort  day. HO therefore has a 51%  chance of making & high ahove 1242.75 and upto 1262.62 hased on Ave Penetration of SD
therefore has a 87% chance of making a high above 1177.50 and upto 123485 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low helow 1203.75 anddownto 1179.95 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 53% chance of being mace 1st
Thu, Feb 05 willbea  SellShort  day. HO Day therefore has a 47%  chance of making a high above 1242.75 and upto 1263.63 hased on Ave Penetration of SD
therefore has a 85%  chance of making & high ahove 1177.50 and upto 1229.66 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1208.75 anddownto 1184.08 based on Ave of Sell Day Violation on SS days
The Daz sess High has : 52% chance of being made  Last
YM 24h YM day $INDU  § 24H  Day JCurrent  High Low Last
The Sell Day HIGH was §123.00 1st §123.00 1st 816215 Only YM 8123.00 7883.00 792200  -64.00
The Sell Day LOW was 7883.00 7883.00 7929.26 $Inpu 8162.15 7929.26 7956.66 -121.70
The Buy Day LOW was 75840.00 7853.00 7905.52 YMDay  8123.00 7883.00 Ave Spread on | SSD 290.72
Possible HIGH for Sell Short Day 8217.89 8221.07 8260.86 ]| 47% 45% Jbased on Ave Penetration of SD of 9439 StdD  46.64
Possible HIGH for Sell Short Day 8160.95 8146.60 8191.14] 86% 84% Jbased on Ave 3 Day Rally of 32095 StdD 16453
Possible LOW for Sell Short Day 71751.67 7759.90 781416 ] 52% 54% Jbased on Ave of Sell Day Violation on SS days of 125.33 StdD 50.82
Thu,Feb 05 wilhea SellShort day. YM therefore has a 47%  chance of making & high ahove 8123.00 and upto 8217.89 hased on Ave Penetration of SD
therefore has a 87% chance of making a high above 7840.00 and upto 8160.95 based on Ave 3 Day Rally
therefore has a 52%  chance of making & Low below 7883.00 anddownto T7757.67 basedon Ave of Sell Day Violation on SS days
‘ The 24 hour High has a 47% chance of being mace Last




Thursday February 5", 2009

Today was a SS day. Yesterday we had a good sell off and the momentum continued today.
The markets gapped down tried to rally just to reverse and go test the Buy day lows. We
normally should not long on SS day, with just a few exceptions. This trade is one that often
works. We opened at 822.5 and only rallied to 825.50. The Buy day low was at 816 on 24 hour
session and 818 on Day session. So at this point it did give us a Positive 3 Day Rally, however
it was well below the average of 38 points.

Tomorrow is a Buy day. We should expect a decline that may go test today's low and the up
trend line from the November lows. However the strong rally of today may reduce the decline.
Only time will tell.

TTT Data for trading US Index Futures on: __|Friday, February 06, 2009
24H  Day JCurrent  High Low Last odds of Decline = 10 0%
The SellShort Day HIGH was 249.00 Last 549.00 Last Only ES 849.00 316.75 340.25 10.50 Jodds of Decline > 20 |T2%
The SellShort Day LOWY was 216.75 816.75 $SPX 850.55 319.M 345,35 13.62 Jodds of Decline = 0 0%
ES Day 349.00 316.75 Ave Spread on BD 333
Possible HIGH for Buy Day 86469 86450 40%  40% fbased on Ave Penetration of 55D of |15.6% SulD  5.63
Possible LOW for Buy Day 812.64 814.9% 100% 95% Jbased on Ave Decline of |36.36 StdD 1937
Possible LOW for Buy Day 800.28 B00.48 59% 60% Jbased on Ave 55 Day Violation on BD of 16.4T StdD 8.30
Fri, Feb 06  wil be a Buy day. ES therefore has a 4% chance of making & high ahove 849.00  and up to 36469  hased on Ave Penetration of S50
therefore has a 100%  chance of making a Loww below 849.00 anddownto 31264  hased on Ave Decline
therefore has a 59%  chance of making & Lo below 816.7% anddowwnto 30028  hased on Ave S5 Day Yiolstion on BD
The 24 hour Low has a 60% chance of being made Last
Fri. Feb #6  willbe a Buy day. ES Day therefore has a % chance of making & high above 849,00  and up to 36480  based on Ave Penetration of S50
therefore has a 95°%  chance of making & Lovy below 849.00 anddownto 314.9%  hased on Ave Decline
therefore has a 0%  chance of making & Loy below 816.7% anddownto 800.48 based on Ave S5 Day “iolstion on BD
The Day sess Low has 62% chance of being mace Last
TF 24h TF Day $Rart 24H | Day JCurrent High Low Last odids of Decline = 10 33%
The SellShort Day HIGH was 45960 Last 45960 Last 45093 Only TF 459.60 44110 451.60 2,50 Jodds of Decline =15 |66%
The SellShort Day LOWY was 44110 44110 44332 $RUT 459,93 443,32 455.08 6.60 Jodds of Decline = 0 1%
TF Day 459.60 4H.10 Ave Spread on BD |22.09
Possible HIGH for Buy Day 469.48 469.38 469.65] 41°% 40% Jbased on Ave Penetration of 55D of 9.38 SuwlDd  3.52
Possible LOW for Buy Day 43591 437.51 4438 ] 99% 98% Jbased on Ave Decline of |23.69 StdD 1219
Possible LOW for Buy Day 431.64 431.34 434.22] 57% 56% fbased on Ave S5 Day Violation on BD of 9.46 St 433
Fri. Feb #6  willbe a Buy day. TF therefore has a H%  chance of making & high above 458,60  and up to 469.48  based on Ave Penetration of S50
therefore has a 99°%  chance of making & Lowy below 459,60 anddownto 43591  hased on Ave Decline
therefore has a 5T%  chance of making & Loy below AMAd anddownto 43164  based on Ave S5 Day Yiolstion on BD
The 24 hour Low has a 61% chance of being mace Last
Fri. Feb 06  willbe a Buy day. TF Day therefore has a 4% chance of making & high above 459,60 and upto 469,38  hased on Ave Penetration of S50
therefore has a 98°%  chance of making & Lovw below 459,60 anddownto 43751 hased on Ave Decline
therefore has a 56%  chance of making & Loy below AMAd anddowntio 43134 based on Ave S5 Day Yiolstion on BD
The Day sess Low has 57% chance of being made  Last
HGO 24h HG Day $HDX 24H | Day JCurrent High Low Last odds of Decline > 20 44%
The SellShort Day HIGH was 1249.25 Last 124025 Last 125014 Only HQ 1249.25 1185.00 1235.25 21,25 Jodds of Decline > 25 |82%
The SellShort Day LOWY was 1155.00 119525 1199.53 $NDX 1250.14 1199.53 1245.11 29,68 Jodids of Decline = 0 1%
HG Day | 124925 1195.50 Ave Spread on BD 54.24
Possible HIGH for Buy Day 1266.53 1266.90 126812 46% 43% Jbased on Ave Penetration of 55D of |17.28 StdD 6.95
Possible LOW for Buy Day 1193.04 119812 1201.92 | 99% 98% Jbased on Ave Decline of |56.21 StdDd 27.5%
Possible LOW for Buy Day 1162.8% 1171.97 1175.81 ] 54% 53% Jbased on Ave S5 Day Violation on BD of 2211 StdD 10,31
Fri, Feb 86  wil be a Buy day. HQ therefore has a 4%  chance of making & high above 124925 and upto 1266.53 bazed on Ave Penetration of 55D
therefore has a 99%  chance of making & Lo below 124925 and downto 1193.04 baszed on Ave Decline
therefare has a 54%  chance of making & Loy belowy 118500 and dovwnto 1162.8%  hased on Ave 35 Day Yiolstion on BD
The 24 hour Low has & 59% chance of beiﬂ mace Last
Fri, Feb 86  willbe a Buy day. HQ Day therefore has a 43%  chance of making & high above 124925 and upto 1266.90 bazed on Ave Penetration of 35D
therefore has a 98%  chance of making & Loy below 124825 and downto 1198.12 based on Ave Decline
therefore has a 53%  chance of making & Loy belowy 119525 and downto 17187 bhazsed on Ave S5 Day Wiolstion on BD
The Day 253 Low has 66% chance of beiﬂ macde  Last
YM 24h ¥YM day $IHDU 24H | Day JCurrent High Low Last odds of Decline > 100 83%
The SellShort Day HIGH was 8069.00 Last 8069.00 Last 810783 Only M 3069.00 T79%.00 T995.00 70,00 Jodds of Decline > 150 | T6%
The SellShort Day LOWY was 7799.00 7799.00 7545.31 $iHpy #107.83 784511 306307 106.41 Jodds of Decline = 0 L
YMDay | $063.00 TT99.00 Ave Spread on BD | 230.51
Possible HIGH for Buy Day 8193.56 B205.78 3239.50] 38% 39% Jbased on Ave Penetration of 55D of  [124.56 StdD 4285
Possible LOW for Buy Day T752.97 17762 T825.54]100% 95% Jbhased on Ave Decline of 316,03 st 167.7T8
Possible LOW for Buy Day T652.65 1654&53 T699.30 ] 55% 56% fbased on Ave 55 Day Violation on BD of 146,35 St{l-D T2.4
Fri, Feb 86  wil be a Buy day. WM therefore has a 38%  chance of making & high above 806900 and up to 3193.56 bazed on Ave Penetration of S5D
therefore has a 100%  chance of making a Loy below 8069.00 and downto TT52.8T7 based on Ave Decline
therefore has a 55%  chance of making & Loy belowy TT99.00 and dovwnto 765265 hazed on Ave S5 Day Wiolstion on BD
The 24 hour Low has a 60% chance of being made Last




Friday February 6™, 2009
Today was a Buy day. The concerns of last night ended up materializing and only a small
Decline took place. TVGR took effect and the markets rallied all day. | don't like picking tops on
TVGR days but we had numerous fibs at 868.50-869 and if we add the average range of 33
points expected for today, 869 ended up being the top for today.

Monday will be a Sell day. The Bullish momentum is still in place. If we open at the same level
we closed at most of the average rally is already done, so a test of today's highs and making
higher high is a good possibility.

TTT Data for trading US Index Futures on:

09, 2009

Current | High Low dds of Rally > 10 9%
The Buy Day HIGH weas 869.25 869.25 Oonly ES 869.25 836.75 868.00 27.50 dds of Rally = 20 66%
The Buy Day LOW wwas §36.75 1st G42.25 1st 54542 $SPX 8T0.75 845.42 868.60 22.15 dds of Rally = @ %%
ES Day 369.25 842,25 Ave Spread on S0 333
Possible HIGH for Sell Day 881.03 38373 884.80) 54% 46% |based on Ave Penetration of BD of 11.78 1448 St 577
Possible HIGH for Sell Day 870.08 87213 872.62 1100% 95% Jbased on Ave Rally of 33.33 29.88 StdD  17.32
Possible LOW for Sell Day 318.06 323.12 §27.40) 56% 56% Jbased on Ave Buy Day Violation on 5D of 18.69 19.13  StdD 8.42
Mon, Feb 09 wil be a Sell day. ES therefore haz a 54%  chance of making a high above 369.25 andupto 881.03  based on Ave Penetration of BD
therefore has & 100%  chance of making & high ahove 836.75 andupto 870.08  based on Ave Rally
therefore haz a 56%  chance of making a Low below 836.75 anddownto 818.06 based on Ave Buy Day Yialation on 5D
The 24 hour High has a 53% chance of being made Last
Mon, Feb 09 wil be a Sell day. ES Day therefore has a 46%  chance of making a high above 869.25 andupto 883.73  based on Ave Penetration of BD
therefore has & 95%  chance of making a high above 34225 andupto 872143  based on Ave Rally
therefore has a 56%  chance of making a Low below 842,25 anddownto 82342 based on Ave Buy Day Violstion on S0
The Day sess High has 54% chance of being made st
TF 24h TF Day $Rut 24H | Day |Current | High Low Last dds of Rally > 10 4%
The Buy Day HIGH weas 4710 47110 47153 Oonly TF 410 448.30 468.80 17.80 dds of Rally = 15 1%
The Buy Day LOW was 445.30 1st 45110 1st 454 .52 $RUT 471.53 454,52 470.70 15.62 dldls of Rally = @ L3
TF Day 47110 451.10 Ave Spread on S0 2209
Possible HIGH for Sell Day 479.50 430.45 430.80) 51% 49% Jbased on Ave Penetration of BD of 8.40 936 StdD 376
Possible HIGH for Sell Day 470.52 4M.73 472,41 1100% 97% Jbased on Ave Rally of 22,22 2063 StdD 1115
Possible LOW for Sell Day 436.35 439.03 443.29] 56% 56% Jbased on Ave Buy Day Violation on 5D of 11.95 1207  StdD 522
Mon, Feb 09 wil be a Sell day. TF therefore haz a 51%  chance of making a high above 4M1.4¢  and upto 479.50  based on Ave Penetration of BD
therefore has & 100%  chance of making & high ahove 830 and upto 470.52  based on Ave Rally
therefore has & 56%  chance of making & Low belowy 48,30 and downto 436,35 based on Ave Buy Day Violstion on S0
The 24 hour High has a 56% chance of being made 1st
Mon, Feb 09 wil be a Sell day. TF Day therefore has a 49%  chance of making a high above 4M11.4¢  and upto 430.46  based on Ave Penetration of BD
therefore haz a 97%  chance of making a high above 45110 and upto 471.73  based on Ave Rally
therefore has & 56%  chance of making a Low below 45110 and downto  439.03  bazed on Ave Buy Day Yiolation on 5D
The Day sess High has 55% chance of being made st
HQ 24h HG Day $HDX 24H | Day JCurrent  High Low Last dds of Rally = 20 B83%
The Buy Day HIGH was 1279.50 1279.50 1280.40 Only HQ 1279.50 1230.25 127550 41.00 dds of Rally = 25 %
The Buy Day LOW weas 123025 1st 1241 00 11st 1243 86 $HDX 1280.40 1243.86 127749 32.38 ilis of Rally = 0 0%
HO Day | 127950 1244.00 Ave Spread on Sh 5424
Possible HIGH for Sell Day 1300.49 1301.72 1302.56 ] 48% 46% Jbased on Ave Penetration of BD of 20.99 2222 StdD 8.76
Possible HIGH for Sell Day 1279.79 1285.61 1285.73]100% 96% Jbased on Ave Rally of 49.54 4461 StdD 2418
Possible LOW for Sell Day 1201.90 1211.32 1245.35]) 57% 56% Qbhased on Ave Buy Day Violation on SD of 28.35 2068  StdD 12,61
Mon, Feb 09 will he a Sell day, N therefore has & 48%  chance of making & high above 127950 and up to 1300.49  based on Ave Penetration of BD
therefore haz a 100% chance of making & high abave 1230.25 and up to 1279.719  hazed on Ave Rally
therefore has & 5T%  chance of making a Low below 1230.25 and downto 1201.90  based on Ave Buy Day Violstion on 5D
The 24 hour High has & 48% chance of heing macde 1st
Mon, Feb 09 wil he a Sell day. NG Day therefore has & 46%  chance of making & high above 127950 and up to 1301.72  based on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 1240 and up to 1285.61 hazed on Ave Rally
therefore has & 56%  chance of making a Low below 1200 and dowwnto 1211.32  based on Ave Buy Day Violstion on D
The Day sess High has 51% chance of heing made  Last
YM 24h YM Day $IHDU 24H  Day JCurrent  High Low Last dds of Rally > 108 36%
The Buy Day HGH was §250.00 §280.00 831237 Only YM 8280.00 7965.00 8265.00 271.00 dds of Rally > 150 69%
The Buy Day LOW wwas 796500 1st 802200 1st 8052 .24 $IHDU 831237 8052.24 8280.59 217.52 s of Rally = @ %%
VM Day | §280.00 8022.00 Ave Spread on S0 250,51
Possible HIGH for Sell Day $388.60 340213 8438.65] 53% 47% [based on Ave Penetration of BD of 108.60 12213 StdD 52.4
Possible HIGH for Sell Day 8251.90 828208 8301.32100% 96% Jbased on Ave Rally of 286.90 260.08 StdD 149.35
Possible LOW for Sell Day T817.31 T364.30 7893.53] 59% 5T7% Jbased on Ave Buy Day Violation on 5D of 147.69 157.70 StdD  63.10
Mon, Feb 09 wil be a Sell day. VM therefore has & 53%  chance of making a high above 8280.00 and up to 8388.60 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above TH65.00  and up to 8251.90  based on Ave Rally
therefore haz a 59%  chance of making a Low below T965.00 and downto T817.31  based on Ave Buy Day Violation on S0




Monday February 9™, 2009

Today was a Sell day. We did make new highs at the projected average rally on either the
recap or recap MA page for all indexes. The markets then did the usual confusing day pattern
of up and down.

Tomorrow is SS day, Higher highs are possible in order to reach the average positive 3 day
rally.

! ﬂTbata for tradin%“ Us Indéx Futﬁres ol : iTuesdax. Februa!m. 2009 ' v '
24H Day JCurrent  High Low Last

The Sell Day HIGH was 873.00 Last 873.00 Last a75.0 Only ES 873.00 852.75 865.00 -2.75
The Sell Day LOWY was 852.75 §59.00 861.65 $SPX 875.01 861.65 869.89 1.29
The Buy Day LOW was 836.75 84225 84542 ES Day 873.00 $59.00 Ave Spread on SSD 133.31
Possible HIGH for Sell Short Day 884,36 885.19 886.94] 49% 46% Jbased on Ave Penetration of SD of 11.36 1219 StdD  5.65
Possible HIGH for Sell Short Day 874.51 876.85 878.82| 85% 82% Jbased on Ave 3 Day Rally of 37.76 3460 StdD 19.06
Possible LOW for Sell Short Day 839.08 843.87 847.38] 54% 52% Jbased on Ave of Sell Day Violation on SS days  of 13.67 1513 StdD  5.82
Tue,Feb 10 wilbea SellShort day. ES therefore has a 49%  chance of making & high ahove 873.00 andupto 884.36  based on Ave Penetration of SD

therefore has a 85%  chance of making & high ahove 836.75 andupto 87451  based on Ave 3 Day Rally

therefore has a 54% chance of making a Low below 852,75 anddownto 839.08 based on Ave of Sell Day Violation on SS days
The 24 hour High has & 51% chance of being made  Last
Tue,Feb 10 wilbea SellShort day. ES Day therefore has a 46%  chance of making & high ahove 873.00 andupto 885.19  based on Ave Penetration of SD

therefore has a 82%  chance of making & high above 842,25 andupto 876.85 based on Ave 3 Day Rally

therefore has a 52%  chance of making a Low below 859.00 anddownto 843.87 hasedon Ave of Sell Day Violation on SS days
The Day sess High has 49% chance of being made  Last

TF24h TFDay  $Rut | 2 Current  High Low Last
The Sell Day HIGH was 47040 Last 47040 Last 47119 Only TF 470.40 461.20 466.60 -2.90
The Sell Day LOW was 461.20 461.20 463.50 $RUT 47119 463.50 467.94 -2.76
The Buy Day LOW was 443.30 45110 454 52 TF Day 470.40 461.20 Ave Spread on SSD 122,09
Possible HIGH for Sell Short Day 478.21 478.40 478.65] 47% 45% Jbased on Ave Penetration of SD of T1.81 8.00 StdD 349
Possible HIGH for Sell Short Day 472.81 473.54 476.55] 87% 87% |based on Ave 3 Day Rally of 2451 224 SstdD 1237
Possible LOW for Sell Short Day 451.78 451.05 454,091 50% 47% Jbased on Ave of Sell Day Violation on SS days  of 9.42 1015 StdD 3.7
Tue,Feb 10 wilbea SellShort day. TF therefore has a 47%  chance of making & high ahove 47040 andupto 478.21  hased on Ave Penetration of SD
therefore has a 87% chance of making & high ahove 448.30 andupto 472.81  based on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 461.20 anddownto 45178 based on Ave of Sell Day Violation on SS days
The 24 hour High has & 52% chance of being made  Last
Tue,Feb 10 wilbea SellShort day. TFDay therefore hasa 45%  chance of making a high ahove 470.40 andupto 478.40  hased on Ave Penetration of SD
therefore has a 87%  chance of making & high ahove 45110 andupto 473.54  based on Ave 3 Day Rally
therefore has a 47%  chance of making & Low helow 461.20 anddownto 451.05 based on Ave of Sell Day Violation on SS days
chance of heingmade  Last
HO 24h HQ Day $NDX § 24H Day JCurrent  High Low Last
The Sell Day HIGH was 1285.50 Last 1285.50 Last 1286.81 Only [{["] 1285.50 1258.00 127525 -0.50
The Sell Day LOWY was 1258.00 1266.25 1267 86 $NDX | 1286.31 1267.86  1281.65 416
The Buy Day LOW was 123025 1241.00 124386 HO Day  1285.50 1266.25 Ave Spread on SSD 54.24
Possible HIGH for Sell Short Day 1305.09 1306.06 1306.78 ) 51% 48% |based on Ave Penetration of SD of 19.59 20.56 StdD 9.3
Possible HIGH for Sell Short Day 1287.78 1293.40 1294.27) 86% 85% Jbased on Ave 3 Day Rally of 571.53 5240 StdD 27.73
Possible LOW for Sell Short Day 1234.31 1241.82 1246.05] 51% 50% jbased on Ave of Sell Day Violation on SS days  of 23.69 2443 StdD  8.34
Tue,Feb 10 wilbea SellShort  day. HO therefore has a 51%  chance of making a high above 1285.50 andupto 1305.09 based on Ave Penetration of SD
therefore has a 87%  chance of making & high ahove 1230.25 andupto 1287.78 hased on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1258.00 anddownto 123431 based on Ave of Sell Day Violation on SS days
The 24 hour Hic.ah has a 52% chance of being made  1st
Tue,Feb 10 wilbea SellShort day. HO Day therefore hasa 48%  chance of making & high ahove 1285.50 andupto 1306.06 based on Ave Penetration of SD
therefore has a 85% chance of making & high ahove 1241.00 and upto 1293.40 hased on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 1266.25 anddownto 1241.82 based on Ave of Sell Day Violation on SS days
chance of being made  1st
YM 24h YM day $INDU | 24H | Day JCurrent  High Low Last
The Sell Day HIGH was §280.00 Last §280.00 Last 8315.07 Onlyf YM 8280.00 8130.00  8216.00 -38.00
The Sell Day LOWY was 8130.00 8161.00 §196.24 $INDU | 8315.07 8196.24  8270.87 -9.72
The Buy Day LOW was 7965.00 8022.00 805224 YM Day  8280.00 8161.00 Ave Spread on | SSD 290.51
Possible HIGH for Sell Short Day 8374.89 8378.07 8413.78) 47% 45% |based on Ave Penetration of SD of 94.89 98.07 StdD 46.64
Possible HIGH for Sell Short Day 8284.81 8314.62 8336.83) 86% 84% Jbased on Ave 3 Day Rally of 319.81 292,62 StdD 16471
Possible LOW for Sell Short Day 8005.51 8038.67 8081.75] 52% 54% Jbased on Ave of Sell Day Violation on SS days  of 12449 122,33 StdD  50.92
Tue,Feb 10 wilbea SellShort  day. YM therefore has a 47%  chance of making & high ahove 8280.00 andupto 8374.89 based on Ave Penetration of SD
therefore has a 87% chance of making & high ahove 7965.00 and upto 8284.81 hased on Ave 3 Day Rally

therefore has a 52%  chance of making a Low below 8130.00 anddownto 8005.51 hased on Ave of Sell Day Yiolation on SS days




Tuesday February 10", 2009

Today was a SS day, test of the highs failed and a perfect SS day followed.

Tomorrow is a Buy day. Most markets closed at the average Decline levels. However we do
have a better than 50% chance of making lower lows.

TTT Data for trading US Index Futures on:  |Wednesday, Februa

11, 2009

24H  Day JCurrent  High Low Last odds of Decline =10 |#1%
The Selishart Day HIGH was 866.00 15t 866.00 1st 865.05 Only ES 366,00 §19.50 826,75 -38.25 Jodds of Decline =20 T2%
The Selzhort Day LOVY was 51950 81950 §22.99 $5PX 363.05 §22.99 82716 -42.73 Jodds of Decline=0 0%
ES Day §66.00 §19.50 Ave Spread on BD |331.45
Possible HIGH for Buy Day £81.81 8811 83431 4% H% |based on Ave Penetration of 55D of 1581 1591 StdD|  5.69
Possible LOW for Buy Day 829.89 832.29 836.751100% 95% Jbased on Ave Decline of 36.11 3307 sudb 1937
Possible LOW for Buy Day £03.03 803.23 06.64] 58% 5%% Jbased on Ave 55 Day Violation on BD of 1647 1627 SwdD 8.30
Wed, Feb 11 wilbe a Buy day. ES therefore has a H%  chance of making a high above B66.00  and upto 831.81  bazed on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 866.00 anddownto 829,89  bazed on Ave Decline
therefore bas a 58%  chance of making a Low below #1950 and dowwnto 80303 baszed on Avwe 55 Day Violstion on BD
The 24 hour Lovy has & 60% chance of haing made 1st
Wed, Feb 11 wilbe a Buy day. ES Day therefore has a #H*%  chance of making a high above 86600 and upto 831.91  based on Ave Penetration of 530
therefore has a 95%  chance of making & Low below 866.00 anddownto 83229 bazed on Ave Decline
therefore bas a 58%  chance of making a Low below #19.50 and dowwnto 80323 based on Avwe 55 Day Violstion on BD
The Day sezs Low has 58% chance of being made 1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline =10 |§3%
The Selishart Day HIGH was 470.20 1st 470.20 1st 47053 Only TF 70,20 H3.30 ML 1960 Jodds of Decline =15 65%
The Selzhort Day LOVY was 44330 44330 445 65 $RUT 470.53 445.68 METT -224T | Jodds of Decline=0 1%
TF Day 470.20 443.30 Ave Spread on BD (2214
Possible HIGH for Buy Day 450,12 450,02 430,300 42%  H% |based on Ave Penetration of 55D of 9.92 9.2 SudD 355
Possible LOW for Buy Day 446,64 48.25 451.13] 99% 98% ]based on Ave Decline of 23.56 21,95 sudD 12,20
Possible LOW for Buy Day 433.84 433.54 436.58] 57% 56% Jbased on Ave 55 Day Violation on BD of 9.4 9.76  StdD 483
Wed, Feb 11 wilbe a Buy day. TF therefore has a 2% chance of making a high above 47020 and upto 43012 bazed on Ave Penetration of S50
therefare haz a 9% chance of making a Low belaw 47020 and dowwnto  446.64  based on Ave Decline
therefare has a 57%  chance of making & Low below 330 anddownto 433834 based on Ave S5 Day Yiolstion on BD
The 24 hour Low has & 5% chance of being made 1st
Wed, Feb 11 wilbe a Buy day. TF Day  therefore has a H%  chance of making a high above 4Te.20  and upto 430.02  bazed on Ave Penetration of S50
therefore has a 93%  chance of making & Low below 47020 and dowwnto 448,25 bazed on Ave Decline
therefore bas a 56%  chance of making a Low below 330 and dowwnto 43354 based on Avwe 55 Day Violstion on BD
The Day sezs Low has 66°% chance of being made 1st
N 24h HG Day $HDX § 24H  Day JCurrent | High Low Last odds of Decline =20 |93%
The Selishart Day HIGH was 1256.00 1st 1256.00 1st 1286.90 Only] Ha 128600 1221500 123300 42,75 Jodds of Decline =25 #1%
The Selzhort Day LOVY was 122150 122150 122354 $HDX | 123690 122354 122929 5236 [Jodds of Decline= 0 1%
HG Day  1286.00 1221.50 Ave Spread on BD |54.35
Possible HIGH for Buy Day 1303.57 1303.96 1305.47] 46% 43% Jbased on Ave Penetration of 55D of 1157 179 5tdD  T1.08
Possible LOW for Buy Day 1230.18 1235.33 123913 ] 99%  98% Jbased on Ave Decline of 55.82 50,67 StdD  27.59
Possible LOW for Buy Day 1199.39 1198.22 113982 ] 54% 53% Jbased on Ave 55 Day Violation on BD of 2211 2328 StdD 0.3
Wed, Feb 11 wilbe a Buy day. NG therefare has a 4%  chance of making & high ahove 1286.00 and upto 1303.57  based on Ave Penetration of S50
therefare haz a 9% chance of making a Low belaw 1286.00 anddowento 123018 based on Ave Decline
therefare has a 5%  chance of making & Low below 122150 anddovento 119939 based on &ve S5 Day Violkstion on BD
The 24 hour Low has & 59% chance of being made 1st
Wed, Feb 11 wilbe a Buy day. N0 Day therefore has a 43%  chance of making a high above 1286.00 and upto 1303.96  based on Ave Penetration of S50
therefore has a 93%  chance of making & Low below 1286.00 and dovento 123533 based on Ave Decline
therefore bas a 53%  chance of making a Low below 124150 and dowento 119822 based on Ave 55 Day Yiolstion on BD
The Day sezs Low has 65% chance of being made 1st
YM 24h M day $INDU  § 24H | Day JCurrent | High Low Last odds of Decline > 100 |83%
The Sellzhart Day HIGH was G225.00 1st 522500 1st §269.44 Only] YM §225.00 T810.00  TRTT.0 -341.00 Jodds of Decline > 150 [ 75%
The SeliShart Day LOVY was 781000 731000 748,74 $INDU | 8269.44  T7848.74  7838.88 -381.99 Jodds of Decline=0 0%
YMDay 822500 T810.00 Ave Spread on B0 |291.80
Possible HIGH for Buy Day $351.89 $363.74 8403.13] 33%  40% Jbased on Ave Penetration of 55D of 126.8% 13874 S5tdD 4385
Possible LOW for Buy Day 7%11.20 T930.40 T989.54]100% 95% Jbased on Ave Decline of 313.80 29460 StdD| 167.77
Possible LOW for Buy Day T663.65 T665.53 TT02.T3] 55% 56% Jbased on Ave 55 Day Violation on BD of 146.35 14447 StdD 724
Wed, Feb 11 wilbe a Buy day. YM therefare has a 39%  chance of making a high ahove 8225.00 andupto 835189  based on Ave Penetration of S50
therefare haz a 100%  chance of making a Low below 822500 anddowento 79120 based on Ave Decline
therefare has a 55%  chance of making & Low below T810.00 anddovento T663.65  based on Ave S5 Day Viokstion on BD




Wednesday February 11", 2009
Today was a Buy day. Markets had to digest yesterday's drop and traded in a range. We did
test yesterday's lows and that held on ES. The Trend line from the November lows also held
Tomorrow is Sell day. So far the rally is below average, however it is the confusing day and

until that Stimulus Package is voted on, we may continue trading in a range.

TTT Data for trading US Index Futures on:

IThursday. Februa

12, 2009

24H  Day JCurrent  High Low Last odds of Rally > 10 1%
The Buy Day HIZH was 83625 G36.25 Only ES $36.25 #19.50 83100 400 Jodds of Rally > 20 66%
The Buy Day LCW was 1950 Last 519.50 Last $SPX §38.22 22,30 83374 658 Jodds of Rally= 0 %
ES Day 8$36.25 $19.50 Ave Spread on S0 13345
Passible HIGH for Sell Day 847.83 850.48 55% 46% |based on Ave Penetration of BD of 11.63 1423 sSudD 577
Possible HIGH for Sell Day 852,36 849.39 100%  95% [based on Ave Rally of 3336 29.89 SwlD 1737
Possible LOW for Sell Day 800.81 B00.37 56% 56% Ibased on Ave Buy Day Violation on SD of 18.69 1943 SudD 342
Thu, Felx 12 willbe a Sell day. ES theretore has a 55%  chance of making & high above 836.25 andupto 847.88  based on Ave Penetration of BD
therefare has a 100% chance of making & high above 819.50 andupto 852.86  based on Ave Rally
therefore has a 56%  chance of making a Lovw belowy 819.50 anddownto  800.81  based on Ave Buy Day Yiolstion on 5D
The 24 haour High has & 48% chance of being mads 1st
Thu, Felx 12 willbe a Sell day. ES Day therefore has a 46%  chance of making & high above 836.25 andupto 850.48  based on Ave Penetration of BD
therefore has a 5%  chance of making & high ahove 819.50 andupto 849.39  based on Ave Rally
therefore has a 56%  chance of making & Lovy belowy 819.50 anddownto 800.37  based on Ave Buy Day Violstion on 5D
The Day sess High has 54% chance of heing made 15t
TF 24h TF Day $Rurt 24H | Day JCurrent  High Low Last odds of Rally > 10 84%
The Buy Day HIGH was 45100 451.00 451 77 Only TF 451,00 10 H1.20 080 Jodds of Rally > 15 1%
The Buy Day LCW was 44010 Last 44010 Last 44207 $RUT 45177 44207 47.95 218 Jodds of Rally= 0 1%
TF Day 451.00 44010 Ave Spread on s 2214
Possible HIGH for Sell Day 459.40 460,36 461.04] 51% 48% |based on Ave Penetration of BD of 540 936 SwD  LT6
Possible HIGH for Sell Day 462,32 460.71 459.951100% 97% Jbased on Ave Rally of 22.22 20,61 SulD| 1118
Possible LOW for Sell Day 42315 428.03 430.84] 56% 56% Jbased on Ave Buy Day Violation on SD of 11.95 12.01 StdD 522
Thu, Feb 12 wil ke & Sell day. TF therefare has a 5%  chance of making & high above 451.00 andupto 459.40  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 44010 andupto 462,32 based on Ave Rally
therefore has a 56%  chance of making & Lovy below 4010 anddownto 42815  based on Ave Buy Day Violstion on 5D
The 24 hour High has & 56% chance of being made Last
Thu, Felx 12 wilbea Sell day. TF Day therefore has a 48%  chance of making a high above 451,00 and upto 460,36  based on Ave Penetration of BD
therefore has a 7%  chance of making & high above 44010 andupto 460.71  based on Ave Rally
therefare has a 56%  chance of making & Lowy belowy 4010 anddownto  428.03  based on Ave Buy Day Vidlstion on 5D
The Day gess High has 53% chance of heing made  Last
N 24h Hi Day $HDX § 24H  Day JCurrent | High Low Last odis of Rally = 20 3%
The Buy Day HIZH was 1239.75 1239.25 1239492 Only HG 1239.75 1206.50 0 122325 -8.25  Jodds of Rally > 25 %
The Buy Day LCW was 120650 Last 1206.50 Last 120853 HDY | 1239.92 1208.53 122705 -2.24  Jodds of Rally= 0 1%
Hi Day 123925 1206.50 Ave Spread on 50 (5435
Possible HIGH for Sell Day 1260.4 1261.10 1261721 48% 46% Jbased on Ave Penetration of BD of 20,66 21.85 sSudD 807
Possible HIGH for Sell Day 1256.10 1251.10 125042 1100%  96% [based on Ave Rally of 4960 4460 StdD 2427
Possible LOW for Sell Day 1173.15 1176.82 1180.02] 57% 56% Jbased on Ave Buy Day Violation on SD of 28.35 20,68  StlD  12.61
Thu, Febr 12 willbe a Sell day. H therefore has a 48%  chance of making & high abhove 1239.715 and upto 1260.41  hased on &ve Penetration of BD
therefore has a 100% chance of making & high abave 1206.50 and upto 1256.10  based on Ave Rally
therefore has a 57%  chance of making & Lovw belowy 1206.50 and downto 117815 hased on Ave Buy Day Viokstion on S0
The 24 hour High has & 48% chance of being mads Last
Thu, Feb 12 willbe a Sell day. NG Day therefore has a 46%  chance of making & high above 1239.25 and upto 126110 hased on Ave Penetration of BD
therefore has a 96°%  chance of making a high above 1206.50 and upto 125110 bazed on Ave Rally
theretore has a 56%  chance of making & Lovy belowy 1206.50 and downto 1176.82 hased on Ave Buy Day Viokstion on 5D
The Day sess High has 49% chance of heing made 15t
YM 23h YM day $INpu 24H | Day JCurrent | High Low Last odids of Rally = 100 86%
The Buy Day HIGH was Tae2.00 7832.00 TEEIT Only] YM T952.00 TH#IEM  TE96.00 1800 Jodds of Rally > 150 9%
The Buy Day LW was TE18.00 Last T818.00 Last TES216 fINDU | T983.74 785216 7939.53 50.65 Jodds of Rally= 0 1%
YMDay  7952.00 T7818.00 Ave Spread on S0 29180
Possible HIGH for Sell Day 8060.60 807418 8107011 53% 46% Jbased on Ave Penetration of BD of 108.60 12218 StdD 524
Possible HIGH for Sell Day #0520 BOTE.O5 10139 1100%  96% Jbased on Ave Rally of 287.20  260.05 StdD 14980
Passible LOW for Sell Day T670.31 T660.30 T7693.45] 58% 57% Jbased on Ave Buy Day Violation on SD of 147.6% 151.70 StdD 6310
Thu, Feb 12 willbe a Sell day. YM therefore has a 53% chance of making & high above 795200 and upto 8060.60 hased on Ave Penetration of BD
therefore has a 100%  chance of making a high above T818.00 and upto 8105.20 hased on Ave Rally
therefore has a 58%  chance of making & Lovy below T818.00 and downto T670.31 based on Ave Buy Day Violkstion on 5D




Thursday February 12", 2009
Today was a Sell Day. Was it confusing enough? We gapped down at the open below the Buy
day low. Markets reversed and got back above these lows. When YM got above the low all
markets reversed down. Coincidently when ES reached a new DP low, News came out and
markets rallied like there was no tomorrow.
Tomorrow is SS day. Momentum of this move should take us higher.

TTT Data for trading US Inclex Futures on:

|Friday. Februa

13, 2009

therefare has &

24H | Day JCurrent | High Low Last
The Sell Day HIGH was §36.75 Last §36.75 Last §35.45 only ES 836.75 §05.50 835.00  3.50
The Sell Day LW was 50550 505.50 80506 $5PX 835.48 803.06 83519 145
The Buy Day LOW was 519.50 519.50 822.30 ES Day B36.75 §05.50 Ave Spread on S50 |33.45
Possible HIGH for Sell Short Day 348,11 $48.94 B47T.41) 48°%  45% Jbased on Ave Penetration of SD of 1136 1219 StdD 565
Possible HIGH for Sell Short Day 85716 853.96 855.56] 85% 32% Qbhased on Ave 3 Day Rally of 37.66 3446 StdD 19.09
Possible LOW for Sell Short Day 191.46 789.88 793.30] 55% 53% Qhased on Ave of Sell Day Vielation on S5 days of 1404 1562  StdD 601
Fri, Feb 13 wilbea SellShort  day. ES therefore haz a 48"  chance of making a high above 836.75 andupto 848.11  haszed on Ave Penetration of S0
therefore has & 85%  chance of making a high above 819.50 andupto 85716 hased on Ave 3 Day Rally
therefore haz a 55%  chance of making a Low helow 805.50 anddownto T91.46  based on &ve of Sell Day Yiolstion on 55 days
The 24 hour High has & 5% chance of being made Last
Fri, Feb 13 wilbea  SellShort  day. ES Day therefore has a 45%  chance of making a high above 836.75 andupto 848.94  haszed on Ave Penetration of S0
therefore has & 2%  chance of making a high above 819.50 andupto 853.96  haszed on Ave 3 Day Rally
therefore haz a 53%  chance of making a Low helow 805.50 anddownto T789.88  based on &ve of Sell Day Yiokstion on 55 days
The Daz ZSEEE Hiﬁh has 48% chance of being made  Last
TF 24h TF Day $Rut 24H | Day JCurrent | High Low Last
The Sell Day HIGH was 45360 Last 45360 Last 431.42 Only TF 453.60 433.50 260 530
The Sell Day LW was 43350 433.50 43559 $RUT 451.42 435.59 45042 247
The Buy Day LOWY was 44010 44010 44207 TF Day 453.60 433.50 Ave Spread on S50 2214
Possible HIGH for Sell Short Day 461,41 461.60 458.88] 46°% 4% Jbased on Ave Penetration of SD of 1.81 800 StdD 349
Possible HIGH for Sell Short Day 464.58 462,50 464.02] 87°% 37% Qhased on Ave 3 Day Rally of 24.48 2240 SudD 1240
Possible LOW for Sell Short Day 423,90 2317 426.00] 51%  47% Jhased on Ave of Sell Day Vielation on S5 days of  9.60 10,33 StdD 379
Fri, Feb 13 wilbea  SellShort  day. TF therefore has & 26%  chance of making & high above 453.60 andupto 461,41 hazed on Ave Penetration of SD
therefore has & 87%  chance of making & high above 010 andd up to 464,58  haszed on Ave 3 Day Rally
therefore has & 8%  chance of making & Low helow 433,50 anddownto 423,90 based on Ave of Sell Day Yiokstion on 55 days
The 24 hour High has & 51% chance of being made Last
Fri, Feb 13 wilbea  SellShort  day. TF Day thetefore has a 4% chance of making & high above 453.60 andupto 461.60  hazed on Ave Penetration of S0
therefore has & 87%  chance of making & high above 010 andd up to 462,50  haszed on Ave 3 Day Rally
therefore has & 4T chance of making & Low helow 433,50 anddowwnto 42347 based on Lve of Sell Day Yiokstion on 55 days
The Day ses= High haz 48% chance of being made  Last
HQ 23h HQ Day $HDX 24H | Day JCurrent | High Low Last
The Sell Day HIGH was 124700 |Last 1247.00 |Last 1243.89 Only HG 1247.00 1202.50 124450 20,00
The Sell Day LOWW was 120250 120250 120438 $HDX 1243.59 1204.38 1242.81 1576
The Buy Day LOWY was 120650 120650 120853 HG Day | 1247.00 1202.50 Ave Spread on S50 54.35
Possible HIGH for Sell Short Day 1266.20 1267.12 1263.15] 52% 48% Jbased on Ave Penetration of SD of 19.20 2012 stdD A3
Possible HIGH for Sell Short Day 126401 1258.81 1258.84] #6% 35% [based on Ave 3 Day Rally of 51.51 5231 sulD 21.81
Possible LOW for Sell Short Day 1178.55 1177.65 1182.04] 52% 51% Jbased on Ave of Sell Day Violation on S5 days of 23.95 2485 StdD  38.93
Fri, Feb 13 wilbea  SellShort  day. HO therefore has & 52%  chance of making & high above 1247.00 and up to 1266.20  bazed on Ave Penetration of SD
therefore has a 87"  chance of making a high above 1206.50 and upto 1264.01  bazed on Ave 3 Day Rally
therefore has & 52%  chance of making & Low helow 1202.50 and dovento 117855 hazed on Ave of Sell Day Vidlation on S5 days
The 24 hour High has a 53% chance of being made 1st
Fri, Feb 13 wilbea  SellShort  day. HO Day therefore has a 8%  chance of making & high above 1247.00 and up to 126712 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1206.50 and up to 1258.81  bazed on Ave 3 Day Rally
therefore has & 5%  chance of making & Low helow 1202.50 and dovento 1177.65  hazed on Ave of Sell Day Vidlation on S5 days
The Day sesz High haz 54% chance of being made  1st
YM 24h YM day $IHDY 24H | Day JCurrent | High Low Last
The Sell Day HIGH was 7944 00 |Last 7944 .00 |Last 793882 Only YM 794400 T662.00 7930.00  34.00
The Sell Day LOWW was TEE2.00 7EE2.00 769398 $INDU | 7938.32 7693.98 7932.16  -6.77
The Buy Day LOW was 7818.00 7818.00 783216 YMDay 794400 T662.00 Ave Spread on S50 291.80
Possible HIGH for Sell Short Day 8038.39 042,07 8037.53] 46% 44% Jbhased on Ave Penetration of SD of 94.89 98.07 StdD  46.64
Possible HIGH for Sell Short Day 813709 8109.50 8135.93] 86% 34% [Dbased on Ave 3 Day Rally of 319.09 291.50 StdD 16493
Possible LOW for Sell Short Day 7533.60 7535.21 T575.01] 53% 55% Jbased on Ave of Sell Day Violation on 55 days  of 12840  126.73 StdD 52.37
Fri, Feb 13 wilbea  SellShort  day. YM therefore has 46%  chance of making a high above T944L00 andd up to 8038.89  based on Ave Penetration of SD
therefore has a 87"  chance of making a high above 7818.00 andupto 8137.09  bazed on Ave 3 Day Rally
53%  chance of making & Low helow T662.00 anddovento T533.60 haszedon Ave of Sell Day Vidlation on S5 days




Friday February 13", 2009

Today was a SS day. Today we had a gap down open and the gap got filled, however we
failed to get much higher then the previous day's high, therefore triggering the SS day at that
point.

Monday will be a Buy day and a shortened session. Having closed on the lows today and
below the November low trend line, it would be reasonable to expect lower lows

TTT Data for trading US Index Futures on:  |Monday. February 16, 2009

24H  Day JCurrent  High Low Last oildds of Decline =10 %
The SellShort Day HIGH was 940.50 1st 837753 1st 53943 Only ES 840,50 818,75 820,00 -15.50 2%
The SellShort Day LOW was 818,75 31875 82521 $5PX 839.43 825.21 826.34  -8.35 Jodds of Decline = %%
ES Day 831.75 §18.75 Ave Spread on BD |33.33
Paossible HIGH for Buy Day 856,31 853.66 855.69) 1% 4% [based on Ave Penetration of SSD of 1541 1591 SwlD 569
Possible LOW for Buy Day 304,23 803,90 30798 1 100% 95% Jbhased on Ave Decline of 36,22 3385 SuD 1945
Paossible LOW for Buy Day 802.28 802.48 809.15] 57% 58% Qbased on Ave 55 Day Violation on BD of 16.47 16.27  StdD .30
Mon, Feb 16 willbe a Buy day. ES therefore has & HM%  chance of making & high above 840.50 and upto 856.31  hazed on Ave Penetration of S50
therefore has & 100%  chance of making & Lowy below 840,50 and downto 830428 haszed on Ave Decline
therefore has & 57%  chance of making a Loww below 818.75 anddownto 80228  baszed on Ave 55 Day Yiolstion on BD
The 24 hour Low has & 59% chance of being made 1st
Mon, Feb 16 willbe a Buy day. ES Day therefore haz a M*%  chance of making a high above 8IT.7T% andupto 853.66 hasedon Ave Penetration of S50
therefore haz a 95%  chance of making & Loww below 831.75 anddownto 30390  haszed on Ave Decline
therefore has & 58%  chance of making & Lo below 818.7% anddownto 80248  hazed on Ave S5 Day Yiolstion on BD
The Da: zess Low has 57% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odids of Decline =10 3%
The SellShort Day HIGH was 456.20 1st 45620 1st 43619 Only TF 456.20 2.4 4480 -8.60  Jodds of Decline > 15 §5%
The SellShort Day LOW was 447 40 442 40 447 101 $RUT 456.19 HT1.01 448,36 206 Jodds of Decline = 1%
TF Day 456.20 442,40 Ave Spread on BD | 22.05
Passible HIGH for Buy Day 466.12 466.02 465.96 ] 42% % [based on Ave Penetration of 55D of 992 932 StdD 355
Possible LOW for Buy Day 432,57 43417 436.69] 99% 98% Jbased on Ave Decline of 2363 2203 SulD 1225
Possible LOW for Buy Day 433.05 43276 438.01 ) 57% 56% Qbased on Ave S5 Day Violation on BD of  9.35 9.64 StdD 483
Mon, Feb 16 willbe a Buy day. TF therefore has & 2%  chance of making & high above 456.20  and upto 466,12 hazed on Ave Penetration of S50
therefore has & 99%  chance of making & Loy below 456,20 and downto 432,57 haszed on Ave Decline
therefore has & 57%  chance of making & Lowy helow 2. W anddownto 433.05  based on Ave S5 Day Yiolation on BD
The 24 hour Low has & 55% chance of being made 1st
Mon, Feb 16 willbe a Buy day. TF Day therefore haz a M%  chance of making & high above 456,20 and upto 466,02  haszed on Ave Penetration of S50
therefore has & 98%  chance of making & Lowy helow 456.20 and downto 43447 based on Ave Decline
therefore has & 56%  chance of making & Lo below 44240 and downto 43276 bhazed on Ave S5 Day Yiolstion on BD
The Da: sess Low has 4% chance of being made 1st
HO 24h HG Day $HDX 24H  Day JCurrent = High Low Last odids of Decline = 20 83%
The SellShort Day HIGH was 1255.00 1st 124900 1st 125011 Only Ha 1255.00 1226.00 122925 -16.00  Jodds of Decline » 25 #1%
The SellShort Day LOW was 1226.00 122600 1231 B3 $HDX 1250.11 1231.63 1236.85  -5.96 Jodds of Decline = 0 1%
HO Day =~ 1249.00 1226.00 Ave Spread on BD |54.09
Possible HIGH for Buy Day 127257 1266.96 1268.38 ] 46% 43% |based on Ave Penetration of 55D of 1157 1.9 StD  7.08
Possible LOW for Buy Day 1198.93 119803 120201 ] 99% 98% Jbased on Ave Decline of 56.07 5097 SwlD 2777
Possible LOW for Buy Day 1204.02 1202.38 1208.09] 54% 53% Jbhased on Ave S5 Day Violation on BD of 2198 2312 StdD 10.33
Mon, Feb 16 willbe a Buy day. HO therefore haz & 46%  chance of making & high above 1255.00 and upto 127257 hased on Ave Penetration of 55D
therefore has & 99%  chance of making & Low below 125500 and downto 1198.83  based on Ave Decline
therefore has & 54%  chance of making a Lowy helow 122600 and downto 120402 baszed on &ve S5 Day Yiolstion on BD
The 24 hour Low has & 58% chance of being made 1st
Mon, Feb 16 willbe a Buy day. HO Day therefore haz a 43%  chance of making & high above 1249.00  and up to 1266.%6  based on Ave Penetration of S50
therefore has & 98%  chance of making a Lowy helow 124900 and downto 1198.03  baszed on &ve Decline
therefore has & 53%  chance of making & Loww below 122600 and downto 120238 based on Ave 55 Day Violstion on BD
The Day sess Low has 63 chance of being made 1st
YM 24h YM day $INDU | 24H | Day JCurrent  High Low Last odds of Decline > 100 §9%
The SellShort Day HIGH was T965.00 1st 794500 1st 797054 Only M 7965.00 7768.00 TT79.00  -158.00  Jodds of Decline » 150  T5%
The SellShort Day LOW was 7765.00 776500 7540 45 $INDV | 7970.34 T840.45 785041 -82.35 |odds of Decline = 0 %
YMDay  T7945.00 T768.00 Ave Spread on BD |280.82
Possible HIGH for Buy Day 8091.89 8083.74 8104.53] 39% 40% Jhased on Ave Penetration of 55D of 126.8%9 133.74 StdD 4385
Possible LOW for Buy Day T650.23 T649.16 T689.51]100% 9%5% Jbased on Ave Decline of MATT 29584 SwlD 16849
Possible LOW for Buy Day T621.65 762353 T69444) 54 55% Jhased on Ave 55 Day Vielation on BD of 146.3% 1447 SwD 721
Mon, Feb 16 willbe a Buy day. WM therefore haz a 39%  chance of making a high above T965.00 and upto 8091.8%  based on Ave Penetration of S50
therefore has & 100%  chance of making & Lowy below T965.00 and downto T7650.23  based on Ave Decline
therefore has a 84%  chance of making & Loy below TT68.00 and downto T621.6% based on Ave S5 Day Yiolstion on BO



Monday February 16", 2009
Today was a short Buy Day. Markets drifted down and ES reached the TTT Recap MA

projected low.

Tomorrow is Sell Day. Having closed near the Lows, markets may make lower lows before the

rally starts.

TTT Data for tradinq U

Index Futures on:

|Tuesday. February 17, 2009

therefare has a

24H | Day JCurrent  High Low Last odids of Rally > 10 1%
The Buy Day HZH was 818.75 g17.00 Only ES 318,75 803,25 808,75 -11.25  Jodds of Rally > 20 66
The Buy Day LCW was 50825 Last 50525 Last $SPX §24.00 #16.25 §16.75 odds of Rally= 0 0%
ES Day §17.00 §08.25 Ave Spread on S0 33,33
Possible HIGH for Sell Day 83047 30,93 55% 47% Jbased on Ave Penetration of BD of 1142 1393 SwdD 577
Possible HIGH for Sell Day 841.45 838.00 100% 95% Jbased on Ave Rally of 33.20 29.715 SwD 171.37
Passible LOW for Sell Day 789.65 789.21 56% 56% JIbased on Ave Buy Day Vielation on SD of 13.60 19.04 StdD  8.43
Tue, Feb 1T willbe a Sell day. ES therefore has a 585%  chance of making a high above #M3.75 andupto 3047 ba=ed on Ave Penetration of BD
therefore has a 100% chance of making & high abave 808.25 andupto 841.45  hased on Ave Rally
therefore has a 56%  chance of making & Low below 808.25 anddowento T789.65  based on Ave Buy Day Violstion on 5D
The 24 hour High has & 48% chance of being made 1st
Tue, Feb 17 wil be & Sell day. ES Day therefore has a 4%  chance of making & high above 817.00 andupto 830.93  based on Ave Penetration of BD
therefore has a 95%  chance of making & high above 808.25 andupto 838.00 hased on Ave Rally
therefore has a 56%  chance of making & Low below 808.25 anddovento 78921  based on Ave Buy Day Violation on 5D
The Day sess High has : 53% chance of being made st
TF 24h TF Day $Rut 2H  Day JCurrent  High Low Last odis of Rally = 10 B4%
The Buy Day HZH was 44280 44250 447 .00 Only TF 2.9 43590 436.20 odds of Rally = 15 1
The Buy Day LCW was 43590 1st 43580 Last 440 40 $RUT 700 44040 odids of Rally = 0 %
TF Day 442.50 435.90 Ave Spread on S0 2205
Possible HIGH for Sell Day 451.19 451.T 456.2T] 51% 49% Jbased on Ave Penetration of BD of 8§29 921 StdD 376
Possible HIGH for Sell Day 458.03 456.43 45819 100% 97% ]based on Ave Rally of 2213 2053 StdD 1118
Possible LOW for Sell Day 424.05 423.93 429,251 56% 56% Jbased on Ave Buy Day Vielation on S50 of 1185 1197 StdD 522
Tue,Feb 17 willbe a Sell day. TF therefore haz a 5%  chance of making a high above 4290 andupto 45119 based on Ave Penetration of BD
therefare haz a 100  chance of making a high shave 43590 andupto 458.03  baszed on Ave Rally
therefare has a 586%  chance of making a Lowe below 43590 and dowento 42405 based on Ave Buy Day Violkstion on 5D
The 24 hour High has & 57% chance of being made 1st
Tue,Feb 17T wilbea Sell day. TFDay therefore haz a 49%  chance of making a high above 4250 andupto 451,71 baszed on Ave Penetration of BD
therefore has a 7%  chance of making a high abowe 43590 and upto 456,43 based on Ave Rally
therefore has a 56%  chance of making & Low below 43590 anddownto 423.93  based on Ave Buy Day Violation on 3D
The Daz SEES Hiﬁh has 54% chance of baing made  Last
N 24k Hi Day $HDX | 24H  Day JCurrent | High Low Last odds of Rally = 20 3%
The Bury Day HEH was 1227.00 1226.25 1234 25 Only HG 1221.00 1206.50 1207.75 -M.50  Jodds of Rally > 25 %
The By Day LOW was 1206.50 |Last 1206 50 Last 1214 50 $HDX | 123425 1214.50 odds of Rally = 0 1%
HO Day |~ 1226.25 1206.50 Ave Spread on SD 5409
Passible HIGH for Sell Day 1241.38 1247.78 1255.65] 49% 47% [based on Ave Penetration of BD of 20,38 21,53 SwdD 877
Possible HIGH for Sell Day 1256.01 1251.06 1256.31 1 100% 96% Jbased on Ave Rally of 4951 .56 StdD 2430
Possible LOW for Sell Day 1178.60 1177.29 1186.43] 57% 56% Jbased on Ave Buy Day Vielation on SD of 27.90 29.21  SulD 12,60
Tue, Feb 17 willbe a Sell day. HQ therefore has a 49%  chance of making & high above 1227.00 and upto 1247.38  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1206.50 and upto 1256.01  baszed on Ave Rally
therefore has a 57%  chance of making a Low below 1206.50 and downto 1178.60 based on Ave Buy Day Viokstion on S0
The 24 hour High has a 48% chance of being made  Last
Tue, Feb 17 willbe a Sell day. HQ Day therefore haz a 47%  chance of making & high above 1226.25 and upto 1247.78  based on Ave Penetration of BD
therefore has a %%  chance of making a high ahove 1206.50 and upto 1251.06  baszed on Ave Rally
therefare haz a 56%  chance of making a Lowe below 1206.50 anddownto 1177.29  based on Ave Buy Day Violstion on S50
The Dy sess High has 48% chance of being made st
YM 24h YM day $INDU | 24H  Day JCurrent | High Low Last odds of Rally > 100 B6%
The Buy Day HZH was Fyr2.00 77ag.00 TE25.00 Only] YM T172.00 T691.00  T69T.00 -32.00 Jodds of Rally > 150 69
The Bury Day LOW was 7691.00 |Last 7591.00 Last 7761 .00 $IHDU | 7828.00 T761.00 odds of Rally = 0 1%
YW Day 175800 T691.00 Ave Spread on S0 290.82
Possible HIGH for Sell Day 7880.60 T880.18 T951.2T] 52% 46% [based on Ave Penetration of BD of 108.60 12218 StdD 52.41
Possible HIGH for Sell Day T976.52 T945.60 B008.53 1100% 96% Jbased on Ave Rally of 28552 258.60 StdD 149.81
Passible LOW for Sell Day T543.16 7533.33 T602.30] 58% 57% Jbhased on Ave Buy Day Vielation on SD of 147.84 157.67 StdD 68.40
Tue, Feb 17 wil be & Sell day. VM therefore has a 52%  chance of making & high above TIT2.00 and upto 7880.60 baszed on Lve Penetration of BD
therefore has a 100% chance of making & high above T691L.00 and upto 7976.52 baszed on Ave Rally
58%  chance of making & Low below 769100 anddownto 7543016  based on Ave Buy Day Viokstion on 50



Tuesday February 17", 2009

Today was a Sell day. Only the 24h managed to get a rally today, the markets gapped down
and TVGR took effect and prevented the rally from happening on the day session. ES found
support so far at the TTT violation recap and recap MA numbers.

Tomorrow is a SS day. We are below the Buy day low and have great odds of at least getting
back above these lows before the close tomorrow,

TTT Data for trading US Index Futures on:

IWednesday. Februa

18, 2009

therefore has &

24H | Day JCurrent  High Low Last
The Sell Day HIGH was 81225 1st 80150 15t 505.00 Only ES #13.75 T35.50 T85.50 -34.50
The Zell Day LOWY weas 785450 78550 7E917 $SPX #13.61 T84T T89AT 37467
The Buy Day LOW was 805.25 805825 81625 ES Day B01.50 T85.50 Ave Spread on S50 133,33
Possible HIGH for Sell Short Day 823.45 81343 B16.75] 49% 46% Jbased on Ave Penetration of 5D of 11.20 1193 StdD 565
Possible HIGH for Sell Short Day 845.70 842.51 849.30) 85% 82% |based on Ave 3 Day Rally of 3745 3426 StdD  19.10
Possible LOW for Sell Short Day 171.46 769.38 TT4.41) 54%  52% Jbased on Ave of Sell Day Violation on S5 days of 1404 15.62  StdD  6.01
Wed,Feb 18 wilbea SellShort day. ES therefore has a 49%  chance of making a high ahove $12.25 andupto 82345  based on Ave Penetration of 5D
therefare haz a 85%  chance of making a high ahove 308.25 andupto 845,70  hazed on Ave 3 Day Rally
therefare haz a 54%  chance of making a Low below 78550 anddownto T71.46  hazed on Ave of Sell Day Yiolstion on SS days
The 24 hour High has & 51% chance of being made 1st
Wed, Feb 18 wilbea  SellShort  day. ES Day therefore has a 46%  chance of making a high ahowve 301,50 and upto 81343 hazed on Ave Penetration of SD
therefare haz a 82%  chance of making a high ahove 308,25 andupto 842,51 hazed on Ave 3 Day Rally
therefore has a 52%  chance of making & Low helow T85.50 anddownto T69.88 hased on Ave of Sell Day Yiolstion on 55 days
The Ciay sess High has 49% chance of being made  1st
TF 24h TF Day $Rurt 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 43700 1st 43530 1st 44835 Only TF 437.50 425.30 427.80 1590
The Sell Day LOWY weas 42530 42530 43582 $RUT 443.35 423.50 428.90  -19.46
The By Day LOW was 43590 43590 44040 TF Day 435.30 425,30 Ave Spread on SSD 22,05
Possible HIGH for Sell Short Day 445,60 44347 455.7T5] 47% 45% Jbased on Ave Penetration of 5D of T.T0 787 StdD 349
Possible HIGH for Sell Short Day 460.23 458,22 462.25) 88% 88% [based on Ave 3 Day Rally of 2438 22,32 stdD 124
Possible LOW for Sell Short Day 415.70 414.97 426.23] 50%  47% Jbased on Ave of Sell Day Violation on S5 days of  9.60 10,33  StdD 379
Wed,Feb 18 wilbea SellShort day. TF therefore has a 47%  chance of making a high above 43790 andupto 445.60  based on Ave Penetration of 5D
therefore has a 88%  chance of making a high ahove 43590 andupto 460.28  based on Ave 3 Day Rally
therefare haz a 50%  chance of making a Low below 42530 and downto 41570 hazed on Ave of Sell Day Yiolstion on SS days
The 24 hour High has & 50% chance of being made Last
Wed, Feb 18 wilbea  SellShort  day. TFDay thereforehasz a 45%  chance of making a high shove 43530 andupto AT baszed on Ave Penetration of S0
therefare haz a 88%  chance of making a high ahove 43590 and upto 458,22  hazed on Ave 3 Day Rally
therefare haz a 41%  chance of making a Low below 42530 and dowwnto 41497 hazed on Ave of Sell Day Yiolstion on SS days
The Day sess High has 57% chance of being made  Last
HG 240 NG Day $NDX 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 1213.25 1st 1203.75 Last 1204 .54 Only H 1227.00 17900 118250 -46.75
The Sell Day LOWY weas 1179.00 1179.00 1180 43 $HDX 120454 113043 1187.04  -49.81
Thee By Day LOWY was 120620 120620 121420 HG Day | 120375 117900 Ave Spread on SSh 5409
Passible HIGH for Sell Short Day 1232.23 1223.48 1223.83] 52% 49% |based on Ave Penetration of 5D of 18.98 1973 StdD 931
Possible HIGH for Sell Short Day 1263.90 1258.69 1264.71] 86% 85% Jhased on Ave 3 Day Rally of 5T.40 5219 StdD  27.87
Pogsible LOW for Sell Short Day 1155.0% 115415 1158.09] 51%  50% Jbased on Ave of Sell Day Violation on S5 days of 2395 2485 StdD  8.98
Wed,Feb 18 wilbea SellShort  day. HQ therefore has a 52%  chance of making & high ahove 1213.25 andupto 1232.23  hased on Ave Penetration of S0
therefore has a 88%  chance of making a high ahove 1206.50 and upto 1263.90  hased on Ave 3 Day Rally
therefore has a 5%  chance of making a Low helow 117900 and downto 115505  bazed on Ave of Sell Day Yiolation on S5 days
The 24 hour High has a 52% chance of being made 1st
Wed, Feb 18 wilbea SellShort  day. I Day therefore has & 49%  chance of making a high ahove 1203.75 andupto 122348  hased on Ave Penetration of S0
therefore has a 85%  chance of making a high ahove 1206.50 and upto 1258.69 hased on Ave 3 Day Rally
therefare haz a 50%  chance of making a Low below 7900 and dowento 115415 based on Ave of Sell Day Yiolstion on S5 days
The Day ez High haz 55% chance of being made  1st
YM 24h M day $INDU | 24H  Day JCurrent | High Low Last
The Sell Day HIGH was 7722.00 1st 7ES7.00 1st 7EG0.00 Only] YM TIT2.00 T500.00|  TS507.00 -272.00
The Sell Day LOWY weas 7a00.00 750000 7251 10 $INDU | 734563 T551.1 T552.60 -297.81
The Buy Day LOWY was 7E681.00 768100 776100 YMDay  T657.00 T500.00 Ave Spread on S50 290.82
Possible HIGH for Sell Short Day 7815.24 T752.81 TITT.23] 41%  45% |bazed on Ave Penetration of SD of 93.24 95,81 StdD  46.64
Possible HIGH for Sell Short Day £008.01 T980.47 8042.73] 86% 84% ]based on Ave 3 Day Rally of W7 28947 StdD 165.01
Possible LOW for Sell Short Day T371.60 1313.27 T432.04] 52% 54% Jhased on Ave of Sell Day Violation on 55 days of 128.40 126,713 StdD  52.87
Wed, Feb 18 wilbes  SellShort  day. YM therefare haz a 41%  chance of making a high ahove TI22.00 and up to T815.24  based on Ave Penetration of S0
therefore has a 88%  chance of making & high ahove T691.00 andupto 8008.01 hbased on Ave 3 Day Rally
52%  chance of making a Low helow T500.00 and downto T371.60 baszed on Ave of Sell Day Yiolation on S5 days




Wednesday February 18", 2009
Today was a SS day. Markets failed to make a Positive 3 Day rally.
Tomorrow is a Buy Day. Unless we have a delayed rally to the 3 day rally, we should get a

decline. YM is testing November Lows and could drag the others down with it, if we don’t get a

bounce.

TTT Data for trading US Index Futures on:

19, 2009

therefare has &

Current . High Low Last odds of Decline » 10 #1%
The Sellshort Day HIGH was 7OE.25 st 79475 st Only ES T95.25 TT6.50 T719.25 625 Jodds of Decline =20 T2%
The SellShart Day LW was 77650 77650 $SPX T96.17 T80.43 T43.42  -0.75 Jodds of Decline = 0 1%
ES Day T94.75 T76.50 Ave Spread on BD [33.1%
Possible HIGH for Buy Day 812,06 810.66 40% fbased on Ave Penetration of 55D of 1581 155 StdD 5.69
Possible LOW for Buy Day 760.07 760.95 76480 | 100° 95% |based on Ave Decline of 36,13 3380 SudD| 19.89
Possible LOW for Buy Day 760.13 760.33 T64.50] 58% 59% Jhased on Ave SS Day Violation on BD of 1637 1617 StlD 8.31
Thu, Feb 1% wil be a Buy day. ES therefore has & 40%  chance of making & high above 796.25 andupto 812,06  based on Ave Penetration of S5D
therefore has & 100%  chance of making & Lovy below 796.25 anddownto T60.07T  based on Ave Decling
therefore has & 58%  chance of making a Lowy below T76.50 anddownto T60.13  hased on Ave S5 Day Wiolation on BD
The 24 hour Low has & 58% chance of being made 1st
Thu, Feb 1% will be & Buy day. ES Day therefore has a 40%  chance of making & high above 79475 andupto 810.66  hazed on Ave Penetration of S50
therefore has & 95%  chance of making a Loww below 79475 anddownto T60.95  based on Ave Decline
therefore has & 59%  chance of making a Lowy below TT650 anddownto T60.33  hased on Ave S5 Day Wiolation on BD
The Day sess Low has 5% chance of being made 1st
TF 24h TF Day $Rut 24H  Day JCurrent | High Low Last odds of Decline =10 33%
The Sellzhart Day HIGH was 43420 1st 43250 1st 431 81 Only TF 43420 HT.60 HALTO 6,70 Jodds of Decline =15 §6%
The Sel=hort Day LOW weas 417 B0 417 B0 42208 RUT 431.61 422,08 12348 572 Jodds of Decline = 0 1%
TF Day 432.50 HT.60 Ave Spread on BD [22.00
Possible HIGH for Buy Day 4412 42,32 H1.38) M% 4% [based on Ave Penetration of S50 of 992 982 StdD 355
Possilble LOW for Buy Day 110.60 110,49 HM2.15] 99%  98% Jhased on Ave Decline of 23.60 2201 swD 12,27
Possible LOW for Buy Day 408.30 408.02 H3.42] 58% 57% Jbased on Ave 55 Day Viclation on BD of  9.30 958  StdD 484
Thu, Feb 1% wil be a Buy day. TF therefore has & %  chance of making a high above 3420 andupto 4442 based on Ave Penetration of S50
therefore has & 99%  chance of making a Lovw below 43420 anddownto 4060  based on Ave Decline
therefore has & 58%  chance of making a Lovw below HAT60 anddownto 408.30  based on Ave S5 Day Yidlation on BD
The 24 hour Lovw has & 56% chance of being made 15t
Thu, Feb 1% wil be a Buy day. TFDay therefore haz a 4%  chance of making & high above 43250 andupto 42,32 bazed on Ave Penetration of S5D
therefore has & 98%  chance of making a Loww below 43250 anddownto 41049 based on Ave Decling
therefore has & 57%  chance of making a Loww below HT60 anddownto 40802 hased on Ave 55 Day Violation on BD
The Day sess Low has 3% chance of being made 1st
HQ 24h HGQ Day $NDX 24H  Day JCurrent  High Low Last odds of Decline =20 93%
The Sellzhart Day HIGH was 120400 Last 1204.00 Last 1204.56 Only HG 1204.00 MT50 M76.75 -5.75| Jodds of Decline »25  31%
The SellShart Day LW weas 1171.50 1171.50 117284 $HDX 1204.56 1M72.84 13877 1.73| Jodds of Decline = 0 1%
HG Day | 1204.00 1171.50 Ave Spread on BD | 53.86
Possible HIGH for Buy Day 1221.57 1221.96 1222.83] 45% 42% Jhased on Ave Penetration of 55D of 1157 1796 SwD  7.08
Possible LOW for Buy Day 1148.01 1153.12 1156.60] 99% 98% Jbhased on Ave Decline of 5599 50.88 SuwlD  27.81
Possible LOW for Buy Day 1149.57 1148.45 1149.52] 55%  54% Qhased on Ave S5 Day Violation on BD of 21.93 2305  SulD  10.36
Thu, Feb 1% will be & Buy day, HO therefore has & 45%  chance of making a high above 120400 and up to 12257  based on Ave Penetration of SSD
therefore has & 99%  chance of making a Lovy below 120400 and downto 1148.01  based on Ave Decline
therefore has a 55%  chance of making a Loy below M50 and downto 1149.57  based on Ave 55 Day Yidlstion on BD
The 24 hour Low has & 58% chance of being made Last
Thu, Felx 1% wil be a Buy day. HQ Day therefore has a 42%  chance of making a high above 120400 and up to 1221.%6  based on Ave Penetration of S50
therefore has & 98%  chance of making a Lovw below 120400 and downto 115312 based on Ave Decline
therefore has & 54%  chance of making & Lovw below 117150 and downto 1148.45 based on Ave S5 Day Yidlation on BD
The Day sess Low has 5% chance of being made Last
YM 24h YM day $INDU § 24H | Day JCurrent  High Low Last odds of Decline > 100 | 39%%
The Sellshort Day HIGH was 759500 1st 7595.00 1st TE17.76 Only M T593.00 THILM  TATH.00 -28.00| Jodds of Decline = 150 75%
The SellShart Day LW was 744300 7443.00 7479.97 $INDU | T617.76 T479.9T  T7555.63  3.03| Jodds of Decline = 0 1%
YW Day  T598.00 T443.00 Ave Spread on BD |289.44
Possible HIGH for Buy Day T724.3% T736.74 T751.45] 38% 39% Jbased on Ave Penetration of 55D of 126.89 138.74 StdD 43.85
Possible LOW for Buy Day T283.65 T302.62 133716 | 100% 95% [based on Ave Decline of 31435 29538 StdD 168.74
Possible LOW for Buy Day T297.96 7299.78 7335.21] 55% 56% Qhased on Ave S5 Day Violation on BD of 145.04 14122 StdD 7246
Thu, Feb 1% will be & Buy day. VM therefore has & 38%  chance of making a high above T598.00 and upto TT24.8%  based on Ave Penetration of S50
therefore has & 100%  chance of making & Lovy below T598.00 and downto T283.65  based on &ve Decline
55%  chance of making a Lovy below THLM anddownto T297.96  bazed on Ave 35 Day Yidlstion on BD




Thursday February 19", 2009

Today was a Buy day. Today was a good example of a Taylor day. We tested the highs, failed

only to go test the lows.

Tomorrow is a Sell day. Having closed near the lows today, we still have a 57% chance of
making lower lows, before attempting the normally expected rally.

TTT Data for trading US Index Futures on:

|Friday, February 20. 2009

24H  Day JCurrent | High Low Last odds of Rally > 10 %
The Buy Day HGH wag 7EETS 7HETS Only ES TH6.75 TT5.00 7800 -0.50 Jodds of Rally > 20 65%
Thie Bury Doary LOWY was 77500 Last 77500 Last $SPX T97.58 TT7.03 77334 948 Jodds of Rally= 0 1%
ES Day T796.75 77500 Ave Spread on S0 [33.19
Possible HIGH for Sell Day 80817 810.63 55% 46% Jbased on Ave Penetration of BD of 1142 1393 SwdD 577
Possible HIGH for Sell Day 807.39 804.75 100% 94% Jbased on Ave Rally of 3239 29.75  SulD| 17.37
Possible LOW for Sell Day 756,32 755.90 57% 57% Jbased on Ave Buy Day Viclation on 5D of 18.68 1910 StdD 8.49
Fri, Feb 20 wil be a Sell day. ES therefore has & 55%  chance of making a high above T9%.75 andupto 80817  based on Ave Penetration of BD
therefore has & 100%  chance of making & high above TI5.00 andupto 807.8%  hazed on Ave Rally
therefore has & 5T%  chance of making a Lovw below 77500 anddownto 75632  based on Ave Buy Day Violation on SD
The 24 hour High has 2 48% chance of being made 1st
Fri, Feb 20 wil be & Sell day. ES Day therefore has a 46"%  chance of making & high above T96.75 andupto 810.68  hazed on Ave Penetration of BD
therefore has & 94%  chance of making & high above T75.00 andupto 80475  based on Ave Rally
therefore has & 57%  chance of making a Lovy below TI500 anddownto 75590  based on Ave Buy Day Violstion on 5D
The Day sezs High has 54% chance of being mads 11st
TF 24h TF Day $Rut 24H  Day JCurrent | High Low Last odds of Rally > 10 84%
The Buy Day HGH wag 42580 42580 42932 Only TF 423.30 HE530 HEM 290 Jodds of Rally > 15 L
The: Buy Diary LOW wwas 41530 Last 41530 Last 416.71 $RUT 429,32 6.7 M6 Tl -6.47  Jodds of Rally= 0 0%
TF Day 428.30 415,30 Ave Spread on SD 2200
Possible HIGH for Sell Day 437.0% 438.01 438.42] 51% 48% Jbased on Ave Penetration of BD of 8.29 %21 SwD 376
Possible HIGH for Sell Day 431.22 435.83 H440 100°%  96% [based on Ave Rally of 21.92 2053  sulD| 1118
Possible LOW for Sell Day 403.47 403.36 405.67] 57% 57% Jbased on Ave Buy Day Violation on SD of 11.33 11.94  StlD 524
Fri, Feb 20 wil be a Sell day. TF therefore has & 5%  chance of making a high above 42880 andupto 43709 based on Ave Penetration of BD
therefore has & 100%  chance of making & high above 41530 andupto 43122 bhased on Ave Rally
therefore has & 5T%  chance of making a Lovw below 530 anddownto 40347 based on Ave Buy Day Violation on SD
The 24 hour High has & 5T% chance of being made Last
Fri, Feb 20 wil be & Sell day. TFDay therefore has a 48%  chance of making & high above 428,80 andupto 43801  hazed on Ave Penetration of BD
therefore has & $6%  chance of making a high ahove 530 andupto 43583  based on Ave Rally
therefore has & 57%  chance of making a Lovy below #1530 anddownto 40336 based on Ave Buy Day Violstion on SD
The Day sess High has 53% chance of being made Last
HO 24h HQ Day $NDX 24H  Day JCurrent | High Low Last odds of Rally > 20 82%
The Buy Dary HGH was 1201.50 1201.50 1201.94 Only HG 1201.50 165.25  1M170.00 -10.00| Jodds of Rally » 25 T6%
The: Buy Diary LOW wwas 116525 Last 1165.25 Last 1166.52 $HDX 1201.94 1166.52  1167.89 -20.88| Jodds of Rally= 0 0%
HO Day | 1201.50 1165.25 Ave Spread on S0 5386
Possible HIGH for Sell Day 1221.38 1223.03 1223.34] 48% 46% [based on Ave Penetration of BD of 20.33 2153 swdD 807
Possible HIGH for Sell Day 121432 1209.81 1208.33100°%: 95% Jbased on Ave Rally of 49407 4456 StdD 2430
Possible LOW for Sell Day 11371.35 1136.07 1138.34] 58%  57% Jhased on Ave Buy Day Violation on SD of 27.90 2918 StlD 12,65
Fri, Feb 20 wil be & Sell day, HO therefore has & 48%  chance of making a high above 1201.5¢ and up to 1221.88  based on Ave Penetration of BD
therefore has & 100%  chance of making & high above 1165.25 and upto 121432 based on Ave Rally
therefore has & 58%  chance of making a Lovy below 1165.25 and downto 1137.35  bazed on Ave Buy Day Yiolstion on SD
The 24 hour High has & 48% chance of being made Last
Fri,Feb 20 wil be a Sell day. NG Day therefore haz a 46%  chance of making & high above 120150 and up to 1223.03  hased on Ave Penetration of BD
therefore has & 95%  chance of making a high above 1165.25 and upto 120981  hased on Ave Rally
therefore has & 5T%  chance of making & Lovy below 1165.25 and downto 113607  based on Ave Buy Day Violstion on 5D
chance of being made st
YM 24h M day $INDU  § 24H | Day JCurrent  High Low Last odds of Rally = 100 6%
The Buy Dary HGH was 7E16.00 7599.00 7E14.97 Only M Té16.00 T424.00  T461.00 -22.00| Jodds of Rally = 150 6%
The Buy Dary LOWY wag 7424 00 Last 742400 Last 7447 53 $IHDY | T614.97 TMT.ES  T465.95 -39.68| Jodds of Rally= 0 1%
YW Day  7599.00 T424.00 Ave Spread on S0 23944
Possible HIGH for Sell Day T724.60 T721.18 T738.24] 52% 45% [based on Ave Penetration of BD of 108.60 12218 StdD  52.41
Possible HIGH for Sell Day TT06.90 T682.60 T695.08 100 95% Jbased on Ave Rally of 282,90 25840 StdD 149.79
Possible LOW for Sell Day 7127540 T265.73 7287.90] 5%% 58% Jbased on Ave Buy Day Violation on SD of 148.60 158.27 StdD  68.86
Fri, Feb 20 wil be & Sell day. YM therefore has & 52%  chance of making a high above T616.00 and up to 112460  based on Ave Penetration of BD
therefore has & 100%  chance of making a high above T424.00 and upto TT06.90  hased on Ave Rally
therefore has & 59%  chance of making a Lowy below T424.00 and downto T275.40  bazed on Ave Buy Day Yiolstion on SD




Friday February 20", 2009

Today was a Sell day. The gap down open below the Buy day low gave 2 chances to take
longs, one at the open and the second midday since the 1st attempt had failed. On ES that
second long was at the 88% retracement of the whole move up from November low, and right
in between the recap and recap MA lines.
Monday will be a SS day. We are still below the Buy day low, therefore we have good odds of

continuing the rally that started today.

TTT Data for trading US Index Futures on:

IMonday. February 23. 2009

24H | Day JCurrent | High Low Last
The Sell Day HIGH was 779.50 1st 778.75 Last TTHE9 ES 779.50 T52.50 769.50  -10.00
The el Day LOW was 75250 752.50 75425 $SPX 178.69 T54.25 TT0.05 -8.89
The Buy Day LW was 77500 775.00 TIT.03 ES Day 178,75 752,50 Ave Spread on S5O0 3319
Possible HIGH for Sell Short Day 790.T0 T790.68 T90.44) 48% 45% Jbased on Ave Penetration of SD of 11.20 11.93 StdD  5.65
Possible HIGH for Sell Short Day 31245 309.26 310.08 ] 85% 81% Jbased on Ave 3 Day Rally of 3745 3426 StdD 1942
Possible LOW for Sell Short Day 7138.55 737.01 T39.61] 55% 53% Jbased on Ave of Sell Day Violation on 55 days of 13.95 15.4%  StdD 601
Mon, Feb 23 wilbea  SellShort  day. ES therefore has a 48%  chance of making & high above 77950 andupto T90.70  bazed on Ave Penetration of =D
therefore has a 85%  chance of making & high above 77500 andupto 812,45 baszed on Ave 3 Day Rally
therefore hasz a 55%  chance of making & Low below 752,50 anddownto T38.55  based on Ave of Sell Day Violation on S5 days
The 24 hour High bas a 52% chance of being mads 15t
Mon, Feb 23 wilbea  SellShort  day. ES Day  therefore haz a 45%  chance of making = high above T18.75 andupto 790.68  based on Ave Penetration of S0
therefore has a #1%  chance of making & high ahove 77500 and upto 809.26  based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 75250 anddownto T3T.01  baszed on Ave of Sel Day Violation on S5 days
The Day sess High has 47% chance of being made  Last
TF 24h TF Day $Rut 24H | Day JCurrent | High Low Last
The Sell Day HIGH was 416.30 1st 41560 Last H541 Only TF 416.30 401.00 409.40 -1.30
The Sell Day LOW was 401.00 401.00 402 55 $RUT H5.H 402.65 H.I6 -5.75
The Buy Day LW was 41530 41530 416.71 TF Day 415.60 401.00 Ave Spread on S5O 2200
Passible HIGH for Sell Short Day 24.00 2347 422.81] 46% 44% |based on Ave Penetration of SD of T.T0 737 StdD 349
Possible HIGH for Sell Short Day 439.68 437.62 438,56 ] 87% 87% ]based on Ave 3 Day Rally of 2438 22,32 StdD 124
Possible LOW for Sell Short Day 391.4 39073 392.98) 51% 47% Jbased on Ave of Sell Day Violation on 55 days of  9.56 10,27  StdD  3.80
Mon, Feb 23 wilbea  SellShort  day. TF therefore has a 46%  chance of making & high above HM6.30 andupto 2400  bazed on Ave Penetration of 5D
therefore has a 87%  chance of making & high above HM5.30 andupto 439.68 bazed on Ave 3 Day Rally
therefore haz a 5%  chance of making & Low below 40400 and dowento 3944 based on Ave of Sell Day Violation on S5 days
The 24 hour High bas a 49% chance of keing made Last
Mon,Feb 23 wilbea  SellShort  day. TF Day therefore has a 4% chance of making & high above H5.60 andupto 42347  bazed on Ave Penetration of =D
therefore haz a 87%  chance of making & high above 530 andupto 437.62  based on Ave 3 Day Rally
therefore has a 47%  chance of making & Lowe belowy 40100 and dowento 39073 based on Ave of Sell Day Violation on S5 days
The Day sess High has 47% chance of being made Last
HG 24h N Day $HDX 24H | Day JCurrent  High Low Last
The Sell Day HIGH waz 118350 Last 1183.50 Last 1183.36 Only HG 1183.50 1150.00 MTM.75 1.25
The Sell Day LOW was 115000 115225 115318 $HDX 1183.36 1153.18 172,71 4.82
The Buy Day LW was 116525 116525 116652 HO Day |~ 1183.50 1152.25 Ave Spread on SSD 5386
Possible HIGH for Sell Short Day 1202.48 1202.83 1202.2T7) 52% 49% |based on Ave Penetration of SD of 18.98 1933 StdD .M
Possible HIGH for Sell Short Day 1222.65 1217.44 1M6.73] 86% 85% Jbased on Ave 3 Day Rally of 5T.40 521% StdD  27.87
Possible LOW for Sell Short Day 1126.38 1127.75 1131.18] 52% 51% Jbased on Ave of Sell Day Violation on 55 days of 23.63 2450 StdD  8.98
Mon, Feb 23 wilbhes  SellShort  day. HQ therefore has a 52%  chance of making & high ahove 118350 and upto 120248 bazed on Ave Penetration of SD
therefore has a 87%  chance of making & high above 1165.25 and upto 122265 based on Ave 3 Day Rally
therefore has a 52%  chance of making a Low belaw 115000 and dovwnto 1126.38  bazed on Ave of Sell Day Vidlation on S5 days
The 24 hour High has a 54% chance of being made 1st
Mon,Feb 23 wilbea  SellShort  day. HO Day therefore has a 49%  chance of making & high above 1183.50 and upto 1202.83 baszed on Ave Penetration of 5D
therefore haz a 85%  chance of making & high above 1165.25 and upto 1217.44  bazed on Lve 3 Day Rally
therefore has a 8%  chance of making & Low belowy 115225 and downto 1121.7%  based on Ave of Sell Day Violation on S5 days
The: Daz SESS Hiﬁh has 54% chance of being made  1st
YM 24h YM day $INDU 24H  Day JCurrent  High Low Last
The Sell Day HIGH wasz 746500 1st T457.00 Last T463.29 Only YM T465.00 T228.00 735200 -110.00
The Sell Day LOW was 7228100 T228.00 724947 $INDU | T469.29 T249.47 T365.67 -100.23
The Buy Day LW was 742400 T424.00 T447 .55 WM Day | T457.00 T7228.00 Ave Spread on S50 289.44
Possible HIGH for Sell Short Day 7558.24 T7552.81 T566.52 ] 46% 44% ]based on Ave Penetration of SD of 93.24 9531 StdD  46.64
Possible HIGH for Sell Short Day 77401 m3a T729.33] 86% 84% Jhased on Ave 3 Day Rally of 3MT.01 28047 StdD 16513
Possible LOW for Sell Short Day T101.00 T102.58 T131.41] 53% 55% Qbased on Ave of Sell Day Violation on 55 days of 127.00 12542 StdD  52.90
Mon, Feb 23 wilbes  SellShort  day. Y therefore haz a 46%  chance of making & high above T465.00 anc up to 7558.24  bazed on Lve Penetration of SD
therefore has a 87%  chance of making & high above TA2400 and upto TTHM.M  bazed on Ave 3 Day Rally
therefore has a 53%  chance of making a Low belaw 722800 and downto T101.00  based on Ave of Sell Day Violation on 55 days




Monday February 23", 2009

Today was a SS day. We ended up with a small positive 3 day rally. Then the markets
reversed and reached the TTT Violation projections.

Tomorrow is a Buy day. The average decline is already in place. We should probably test
these lows in order to establish the Buy day low.

TTT Data for trading US Index Futures on:  |Tuesday. February 24, 2009

24H Day Current  High Low Last odds of Decline >10  91%
ES 786.50 739.75 745.00 -24.50 Jodds of Decline >20  72%
$SPX 171.85 742,37 743.33 -26.72 Jodds of Decline = 0 0%
ES Day 778.00 739.75 Ave Spread on BD 33.33
based on Ave Penetration of SSD of 15.42 1556 StdD  5.69

The SellShort Day HIGH was
The SellShort Day LOW was

786.50 1st
73975

778.00 1st
73975

Possible HIGH for Buy Day 801.92 793.56 T93.71) 1% #%

Possible LOW for Buy Day 750.48 TH4.35 746.611100% 95% fbased on Ave Decline of 36.02 33.65 StdD 1949
Possible LOW for Buy Day 723.64 723.84 726.66 | 58% 59% jbased on Ave SS Day Violation on BD of 16.11 15.91  StdD  8.31
Tue,Feb 24 willbe a Buy day. ES therefore has a #1%  chance of making & high above 786.50 andupto 801.92  based on Ave Penetration of SSD

therefore has a 100% chance of making & Low below 786.50 anddownto T750.48 based on Ave Decline

therefore has a 58%  chance of making a Low below 739.75 anddownto 723.64 hased on Ave SS Day Violation on BD
The 24 hour Low has & 57% chance of being made  1st
Tue, Feb 24 wil be a Buy day. ES Day therefore has a #1%  chance of making a high above 778.00 andupto 793.56 based on Ave Penetration of SSD

therefore has a 95%  chance of making a Low below 778.00 anddownto 74435 based on Ave Decline

therefore has a 59%  chance of making a Low helow 739.75 anddownto 723.84 hasedon Ave SS Day Violation on BD

The Day sess Low has 55% chance of being made  1st

TF2ah  TFDay  $Rut
418.20 1st 413.80 1st 41480

394.00 394.00

24H Day JCurrent
Only

High Low Last odds of Decline > 10  84%
TF 418.20 394.00 397.70. -11.50 Jodds of Decline >15  66%
$RUT #1430 394.58 394.58 -16.38 Jodds of Decline=0 1%

The SellShort Day HIGH was
The SellShort Day LOW was

TF Day 413.80 394.00 Ave Spread on BD 22.02
Possible HIGH for Buy Day 428.12 423.62 4% 40% Jbased on Ave Penetration of SSD of 9.92 9.82 StdD 355
Possible LOW for Buy Day 394.65 391.84 395.39) 99% 98% Jbased on Ave Decline of 23.55 2196 StdD 12.28
Possible LOW for Buy Day 384.82 384.55 385.68] 58% 57% jbased on Ave SS Day Violation on BD of 9.18 9.45 StdD 434
Tue, Feb 24 wil be a Buy day. TF therefore has a #1%  chance of making a high above 418.20 andupto 42812  hased on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 418.20 anddownto 394.65 based on Ave Decline
therefore has a 58%  chance of making a Low below 39400 anddownto 38482 basedon Ave SS Day Violation on BD
The 24 hour Low has & 55% chance of beina made  1st
Tue, Feb 24 wilbe a Buy day. TF Day therefore has a 40%  chance of making a high above 413.80 andupto 423.62 hased on Ave Penetration of SSD
therefore has a 98%  chance of making a Low below 41380 anddownto 391.84 based on Ave Decline
therefore has a 57%  chance of making a Low helow 394.00 anddownto 38455 basedon Ave SS Day Violation on BD
The Day sess Low has 62% chance of being made  1st
HQ 24h HO Day $NDX |} 24H Day JCurrent  High Low Last odds of Decline >20  93%
The SellShort Day HIGH was 1196.00 1st 1178.75 1st 1180.10 Only HQ 1196.00 112550 113550 -36.25 Jodds of Decline >25  81%
The SellShort Day LOW was 1125.50 112550 112658 $NDX  1180.10 112658  1128.97 -43.74 Jodds of Decline = 0 1%
O Day  1178.25 1125.50 Ave Spread on BD 54.03
Possible HIGH for Buy Day 1213.57 1196.71 1198.37)] 45% 42% Jbased on Ave Penetration of SSD of 1757 17.96 StdD 7.08
Possible LOW for Buy Day 1140.19 1127.99 1132.24] 99% 98% Jbased on Ave Decline of 55.81 50.76 StdD 27.84
Possible LOW for Buy Day 1103.86 1102.77 1103.49] 55% 54% jbased on Ave SS Day Violation on BD of 21.64 22,73 StdD 10.36
Tue,Feb 24 wilbe a Buy day. HO therefore has a 45%  chance of making a high above 1196.00 and upto 1213.57  hased on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 1196.00 anddownto 1140.19 hased on Ave Decline
therefore has a 55%  chance of making a Low below 1125.50 anddownto 1103.86 based on Ave SS Day Violation on BD
The 24 hour Low has & 57% chance of beinwle 1st
e o cabe N N b
Tue, Feb 24 wilbe a Buy day. HO Day therefore has a 42%  chance of making a high above 1178.75 and up to 1196.71  hased on Ave Penetration of SSD
therefore has a 98%  chance of making a Low below 178,75 anddownto 1127.99 hased on Ave Decline
therefore has a 54%  chance of making a Low below 1125.50 and downto 110277 based on Ave S5 Day Violation on BD
The Day sess Low has 62% chance of being made  1st
YM 24h YM day $INDU § 24H Day JCurrent  High Low Last odds of Decline > 100  89%
The SellShort Day HIGH was 7497.00 1st 7425.00 1st 744102 Oonlyl YM 7497.00 7086.00  7118.00 -234.00 Jodds of Decline > 150  76%
The SellShort Day LOW was 7086.00 7086.00 7105.94 $INDU  7441.02 7105.94  T114.78 -250.89 Jodds of Decline = 0 0%
YMDay  7425.00 7086.00 Ave Spread on BD 290.67
Possible HIGH for Buy Day 7621.03 7560.21 T574.71] 39% 40% Jbased on Ave Penetration of SSD of 12403 13521 StdD 43.85
Possible LOW for Buy Day 7184.08 7130.92 7161.551100% 95% Jbased on Ave Decline of 312,92 29408 StdD 168.79
Possible LOW for Buy Day 6943.30 6945.04 6963.26 | 55% 56% Jbased on Ave SS Day Violation on BD of 142,70 140.96 StdD 72.46
Tue, Feb 24 wilbe a Buy day. YM therefore has a 39%  chance of making a high above T7497.00 andupto 7621.03 based on Ave Penetration of SSD
therefore has a 100% chance of making & Low below 7497.00 anddownto T7184.08 hased on Ave Decline

therefore has a 55%  chance of making a Low helow 7086.00 anddownto 6943.30 hased on Ave S5 Day Yiolation on BD

oAy ' ‘ . rans =% PR ' 70




Tuesday February 24™ , 2009
Today was a Buy day. Markets went lower at the open just to reverse at the projected lows.
Markets then rallied to the previous day highs.
Tomorrow is a Sell day. We have already accomplished most of the average rally. Having

closed near the highs of the day we should test these highs tomorrow and possibly breached

them

TTT bata for tradin“ Us Indéx Futtires o‘n:

|Wednesday. February 25. 2009

an

therefore has a

24H Day JCurrent  High Low Last odds of Rally > 10 89%
The Buy Day HIGH was 77475 77475 77549 Only ES T74.75 743.25 769.00 24.00 Jodds of Rally > 20 64%
The Buy Day LOW was 74325 1st 74350 1st 744 689 $SPX 775.49 T44.69 77314 29.81 Jodds of Rally = 0 0%
ES Day 171475 743.50 Ave Spread on SD 3333
Possible HIGH for Sell Day 786.17 788.68 789.31) 54% 46% Jbased on Ave Penetration of BD of 11.42 13.93 Stdb 577
Possible HIGH for Sell Day 775.85 172,97 771.50 | 100% 94% Jbased on Ave Rally of 32.60 2947 StdD  17.37
Possible LOW for Sell Day 724.50 724,33 726.50) 57% 57% jbased on Ave Buy Day Violation on SD of 18.75 1917 StdD  8.54
Wed, Feb 25 willbe a Sell day. ES therefore has a 54%  chance of making a high above 77475 andupto 786.17  hased on Ave Penetration of BD
therefore has a 100% chance of making a high above 743.25 andupto 77585 based on Ave Rally
therefore has a 57% chance of making a Low below 743.25 anddownto 72450 based on Ave Buy Day Yiolation on SD
The 24 hour High has a 54% chance of being made  Last
Wed, Feb 25 will he a Sell day. ES Day therefore has a 46%  chance of making a high ahove 77475 andupto 788.68 hased on Ave Penetration of BD
therefore has a 94%  chance of making a high above 74350 andupto 77297  based on Ave Rally
therefore has a §7%  chance of making a Low below 743.50 anddownto 72433 based on Ave Buy Day Violation on SD
The Dax Sess High has : 53% chance of being made  1st
TF24h TFDay $Rut 244 | Day [Current | High Low Last odds of Rally > 10 83%
The Buy Day HIGH was 41310 41310 41317 Only TF 413.10 395.20 409.80 11.60 Jodds of Rally > 15 59%
The Buy Day LOW was 385.20 1st 39520 1st 396.89 $RUT 1347 396.89 41248 17.90 Jodds of Rally = 0 0%
TF Day 413.10 395.20 Ave Spread on SD 122,02
Possible HIGH for Sell Day 421.39 422.31 422,271 50% 48% jbased on Ave Penetration of BD of 8.29 9.21 StdD 376
Possible HIGH for Sell Day 416.91 415.52 414.58 1100% 96% Jbased on Ave Rally of 21.7 20,32 StdD  11.18
Possible LOW for Sell Day 383.33 383.21 385.80) 57% 57% Jbased on Ave Buy Day Violation on SD of 11.87 11.99 StdD 5.28
Wed, Feb 25 will be a Sell day. TF therefore has a 50%  chance of making a high above 41310 andupto 421.39  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 39520 andupto 416.91  based on Ave Rally
therefore has a 57%  chance of making a Low below 395.20 anddownto 383.33 hased on Ave Buy Day Yiolation on SD
The 24 hour High has a 56% chance of being made  1st
Wed, Feb 25 willbe a Sell day. TF Day therefore has a 48%  chance of making a high above 41310 andupto 422.31  based on Ave Penetration of BD
therefore has a 96% chance of making a high ahove 395.20 andupto 415.52  based on Ave Rally
therefore has a 57%  chance of making a Low helow 39520 anddownto 383.21 hased on Ave Buy Day Violation on SD
The Day sess High has : 54% chance of being made  1st
HO 24h HQ Day $HDX | 24H Day JCurrent  High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 1176.75 1176.75 1176.56 Only Ho 1176.75 1133.00 1163.75 28.00 Jodds of Rally > 25 76%
The Buy Day LOW was 1133.00 1st 1134.75 1st 1136.14 $NDX  1176.56 113614 117145 4248 Jodds of Rally = 0 0%
HO Day  1176.75 113475 Ave Spread on SD 54.03
Possible HIGH for Sell Day 1197.13 1198.28 1197.96 | 48% 46% Jbased on Ave Penetration of BD of 20.38 2153 StdD  8.77
Possible HIGH for Sell Day 1181.75 1179.03 1177.68 | 100% 95% Jbased on Ave Rally of 48.75 4428 StdD 2430
Possible LOW for Sell Day 1105.32 1105.86 1108.22 ] 58% 57% Jbased on Ave Buy Day Violation on SD of 27.68 28.89 StdD 12.66
Wed, Feb 25 willbe a Sell day. HO therefore has a 48%  chance of making a high above 1176.75 andupto 119713  based on Ave Penetration of BD
therefore has a 100% chance of making a high ahove 1133.00 andupto 1181.75 hased on Ave Rally
therefore has a 58%  chance of making a Low helow 1133.00 anddownto 1105.32 based on Ave Buy Day Yiolation on SD
The 24 hour Hiﬁh has a 50% chance of being made 1st
Wed, Feb 25 will he a Sell day. NO Day therefore has a 46%  chance of making a high ahove 1176.75 andupto 1198.28 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 13475 andupto 1179.03  based on Ave Rally
therefore has a 57% chance of making a Low below 113475 anddownto 1105.86 bhased on Ave Buy Day Violation on SD
The Day sess High has 52% chance of being made  Last
YM 24h YM day $INDU J 24H  Day JCurrent  High Low Last odds of Rally > 100 85%
The Buy Day HIGH was 7366.00 7366.00 737897 YM 7366.00 7101.00  7305.00 189.00 Jodds of Rally > 150 67%
The Buy Day LOW was 7101.00 1st 7101.00 1st 7114.30 $INDU | 7378.97 711430 7350.94 236.16 Jodds of Rally = 0 0%
YM Day  7366.00 7101.00 Ave Spread on SD 1290.67
Possible HIGH for Sell Day 7474.60 T7488.18 7502.24) 51% 45% jbased on Ave Penetration of BD of 108.60 12218 StdD 52.#
Possible HIGH for Sell Day 7381.43 735717 7359.50 1 100% 95% jbased on Ave Rally of 280.43 25617 StdD 149.77
Possible LOW for Sell Day 6951.59 6942.07 6953.95] 59% 58% Jbased on Ave Buy Day Violation on SD of 149.41 158.93 StdD 69.35
Wed, Feb 25 will he a Sell day. YM therefore has a 51% chance of making a high above 7366.00 andupto 747460 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 7101.00 andupto 7381.43 hased on Ave Rally
59% chance of making a Low below 7101.00 and downto 6951.59 based on Ave Buy Day Violation on SD




Wednesday February 25" , 2009

Today was a perfect example of a Sell (confusing) day, but the markets managed to make a
higher high anyway. On ES 2 short trades were possible at the TTT MA levels and with MTP

signals.

Tomorrow is SS day. With the correction of the last hour markets are in the middle of the
possible 3 day rally. So at this point it could go either way.

TTT Data for trading US Index Futures on:

IWednesday. February 25. 2009

24H  Day JCurrent  High Low Last odds of Rally > 10 89%
The Buy Day HIGH was 774.75 774.75 77549 Only ES T74.75 743.25 769.00 24.00 Jodds of Rally > 20 64%
The Buy Day LOW was 743.25 1st 743.50 1st 744 69 $SPX 175.49 T44.69 77314 29.81  Jodds of Rally = 0 0%
ES Day 17475 743.50 Ave Spread on SD 33.33
Possible HIGH for Sell Day 786.17 788.68 789.31) 54% 46% Jbased on Ave Penetration of BD of 1142 1393 StdD 577
Possible HIGH for Sell Day 775.85 172,97 77150 §100% 94% Jbased on Ave Rally of 32.60 2947 StdD 1737
Possible LOW for Sell Day 724.50 724.33 726.50) 57% 57% Jbased on Ave Buy Day Violation on SD of 18.75 1917 StdD 8.54
Wed, Feb 25 willbe a Sell day. ES therefore has a 54% chance of making a high above 77475 andupto 78617  hased on Ave Penetration of BD
therefore has a 100% chance of making a high above 74325 andupto 775.85 based on Ave Rally
therefore has a 57% chance of making a Low helow 743.25 anddownto 72450 based on Ave Buy Day Yiolation on SD
The 24 hour High has a 54% chance of being made  Last
Wed, Feb 25 will be a Sell day. ES Day therefore has a 46%  chance of making & high above 77475 andupto 788.68  bhased on Ave Penetration of BD
therefore has a 94%  chance of making & high above T743.50 andupto 177297  hased on Ave Rally
therefore has a 57%  chance of making a Low helow 743.50 anddownto 72433 based on Ave Buy Day Violation on SD
The Day sess High has 53% chance of heing made  1st
TF2ah TFDay $Rut § 244  Day [Current  High Low Last odds of Rally > 10 33%
The Buy Day HIGH was 41310 41310 41317 Only TF 413.10 395.20 409.80 11.60 Jodds of Rally > 15 59%
The Buy Day LOW was 385.20 1st 395.20 1st 396.89 $RUT 41317 396.89 41248 17.90 Jodds of Rally = 0 0%
TF Day 413.10 395.20 Ave Spread on SD 122,02
Possible HIGH for Sell Day 421.39 2231 422.27] 50% 48% Jbased on Ave Penetration of BD of 8.29 9.21 StdD  3.76
Possible HIGH for Sell Day 416.91 415.52 41458 1100% 96% Jbased on Ave Rally of 21.71 20.32 StdD 1118
Possible LOW for Sell Day 383.33 383.21 385.80] 57% 57% Jbased on Ave Buy Day Violation on SD of 11.87 11.99 StdD  5.28
Wed, Feb 25 will be a Sell day. TF therefore has a 50% chance of making a high above #3140 andupto 421.39  hased on Ave Penetration of BD
therefore has a 100% chance of making a high above 395.20 andupto #16.91  based on Ave Rally
therefore has a 57%  chance of making a Low helow 395.20 anddownto 383.33 based on Ave Buy Day Violation on SD
The 24 hour High has a 56% chance of being made  1st
Wed, Feb 25 will be a Sell day. TF Day therefore has a 48%  chance of making & high above 41310 andupto 422.31  based on Ave Penetration of BD
therefore has a 96%  chance of making & high above 39520 andupto 41552 hased on Ave Rally
therefore has a 57%  chance of making a Low below 39520 anddownto 383.21 based on Ave Buy Day Violation on SD
The Day sess High has 54% chance of being made  1st
HO 24h HQ Day $NDX § 24H Day JCurrent  High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 1176.75 1176.75 1176.56 Only Ho 1176.75 1133.00 1163.75 28.00 Jodds of Rally > 25 76%
The Buy Day LOW was 1133.00 1st 1134.75 1st 1136.14 $NDX  1176.56 113614 117145 4248 |odds of Rally= 0 0%
HO Day | 1176.75 1134.75 Ave Spread on SD 5403
Possible HIGH for Sell Day 1197.13 1198.28 1197.96 | 48% 46% Jbased on Ave Penetration of BD of 20.38 2153 StdD  8.77
Possible HIGH for Sell Day 1181.75 1179.03 1177.68 | 100% 95% Jbased on Ave Rally of 4875 4428 StdD 2430
Possible LOW for Sell Day 1105.32 1105.86 1108.22 | 58% 57% jbased on Ave Buy Day Violation on SD of 27.68 28.89  StdD  12.66
Wed, Feb 25 will be a Sell day. NO therefore has a 48%  chance of making & high above 1176.75 andupto 119713 hased on Ave Penetration of BD
therefore has a 100% chance of making a high above 1133.00 andupto 1181.75  based on Ave Rally
therefore has & 58%  chance of making a Low helow 1133.00 and downto 110532 based on Ave Buy Day Violation on SD
The 24 hour Hiﬁh has a 50% chance of being made  1st
Wed, Feb 25 wil be a Sell day. HO Day therefore has a 46%  chance of making & high above 176.75 andupto 1198.28 based on Ave Penetration of BD
therefore has a 95%  chance of making & high above 13475 andupto 1179.03  based on Ave Rally
therefore has a 57%  chance of making a Low helow 113475 anddownto 1105.86 based on Ave Buy Day Violation on SD
The Day sess High has : 52% chance of being made  Last
YM 24h YM day $INDU | 24H Day JCurrent  High Low Last odds of Rally > 100 85%
The Buy Day HIGH was 7366.00 7366.00 737897 Oonlyj YM 7366.00 7101.00  7305.00 189.00 Jodds of Rally > 150 67%
The Buy Day LOW was 7101.00 1st 7101.00 1st 7114.30 $INDU | 7378.97 7114.30 7350.94 236.16 Jodds of Rally= 0 0%
YM Day  7366.00 7101.00 Ave Spread on SD 129067
Possible HIGH for Sell Day T474.60 T7488.18 7502.24] 51% 45% Jbased on Ave Penetration of BD of 108.60 12218 StdD 52.41
Possible HIGH for Sell Day 7381.43 135747 7359.50 | 100% 95% Jbased on Ave Rally of 280.43 25617 StdD 149.77
Possible LOW for Sell Day 6951.59 6942.07 6953.95] 59% 58% Jbased on Ave Buy Day Violation on SD of 149.41 158.93 StdD 69.35
Wed, Feb 25 willbe a Sell day. YM therefore has a 51%  chance of making a high ahove 7366.00 andupto T7474.60 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 7101.00 andupto 7381.43 based on Ave Rally
therefore has a 59%  chance of making a Low below 7101.00 anddownto 6951.59 based on Ave Buy Day Violation on SD




Thursday February 26" , 2009
Today was a perfect SS day. We gaped up and failed to take out yesterday's high. This was
also the 3 day rally projected area. We then crawled down all day to go test the previous low.
Tomorrow is a Buy day. We still have a bit of room to go on the Decline side, and having
closed near the lows, we should retest these lows before the rally begins.

TTT Data for trading US Index Futures on:  |Friday, February 27, 2009

Current  High Low Last odds of Decline >10  91%
Only ES 179.00 750.25 752.00 -9.50 Jodds of Decline »>20  73%
$SPX 179.42 151.75 752.83 -12.07 Jodds of Decline= 0 0%

The SellShort Day HIGH was
The SellShort Day LOW was

779.00 1st 779.00 1st 779.42
75025 75025

ES Day 779.00 750.25 Ave Spread on BD 33.28

Possible HIGH for Buy Day 79442 794.56 40% fbased on Ave Penetration of SSD of 1542 1556 StdD 5.69
Possible LOW for Buy Day 742.90 745.34 748.16 1100% 95% Jbased on Ave Decline of 36.10 33.66 StdD 19.56
Possible LOW for Buy Day 73414 734.34 736.04] 58% 59% Jbased on Ave SS Day Violation on BD of 16.11 1591 StdD  8.31
Fri,Feb 2T wilbea Buy day. ES therefore has a 40%  chance of making a high above 779.00 andupto 79442  based on Ave Penetration of SSD

therefore has a 100% chance of making & Low below 779.00 anddownto 74290 based on Ave Decline

therefore has a 58% chance of making a Low below 750.25 anddownto 73414 basedon Ave SS Day Violation on BD
The 24 hour Low has & 58% chance of being made  1st
Fri,Feb 2T  wilbe a Buy day. ES Day thereforehas a 40%  chance of making a high above 779.00 andupto 79456  hased on Ave Penetration of SSD

therefore has & 95%  chance of making & Low helow 779.00 anddownto 74534 hased on Ave Decline

therefore has a 59%  chance of making a Low below 750.25 anddownto 73434 based on Ave SS Day Violation on BD

The Day sess Low has 56% chance of being made  1st

408,80 1st 40B.60 1st 406.69
39120 39120

24H  Day JCurrent  High Low Last odds of Decline > 10  84%
Only TF 406.80 391.20 393.90 -4.00 Jodds of Decline >15  66%
$RUT 406.69 392.68 392,95 -8.49 Jodds of Decline = 0 1%

The SellShort Day HIGH was
The SellShort Day LOW was

TF Day 406.60 391.20 Ave Spread on BD 21.96

Possible HIGH for Buy Day 416.72 416.42 40% 39% [based on Ave Penetration of SSD of 9.92 9.82 StdD 3.55
Possible LOW for Buy Day 383.26 384.67 387.29] 99% 98% Jbased on Ave Decline of 2354 2193 StdD 12.31
Possible LOW for Buy Day 382.02 381.75 383.78] 58% 57% Jbased on Ave SS Day Violation on BD of 9.18 9.45 StdD 484
Fri,Feb 2T  wilbe a Buy day. TF therefore has a 40%  chance of making a high above 406.80 andupto 416,72  based on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 406.80 anddownto 383.26 based on Ave Decline

therefore has a 58%  chance of making a Low below 391.20 anddownto 382.02 basedon Ave SS Day Yiolation on BD

| The 24 hour Low has a 56% chance of being made  1st

Fri,Feb 2T  wilbea Buy day. TF Day therefore has a 39%  chance of making a high above 406.60 andupto 416.42  based on Ave Penetration of SSD

therefore has a 98%  chance of making a Low below 406.60 anddownto 38467 based on Ave Decline

therefore has a 57%  chance of making a Low below 391.20 anddownto 38175  based on Ave SS Day Violstion on BD
The Day sess Low has 63% chance of being made  1st

HO 24h HO Day $HDX J 24H  Day JCurrent  High Low Last odds of Decline »20  93%
The SellShort Day HIGH was 1175.00 1st 1175.00 1st 117477 Only HO 1175.00 112675 1131.25 -22,75 Jodds of Decline > 25  §2%
The SellShort Day LOW was 112675 112675 1127.10 $HDX | 117477 112710 112710 -33.73  Jodds of Decline = 0 1%
HO Day  1175.00 1126.75 Ave Spread on BD 53.98

Possible HIGH for Buy Day 1192.57 1192.96 1193.04] #4% 41% Jbased on Ave Penetration of SSD of 1757 17.96 StdD T7.08
Possible LOW for Buy Day 1119.12 1124.31 1126.95] 99% 98% Jbased on Ave Decline of 55.88 50.69 StdD 27.93
Possible LOW for Buy Day 1105.11 1104.02 1104.01] 55% 54% jbased on Ave SS Day Violation on BD of 21.64 2273 StdD 10.36
Fri,Feb 2T wilbea Buy day. HO therefore has a 4%  chance of making a high above 1175.00 andupto 1192.57 hased on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 1175.00 anddownto 111912 hbased on Ave Decline

therefore has a 55%  chance of making & Low helow 1126.75 and downto 110511 based on Ave SS Day Violation on BD
The 24 hour Low has & 57% chance of beinﬁ made  1st
Fri,Feb 2T  wilbe a Buy day. HO Day therefore has a #1%  chance of making a high above 1175.00 and up to 119296 based on Ave Penetration of SSD

therefore has a 98%  chance of making a Low below 1175.00 anddownto 112431 based on Ave Decline

therefore has a 54% chance of making a Low below 1126.75 anddownto 110402 based on Ave SS Day Violation on BD

The Day sess Low has 63% chance of being made  1st

YM 24h YM day $INDU | 24H  Day Current  High Low Last odds of Decline > 100  89%
The SellShort Day HIGH was 7393.00 1st 7393.00 1st 7402.31 Onlyf YM 7393.00  T7158.00  7180.00 -48.00 Jodds of Decline > 150 76%
The SellShort Day LOW was 7158.00 7158.00 717356 $INDU | 7402.31 7173.56  7182.08 -88.81 |Jodds of Decline=0 0%

YM Day  7393.00 7158.00 Ave Spread on BD 290.11
Possible HIGH for Buy Day 7517.03 7528.21 7536.00] 38% 39% jbased on Ave Penetration of SSD of 12403 13521 StdD 43.85
Possible LOW for Buy Day 7079.24 7098.61 7122.36 ] 100% 95% Jbased on Ave Decline of 313.76 29439 StdD 169.45
Possible LOW for Buy Day 7015.30 7017.04 7030.88] 55% 56% jbased on Ave SS Day Violation on BD of 142,70 140.96 StdD 72.46
Fri,Feb 2T  wilbe a Buy day. YM therefore has a 38%  chance of making & high above 7393.00 andupto 7517.03  hased on Ave Penetration of SSD
therefore has & 100% chance of making & Low below 7393.00 anddownto 7079.24 hased on Ave Decline

therefore has a 55%  chance of making a Low below 7158.00 anddownto T7015.30 hased on Ave SS Day Yiolation on BD



Friday February 27", 2009
Today was a Buy day. Markets opened at the projected lows today and rallied for most of the
day. Rally failed at the previous day low and pulled all the way back down to the lows .

Monday will be a Sell day. We normally should get a rally on a sell day and having closed on
the lows today, we should probably get a lower low and rally from there.

TTT Data for trading US Index Futures on:

IMonday. March 02. 2009

24H | Day JCurrent | High Low Last odds of |Rally = 10 89%
The Buy Day HIGH was TaE.00 Ta0.7S Only ES T56.00 T29.50 73425 T.75| Jodds of |Rally > 20 65%
Thie Buey Diary LW weas 72950 Last 73250 Last $SPX T51.27 T34.52 73509 -17.74 Jodds of Rally = 0 1%
ES Day T50.75 132,50 Ave Spread on SOv 133.28
Pogsible HIGH for Sell Day T6T.29 T64.48 55% 46% Jbased on Ave Penetration of BD of 11.29 1373 StdD 577
Possible HIGH for Sell Day T62.14 T62.04 100% 94% Jbased on Ave Rally of 3264 29.54 StdD 17.42
Possible LOW for Sell Day T10.75 713.33 51%  57% gbased on Ave Buy Day Violation on SD of 18,15 1917  StdD 8.54
Mon, Mar 02 wilbe a Sell day. ES therefore haz a 55%  chance of making a high above 756.00 and upto T61.29  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 729.50 andupto T62.14  based on Ave Rally
therefare has a 51%  chance of making & Low below 72950 and downto T10.75  based on Ave Buy Day Wiolstion on SD
The 24 hour High has a 49% chance of being made 1st
Mon, Mar 02 wilbe a Sell day. ES Day therefore has a 46%  chance of making & high above T50.75 and upto 76448  based on Ave Penetration of BD
therefore has a 94%  chance of making a high above T32.50 andupto T62.04  based on Ave Rally
therefore has a 57%  chance of making & Low below 73250 anddownto 71333 based on Ave Buy Day Yiolation on 5D
The Day =ezz High has 53% chance of being made 1t
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odis of |Rally = 10 83%
The Buy Day HIGH was 39820 39820 397 B4 Only TF 398.20 318340 39250 140 Jodds of Rally = 15 L
Thie Buey Diary LW weas 35340 1st J359.60 1st 356 .59 $RUT 397.64 386.69 389.02  -3.93| Jodds of Rally = 0 1%
TF Day 198.20 385.60 Ave Spread on SO [21.96
Possible HIGH for Sell Day 406.49 HT.H 406.74] 49%  4T% Jbased on Ave Penetration of BD of 8§29 21 StdD 3T6
Possible HIGH for Sell Day 405.05 405.86 404.34)100% 96% Jbased on Ave Rally of 21.65 2026 StdD 1119
Possible LOW for Sell Day 371,72 373.80 375.76] 58% 58% Jbased on Ave Buy Day Violation on 5D of 11.68 1180  StdD 527
Mon, Mar 02 wilbe s Sell day. TF therefore has a 49%  chance of making a high above 398.20 and upto 406,49  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 383.40 andupto 405.05  based on Ave Rally
therefore has a 58%  chance of making a Low below 38340 anddownto 3T1.72  based on Ave Buy Day Yiolation on S0
The 24 hour High has a 56% chance of being made 1st
Mon, Mar 02 wilbe a Sell day. TF Day therefore has a 47%  chance of making & high above 398.20 andupto T4 based on Lve Penetration of BD
therefore has a 96%  chance of making a high above 385.60 andupto 405.86  based on Ave Rally
therefore has a 58%  chance of making & Low below 385.60 anddownto 373.80  basedon Ave Buy Day Yiolation on 5D
The Day sess High has 53% chance of being made st
H 24h HG Day $HDX J 24H | Day JCurrent | High Low Last odds of |Rally > 20 2%
The Buy Day HIGH was 113875 113575 113545 Only Ha 1138.75 M0T.25 11100 1525 Jodds of Rally = 25 T6%
The Buey Diay LW weas 1107.25 Last 1112.00 1st 111212 HDX | 113545 11242 11163% 1011 Jodds of Rally = 0%
HO Day 113575 111200 Ave Spread on SO |53.98
Possible HIGH for Sell Day 1158.86 1156.98 1156.54] 48% 46% Jbased on Ave Penetration of BD of 2011 M.23 SdD 877
Possible HIGH for Sell Day 1156.03 1156.33 115373 100% 95% fbased on Ave Rally of 48.78 4433 StdD 2437
Possible LOW for Sell Day 1079.57 108311 108420 58% 57% Qbased on Ave Buy Day Violation on SD of 27.68 2389  StdD 1266
Mon, Mar 02 wilbe s Sell day. HO therefore has a 48%  chance of making a high above 1138.75 and upto 1158.86  hased on Ave Penetration of BD
therefare has a 100% chance of making & high above 1107.25 and upto 1156.03  hased on Ave Rally
therefore has a 58%  chance of making a Low below 1107.25 and downto 1079.57 hased on Ave Buy Day Yiolstion on SD
The 24 hour High has a 47% chance of being made Last
Mon, Mar 02 wil be a Sell day. HO Day therefore has a 46%  chance of making & high abowve 1135.7% and upto 1156.98  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 111200 and upto 1156.33  hased on Ave Rally
therefore has a 57%  chance of making & Low below 111200 and downto 108311  hased on Ave Buy Day Yiolation on 5D
The Day sess High has 53% chance of being made Last
YM 24h M day $INDU | 24H | Day JCurrent | High Low Last odds of |[Rally > 100 B5%
The Bury Day HIGH weas T205.00 T185.00 T195.46 Only] YM T205.00 TH200  TO52.00 12600 Jodds of Rally = 150 68%
The Buey Diay LW weas T012.00 Last TO20.00 1st 703362 $INDU | T195.46 T033.62  T062.93 11315 Jodds of Rally = 0 0%
VM Day  T135.00 T020.00 Ave Spread on SO [290.11
Possible HIGH for Sell Day T311.96 T305.02 T¥6.41] 52% 45% Jbased on Ave Penetration of BD of 106.96 12002 StdD 524
Possible HIGH for Sell Day T292.53 T276.53 T279.29100% 95% Jbased on Ave Rally of 280.53 25653 StdD 15013
Possible LOW for Sell Day 862,59 6861.07 6873.27] 59% 58% Rbased on Ave Buy Day Violation on 5D of 149.41 15893 StdD 69,35
Mon, Mar 02 wilbe a Sell day. VM therefore has a 52%  chance of making & high above T205.00 and upto T¥1.96 hased on Ave Penetration of BD
therefare has a 100%  chance of making a high above THM2.00 and upto T7292.53  baszed on Ave Rally
therefore has a 59%  chance of making & Low below T¥2.00 and downto 686259 hased on Ave Buy Day Yiolstion on SD




Monday March 2™ | 2009

Today was a Sell day. We failed to get a Rally on the Day session. This is only the 7th time it
has happened in last 14 months. TVGR took effect and prevented the rally.
Tomorrow is a SS day. We still have excellent odds of getting above the Buy day low, in order

to get a Positive 3 day Rally.

TTT Data for trading US Index Futures on:

ITuesday, March 03. 2009

24H  Day JCurrent  High Low Last
The Sell Day HIGH was 73373 1st 724.25 18t 72857 Only ES 13374 698,75 T05.50  -28.7%
The Sell Day LOWY was B38.75 £98.75 B33.70 $SPX 129,57 699.70 o052 -34.27
The Buy Day LOW was 72950 73250 73452 ES Day 724.25 698.75 Ave Spread on 550 133,28
Possible HIGH for Sell Short Day T44.86 T36.18 TH.32] 48% 4% Ibased on Ave Penetration of SD of 11.11 11.93  StdD 5.65
Possible HIGH for Sell Short Day 166.63 166,39 T6T.20) 85% 3$2% [based on Ave 3 Day Rally of 3113 3389 StdD 1947
Possible LOW for Sell Short Day 685.06 633.58 685.37] 56% 54% Jbased on Ave of Sell Day Violation on 55 days of 13.6% 1547 StdD  6.04
Tue, Mar 03 wilbea  SellShort  day. ES therefare has & 48%  chance of making & high above 73375 andupto T4L86  bazed on Ave Penetration of SD
therefare has & 85%  chance of making a high above 12950  and up to T66.63  baszedon Ave 3 Day Rally
therefore has & 56%  chance of making a Low below 698.75 anddownto 68506  bazed on Lve of Sell Day Yidlstion on S5 days
The 24 hour High haz 2 53% chance of being made 15t
Tue, Mar 03 wilbea  SellShort  day. ES Day therefore haz a A4¥%  chance of making a high ahove 12425 andupto 736,18  baszed on Ave Penetration of 5D
therefore has & 82%  chance of making a high above 73250 andupto 766.39  bazed on Ave 3 Day Rally
therefare has & 54%  chance of making & Low below 698.75 anddownto 68358  based on Ave of Sell Day Yidlstion on S5 days
The Da: SEES Hiﬁh has 50% chance of being made ~ 1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 386.20 1st 353.30 1st 389.01 Only TF 386.20 366.50 369.60  -15.90
The Sell Day LOWY was 366.50 3E6.50 36780 $RUT 389,01 367.80 367.80 -21.22
The Buy Day LOW was 38340 38560 38669 TF Day 383.30 366.50 Ave Spread on 550 | 21.96
Possible HIGH for Sell Short Day 39377 IMAT 396.41 | 46% 43% Ibased on Ave Penetration of SD of T.57 737 StdD 349
Possible HIGH for Sell Short Day 407.38 407.79 408.38] 37% 36% Ibased on Ave 3 Day Rally of 2398 2219 StdD 124
Possible LOW for Sell Short Day 357.12 356.45 358.204 52% 48% Jbased on Ave of Sell Day Violation on 55 days of .38 1005 StdD 381
Tue, Mar 03 wilbea  SellShort  day. TF therefare has & 46%  chance of making & high above 386.20  and up to 39377  bazed on Ave Penetration of SD
therefare has & 87%  chance of making a high above 38340 and up to 407,38 baszed on Ave 3 Day Rally
therefore has & 52%  chance of making a Low below 366.50 anddownto 3572 based on Ave of Sell Day Vidlation on S5 days
The 24 hour High haz 2 47% chance of being made Last
Tue, Mar 03 wilkhea  SellShort  day. TF Day therefore haz a 43%  chance of making a high above 38330 andupto 3T baszed on Ave Penetration of 5D
therefore has & 86%  chance of making a high sbove 385.60 andupto 0779 based on &ve 3 Day Rally
therefare has & 48%  chance of making & Low below 366.50 anddownto 35645 based on Ave of Sell Day Yidlstion on S5 days
The Da: eSS Hiﬁh has 56 chance of being made  Last
HO 24h HG Day $HDX 24H  Day JCurrent  High Low Last
The Sell Day HIGH was 1116.00 1st 1116.00 1st 1116.22 Only Ha 1116.00 107425 1086.75  -30.25
The Sell Day LOWY was 1074.25 1074.25 1074.79 $HDX | 1116.22 107479 1076.67  -40.32
The Buy Day LOW was 110725 1112.00 111212 HO Day | 1116.00 1074.25 Ave Spread on 55D |53.9%
Possible HIGH for Sell Short Day 1134.85 1135.33 1135.13] 52% 48% Jbhased on Ave Penetration of 5D of 18.85 19.33 StdD  9.32
Possible HIGH for Sell Short Day 1164.15 1163.59 1161.75] 86% 8§5% Jbased on Ave 3 Day Rally of 56.90 51.59 StdD 27.92
Possible LOW for Sell Short Day 105077 1049.89 1052.83] 53% 52% Qhased on Ave of Sell Day Violatien on 55 days of 2348 2436 StdD  9.05
Tue, Mar 03 wilbhea  SellShort  day. HO therefare has & 52%  chance of making & high above 1116.00 and up to 113485  based on Ave Penetration of SD
therefare has & 87%  chance of making a high above 10725 andupto 116415  based on Ave 3 Day Rally
therefore has & 53%  chance of making a Low below 107425 and downto 1050.77  hased on Ave of Sell Day Violstion on S5 days
The 24 haour High has & 51% chance of being made 15t
Tue, Mar 03 wilbhea  SellShort  day. HO Day therefore haz a 48%  chance of making a high above 116.00  and up to 1135.33  based on Ave Penetration of S0
therefore has & 85%  chance of making a high above AMM2.00 and up to 1163.59  based on Ave 3 Day Rally
therefare has & 52%  chance of making & Low below 107425 and dowwnto 1049.8%  haszed on Ave of Sell Day Violstion on 55 days
The Day sess High has 53% chance of being made Last
YM 24h YM day $INDU  § 24H | Day JCurrent  High Low Last
The Sell Day HIGH was 700,00 1st G966.00 1st 705585 Oonly] YM T050.00 6740.00 679000 -262.00
Thee Sell Cay LOWY was 6740.00 5740.00 673517 $INDYU | T058.95 675517 6763.29 -299.64
The Buy Day LOWY was 7012.00 7020.00 03362 Y Day  6966.00 6740.00 Ave Spread on S50 | 290.11
Possible HIGH for Sell Short Day T140.00 7059.68 T156.18] 47% 44% [based on Ave Penetration of SD of H0.00  93.68 StdD 46.65
Possible HIGH for Sell Short Day T325.85 7306.02 T315.48] 86% §4% Jbased on Ave 3 Day Rally of 31335 286.02 StdD 16547
Possible LOW for Sell Short Day 6612.71 661428 6636.63] 53% 55% Qhased on Ave of Sell Day Violatien on 55 days of 1271.29 12512 StdD 5323
Tue, Mar 03 wilbea  SellShort  day. Y therefore has & 4%  chance of making a high above T050.00 and upto T140.00  based on Ave Penetration of S0
therefare has & 87%  chance of making a high above THM2.00 andupto T325.85 based on Ave 3 Day Rally
therefare has a 53%  chance of making a Low helow 6740.00 and downto 661271  hased on Ave of Sell Day Yiolstion on 55 days




Tuesday March 3™, 2009

Today was a SS day. This strong bear market made for a failed 3 day rally.

Tomorrow is a Buy day. We have a good part of the decline is already in place but still has
room to go down before we can attempt a rally.

TTT Data for trading US Index Futures on:  |Wednesday. March 04, 2009

24H Day JCurrent  High Low Last odds of Decline > 10 91%
The SeliShort Day HIGH was 715.25 1st 712.00 1st 71167 Only] ES 715.25 688.75 689.50 -16.00 Jodds of Decline >20  73%
The SellShort Day LOVY was 688.75 685.75 £92.30 $SPX 111.67 692.30 696.33  -4.49 Jodds of Decline=0 0%
ESDay 712,00 688.75 Ave Spread on BD 33.21

Possible HIGH for Buy Day 730.67 121.56 121.53| 40% 40% Jbased on Ave Penetration of SSD of 1542 1556 StdD 5.69
Possible LOW for Buy Day 679.02 678.21 680.271100% 95% Jbased on Ave Decline of 3623 3379 StdD 19.65
Possible LOW for Buy Day 672.56 672.81 676.57] 58% 59% Jbased on Ave SS Day Violation on BD of 1619 1594 StdD 8.36
Wed, Mar 04 will be a Buy day. ES therefore has a 40%  chance of making a high ahove 715.25 andupto 730.67 based on Ave Penetration of SSD

therefore has & 100% chance of making & Low below 715.25 anddownto 679.02 based on Ave Decline

therefore has & 58%  chance of making a Low below 688.75 anddownto 67256 based on Ave SS Day Violation on BD

The 24 hour Lo has a 57% chance of being made  1st
Wed, Mar 04 will be a Buy day. ES Day therefore has a 40%  chance of making a high above 71200 andupto 721.56  based on Ave Penetration of SSD

therefore has a 95%  chance of making a Low helow 71200 anddownto 678.21  based on Ave Decline
therefore has a 59%  chance of making a Low below 688.75 anddownto 67281 based on Ave SS Day Violation on BD
The Day sess Low has 55% chance of being made  1st

'Tqu!, U330
376,30 1st
356,70

m it

37258

373.80 1st
356.70

24H Day fCurrent  High Low Last odds of Decline >10  84%
TF 376.30 356.70 357.80 -12.50 Jodds of Decline > 15  67%

$RUT 372.58 360.62 361.01  -6.79 |odds of Decline=0 1%

TF Day 373.80 356.70 Ave Spread on BD 21.93

The SellShort Day HIGH was
The SellShort Day LOW was

Possible HIGH for Buy Day 386.22 383.62 40% 39% Jbased on Ave Penetration of SSD of 9.92 9.82 StdD 3.55
Possible LOW for Buy Day 352.76 351.88 353.18] 99% 98% jbased on Ave Decline of 2354 2192 StdD 1234
Possible LOW for Buy Day 341.55 341.31 351.77) 58% 57% Jbased on Ave SS Day Violation on BD of 915 9.39  StdD 485
Wed, Mar 04 will be a Buy day. TF therefore has a 40%  chance of making a high above 376,30 andupto 386.22  hased on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 376,30 anddownto 352.76 hased on Ave Decline

therefore has a 58% chance of making & Low below 356,70 anddownto 347.55 hased on Ave SS Day Yiolation on BD
The 24 hour Low has & 57% chance of beinc.: made  1st
Wed, Mar 04 will be a Buy day. TF Day therefore has a 39%  chance of making & high above 373.80 andupto 383.62  hased on Ave Penetration of SSD

therefore has a 98%  chance of making a Low helow 373.80 anddownto 351.88 based on Ave Decline

therefore has a 57% chance of making & Low below 356,70 anddownto 347.31 hasedon Ave SS Day Yiolation on BD

The Day sess Low has 63% chance of being made  1st

HO 24h HQ Day

1102.25 1st 1102.25 1st 110210
1068.00 1068.00

24H  Day JCurrent  High Low Last odds of Decline >20  93%

Ho 1102.25  1068.00 107225 -13.75 Jodds of Decline »25  82%
$HDX | 1102100 107242 1080.67 4.00 Jodds of Decline = 0 1%

N0 Day ~ 1102.25 1068.00 Ave Spread on BD 53.78

The SellShort Day HIGH was
The SellShort Day LOW was

Possible HIGH for Buy Day 1119.82 1120.21 1120.37) 4% 41% [based on Ave Penetration of SSD of 17.57 17.96 StdD 7.08
Possible LOW for Buy Day 1046.25 1051.44 105413 99% 98% [based on Ave Decline of 56.00 50.81 StdD 28.05
Possible LOW for Bla/ Day 1046-.40 1045.42 1049.48 ] 55% 54% Jbased on Ave SS Day Violation on BD of 21.60. 22.58 StdD  10.39
Wed, Mar 04 will be a Buy day. HO therefore has a 4%  chance of making a high above 1102.25 andupto 1119.82 hased on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 1102.25 anddownto 1046.25 based on Ave Decline

therefore has a 55%  chance of making a Low below 1068.00 and downto 1046.40 based on Ave SS Day Violation on BD
The 24 hour Low has a 56% chance of being made  1st
Wed, Mar 04 will be a Buy day. HO Day therefore has a 41%  chance of making a high above 1102.25 andupto 1120.21  hased on Ave Penetration of SSD

therefore has a 98%  chance of making a Low below 1102.25 anddownto 1051.44 hased on Ave Decline

therefore has a 54% chance of making & Low below 1068.00 and downto 1045.42 based on Ave SS Day Yiolation on BD
The Day sess Low has 63% chance of being made  1st

YM 24h YM day $INDU | 24H  Day JCurrent  High Low Last odds of Decline > 100  89%
The SeliShort Day HIGH was 6877.00 1st £546.00 1st £855.29 Only] YM 6877.00  6662.00  6665.00 -125.00 Jodds of Decline > 150 76%
The SeliShort Day LOWY was £662.00 £662.00 670563 $INDU | 6855.29  6705.63  6726.02 -37.27 |odds of Decline=0 0%
YM Day  6846.00 6662.00 Ave Spread on BD 289.37

Possible HIGH for Buy Day 7001.03 6981.21 6988.98) 38% 39% [based on Ave Penetration of SSD of 12403 13521 StdD 43.85
Possible LOW for Buy Day 6562.57 6550.78 6574.46 1100% 95% Jbased on Ave Decline of 31443 29522 StdD 170.04
Possible LOW for Buy Day 6519.24 6521.09 6563.00 ] 55% 56% Jbased on Ave SS Day Violation on BD of 142,76 14091 StdD T72.70
Wed, Mar 04 will be a Buy day. YM therefore has & 38%  chance of making & high above 6877.00 andupto 7001.03  based on Ave Penetration of SSD

therefore has & 100% chance of making & Low below 6877.00 anddownto 6562.57 hased on Ave Decline

therefore has & 55%  chance of making a Low helow 6662.00 anddownto 6519.24 hased on Ave SS Day Yiolation on BD



Wednesday March 4" | 2009
Today was a Buy day. The low was made early in the overnight session and gave us a big gap
at the open. Markets failed to close the gap and TVGR helped keep the rally going.

Tomorrow will be a Sell day. Having closed in the middle of the day range, this Sell day may
be one of these confusing days, either testing the high or the lows or both.

TTT Data for trading US Index Futures on:

IThursday. March 05, 2009

100%
59%

therefore has a
therefore has a

chance of making a high above
chance of making & Lovy below

660400 andupta G382.10
660400 and downto 6452.51

Current | High Low Last odis of Rally > 10
The Buy Day HIGH weas 72375 72375 ES T23.75 681.50 T08.25  18.75 |odds of Rally = 20 64
The Buy Day LOWY veas £51.50 1st £99.00 1st $SPX T24.12 69860 T287 1654 |odds of Rally= 0 0%
ES Day 723.75 699,00 Ave Spread on S0 3321
Possible HIGH for Sell Day 735.04 137.48 T31.73) 54% 46% Jbased on Ave Penetration of BD of 11.29 13.73  SwD 517
Possible HIGH for Sell Day T13.86 T28.54 T25.50 [100% 93% Jbased on Ave Rally of 3236 2954 StwdD 1742
Pogsible LOW for Sell Day 662.54 679.58 680,13 ] 57°% 57% Jbased on Ave Buy Day Violation on SD of 18.96 19482 SwlD  §.64
Thu, Mar 05 wil he 3 Sell day. ES therefore has a 54%  chance of making & high above T23.75 andupto 73504 based on Ave Penetration of BD
therefaore has a 100%  chance of making & high above 681.50 andupto T13.86  based on Ave Rally
therefore has a 51%  chance of making & Lowy helow 68150 anddownto 66254 based on Ave Buy Day Violation on S0
The 24 hour High has a 55% chance of being made Last
Thu, Mar 05 wil be a Sell day. ES Day therefore has a 46%  chance of making & high above T23.75 andupto 73148  based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 699.00 andupto 728,54 based on Ave Rally
therefore has a 57%  chance of making & Low below 699.00 anddownto 679.58  based on Awve Buy Day Vialation on S0
The Day ses= High has 52% chance of being made 15t
TF 23h TF Day $Rurt 24H  Day JCurrent = High Low Last odds of Rally = 10 82%
The Buy Day HIGH weas 37560 37560 37a.50 Only TF 3T5.60 356.00 36740 1000 |odds of Rally = 15 5%
The Buy Day LOW weas 356.00 1st 361.20 1st 36277 $RUT 375.50 I62TT 3IT.300 10.29 |odds of Rally= 0 1%
TF Day 375.60 361.20 Ave Spread on S0 21.93
Possible HIGH for Sell Day 383.89 38481 384600 49% 47% |based on Ave Penetration of BD of 8.29 921 SwD 176
Possible HIGH for Sell Day 31746 331.46 380,26 | 100% 95% Jbased on Ave Rally of 21.46 2026 SwD 1119
Possible LOW for Sell Day 344.23 349.28 351.71] 58% 53% Jbased on Ave Buy Day Violation on SD of 11.771 11.92 St 5.32
Thu, Mar 05 wil be a Sell day. TF therefaore has a 49%  chance of making & high above 37560 andupto 383.3%  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 35600 andupto ITT. 4 based on Ave Rally
therefore haz a 58% chance of making & Loww below 356.00 anddownto 34423 based on Ave Buy Day Vialation on 5D
The 24 hour High has a 56% chance of being made 1st
Thu, Mar 05 wil he a Sell day. TF Day therefore haz a 41%  chance of making a high above 37560 andupto 38481  based on Ave Penetration of BD
therefore has a 95%  chance of making & high above 36120 andupto 3846 basedon Ave Rally
therefaore has a 58%  chance of making & Lowe below 36020 anddownto 34928 baszed on Awe Buy Day Violstion on SD
The Day sess High has 5% chance of heing made  1st
NG 240 N Day $NDX | 24H Day [Current | High Low Last odds of Rally = 20 #1%
The Buy Day HIGH weas 112500 112500 1124 57 Only Ha 112500 062,00 1101.00 2900 |odds of Rally = 25 T5%
The Buy Day LOWY weas 1062.00 1st 1092 25 1st 1093.42 $HDX | 112467 109342 110,30 29,63 |odds of Rally= 0 0%
HO Day | 112500 1092.25 Ave Spread on S0 5378
Possible HIGH for Sell Day 114511 1146.23 114576 | 48% 46% Jbased on Ave Penetration of BD of 20.11 2123 5wD 817
Possible HIGH for Sell Day 1110.38 1136.16 113464 100% 95% based on Ave Rally of 4838 439 StdD 2436
Possible LOW for Sell Day 1034.23 1063.21 1065.34) 58% 57% Jbased on Ave Buy Day Violation on SD of 21.7T1 29.04  StdD 12,74
Thu, Mar 05 wil he a Sell day. HO therefore has a 48%  chance of making & high above 112500 and upto 114511  based on Ave Penetration of BD
therefore haz a 100%  chance of making & high above 1062.00 and upta 1110.38  baszed on Ave Rally
therefore has a 58%  chance of making a Lowy helow 106200 and downto 103423 based on Ave Buy Day Violation on 5D
The 24 hour High has a 29% chance of being made 1st
Thu, Mar 05 wil be a Sell day. HO Day therefore has a 46%  chance of making & high above 112500 and upta 1146.23  hased on &ve Penctration of BD
therefare has a 95%  chance of making & high above 109225 and up to 13616 based on Ave Rally
therefore has a 51%  chance of making & Loww below 109225 and dowento 106321 based on Ave Buy Day Violation on 5D
The Day ses= High has 52% chance of being made  Last
YM 24h YM day $INDU 24H  Day JCurrent = High Low Last odds of Rally = 100 34%
The Buy Day HIGH weas 587200 gav2.00 57922 Only] VM 697200 660400 6829.00 16000 |odds of Rally > 150 6T%
The: Buy Day LOW vegs BEO4 00 1st E747.00 1st B726.42 fINDU | 6979.22 6726.42  6875.84 149.82 |odds of Rally= 0 0%
YMDay  6972.00 6747.00 Ave Spread on Sh 28937
Possible HIGH for Sell Day T078.96 T092.02 TI00AT] 51% 45% Jbased on Ave Penetration of BD of 106.96 12002 StdD 52.41
Possible HIGH for Sell Day 638210 T003.53 6969.86 | 100% 34% ]based on Ave Rally of 27810 25653 StdD 15010
Possible LOW for Sell Day 6452.51 6585.98 £563.96 | 59% 58% Jbased on Ave Buy Day Violation on SD of 151.49 16102 StdD  T0.33
Thu, Mar 05 wilbe a Sell day. YM therefore haz a 51%  chance of making & high above 697200 and upta T078.96 based on Ave Penetration of BD

bazed on Ave Raly
hazed on Ave Buy Day Violation on 5D




Thursday March 5™ |, 2009
Today was a Sell day. We had a good rally on the 24 hour session, due to the level we opened
at. However the day session gave us a very shallow one.

Tomorrow is a SS day. The day session Buy day low is at 699 so we should hopefully get
above that level at some point during the day tomorrow. .
TTT Data for trading US Index Futures on:  |Friday, March 06, 2009

24H  Day JCurrent = High Low Last
T11.75 15t 70350 1st o827 ES T1.75 676.25 686,50  -22.00
E7YE.25 E7YE .25 $5PX T08.27 677.93 682,55 -30.32
£81.50 £33.00 ES Day T03.50 676,25 Ave Spread on | 550 (33.M
Possible HIGH for Sell Short Day 722,86 71543 48% 4% Jbased on Ave Penetration of 5D of 1111 1193 StdD 565
Possible HIGH for Sell Short Day 718,63 732,89 T3.28] 84% &1% based on Ave 3 Day Rally of 3713 3389 SulD 1919
Possible LOW for Sell Short Day 662.63 661.18 663.73] 56% 54% Qbased on Ave of Sell Day Violation on 55 days of 13.63 1507  StdD 605
Fri, Mar 06 wilbea SellShort  day. ES therefore has & 48%  chance of making a high above TS andupto 72286  based on Ave Penetration of 30
therefare has & 84%  chance of making & high above 681.50 andupto T18.63  based on Ave 3 Day Rally
therefore has & 56%  chance of making a Low below 676.25 anddownto 66263  based on Ave of el Day Yiolstion on S5 days
The 24 hour High haz a 54% chance of being made 1st
Fri, Mar 06 wilbea  SellShort  day. ES Day therefore haz a 44%  chance of making & high above T03.50 andupto T15.43  hazed on Ave Penetration of 5D
therefare has & 81%  chance of making & high above 699.00 andupto 73239  based on Ave 3 Day Rally
therefore has & 54%  chance of making a Low below 676.25 anddownto 66113  based on Ave of Sell Day Yiolstion on S5 days
The Day sess High has 51% chance of being made st
TF 24h TF Day $Rut 24H | Day JCurrent  High Low Last
369.00 1st 36590 1st 36T 42 Only TF 369.00 34800 35180 1510
348.00 348.00 349 44 $RUT 367.42 3454 34845 -M.85
386.00 361.20 36277 TF Day 365.90 348,00 Ave Spread on | 55D 21.93
Possible HIGH for Sell Short Day 376,57 3T3TT IT482] 46% 43°% Jbased on Ave Penetration of SD of T.57 787 SdD 349
Possible HIGH for Sell Short Day 379.98 381.3% 384461 86% 35% based on Ave 3 Day Rally of 23.98 2219 SuD 1242
Possible LOW for Sell Short Day 338.61 337.96 339.98] 52% 49% Jbased on Ave of Sell Day Violation on 55 days of  9.39 10.04  StdD 3.83
Fri, Mar 06 wilbea  SellShort  day. TF therefare has & 4%  chance of making & high above 369.00 andupto 376.57  based on Ave Penetration of 5D
therefore has & 86%  chance of making a high above 356.00 andupto 37998 based on Ave 3 Day Rally
therefore has & 52%  chance of making & Low below 34800 anddownto 33861 based on Ave of Sell Day Violation on S5 days
The 24 hour High has & 45% chance of being made Last
Fri, Mar 06 wilbea  SellShort  day. TFDay therefore haz a 43%  chance of making & high above 365.90 andupto 37377 based on Ave Penetration of 50
therefore has & 85%  chance of making & high above 36120 andupto 38339 based on Ave 3 Day Rally
therefare has & 49%  chance of making & Low belowy 3800 anddownto 33796 bazed on Ave of Sell Day Violstion on S5 days
chance of being made Last
Hi 24k NG Day $NDX § 24H  Day JCurrent | High Low Last
1122.25 1st 1105.25 1st 110553 Only HG 1122.25 107200 1033.75 1725
1072.00 1072.00 1072 .51 $HDX | 1105.53 107251 107452 -35.78
1062.00 1092 25 109342 N Dy 1105.25 107200 Ave Spread on | 55D |53.73
Possible HIGH for Sell Short Day 114110 112458 112444 51%  48% Jbased on Ave Penetration of SD of 18.35 1933 StdD 932
Possible HIGH for Sell Short Day 1118.90 1143.34 1143.05] 85% 84% fbased on Ave 3 Day Rally of 56.90 51.5% SulD| 27.92
Pogsible LOW for Sell Short Day 10438.84 1047.99 1050.97] 53% 52% fbased on Ave of Sell Day Violation on 55 days of 23.16 2401 StdD 9.05
Fri, Mar 06 wilbea SellShort  day. HQ therefore has & 5%  chance of making a high above 12225 andupto 11440 hased on Ave Penetration of S0
therefore has & 86%  chance of making & high above 1062.00  and up to 111880 bazed on Ave 3 Day Rally
therefore has & 53%  chance of making a Low below 107200 and downto 1048.84  based on Ave of Sell Day Yiolation on S5 days
The 24 hour High haz a 52% chance of being made 1st
Fri, Mar 06 wilbea SellShort  day. HQ Day therefore has a 48%  chance of making & high above 110525 andupto 112458  hased on Ave Penetration of S0
therefare has & 84%  chance of making & high above 109225 anduptao 1143.84  hased on Ave 3 Day Rally
therefore has & 52%  chance of making a Low below 107200 and dowento 1047.99  based on Ave of Sell Day Yiolation on S5 days
The Day sezs High has 52% chance of being made Last
YM 24h YM day $INpu 24H | Day JCurrent  High Low Last
The: Sell Day HIGH was FB61.00 1st £789.00 1st EE74.0M onlyl YM 6861.00 653400 663200 -193.00
The Sell Day LW was £534.00 £534.00 B544 10 $IHDU | 637401 654410 659444 281
The Bury Day LWV vwas GE04.00 Gr47.00 B726.42 YMDay 678900 653400 Ave Spread on | 55D (28937
Possible HIGH for Sell Short Day 6951.00 6882.68 6971.24] 47% 4% fbased on Ave Penetration of 5D of 90.00 93.68 SulD|  46.65
Possible HIGH for Sell Short Day 6917.85 T033.02 TO08.23]1 85% 83% Jbased on Ave 3 Day Rally of 3385 28602 StdD| 165.68
Possible LOW for Sell Short Day 6407.64 6409.15 6426.82] 53% 55% gbased on Ave of Sell Day Violation on 55 days of 126.36 12485 StdD 5331
Fri, Mar 06 wilbea  SellShort  day. YM therefore has & 47%  chance of making & high above 686100 and up to 695100 based on Ave Penetration of SD
therefore has & 86%  chance of making a high above 660400 andupto 6917.85 hased on Ave 3 Day Rally

therefore has & 53%  chance of making & Low below 653400 and downto 6407.64  haszed on Ave of Sell Day Violation on S5 days




Friday March 6™ , 2009

Today was a SS day. All markets managed to get a Positive 3 Day rally on the 24 hour session
and some on the Day Session. Markets reversed as ES and YM reached the Buy day low and

made new lows.

Monday is a Buy Day. The late day rally made reduced the decline that was in place. So at this
point, we could expect a new decline to start on Monday before the Buy day low is reached.

TTT Data for trading US Index Futures on:  |Monday, March 09, 2009

24H  Day JCurrent  High Low Last odds of Decline >10  91%
The SellShort Day HIGH was 699.25 1st £99.25 1st 699.09 Only ES 699.25 665.75 687.75 1.75 Jodds of Decline >20  73%
The SellShort Day LOW was 665.75 665.75 666.79 $SPX 699.09 666.79 683.38 0.83 Jodds of Decline = 0 0%
ES Day 699.25 665.75 Ave Spread on BD 33.22
Possible HIGH for Buy Day 71450 714.72 714.86) 41% 41% Jbased on Ave Penetration of SSD of 1525 1547 StdD  5.70
Possible LOW for Buy Day 663.04 665.67 667.88 | 100% 95% Jbased on Ave Decline of 3621  33.58 StdD 19.69
Possible LOW for Buy Day 649.72 649.81 651.06 ] 58% 58% Jbased on Ave SS Day Violation on BD of 16.03 15.94 StdD  8.36
Mon, Mar 09 will be a Buy day. ES therefore has a 41%  chance of making & high ahove 699.25 andupto 71450  based on Ave Penetration of SSD
therefore has a 100% chance of making a Low helow 699.25 anddownto 663.04 basedon Ave Decline
therefore has a 58% chance of making & Low below 665.75 anddownto 649.72 based on &ve SS Day Yiolation on BD
The 24 hour Low has & 57% chance of beinﬁ made  1st
Mon, Mar 09 wil be a Buy day. ES Day therefore has a 1%  chance of making & high ahove 699.25 andupto 71472  hased on Ave Penetration of SSD
therefore has a 95%  chance of making & Low below 699.25 anddownto 665.67 based on Ave Decline
therefore has a 58% chance of making a Low helow 665.75 anddownto 649.81 based on Ave SS Day Violation on BD
The Day sess Low has 56% chance of being made  1st
TF24h TFDay ~ $Rut ] 24H Day |Current  High Low Last odds of Decline > 10  84%
The SellShort Day HIGH was 357.90 1st 357.90 1st 356.87 Only TF 357.90 342.00 353.40 1.50 Jodds of Decline >15  67%
The SellShort Day LOW was 342.00 342.00 34315 $RUT 356.87 343.15 351.05 1.60 Jodds of Decline = 0 1%
TF Day 357.90 342.00 Ave Spread on BD 21.87
Possible HIGH for Buy Day 367.82 367.52 366.47| 40% 40% jbased on Ave Penetration of SSD of 9.92 9.62 StdD 3.55
Possible LOW for Buy Day 334,39 336.07 337.57| 99% 98% Jbased on Ave Decline of 23.51 21.83 StdD 1236
Possible LOW for Bly Day 332.99 332.61 334.30] 58% 56% Ibased on Ave SS Daa/ Violation on BD of 9.01 9.39 StdD 485
Mon, Mar 09 wil be a Buy day. TF therefore has a 40%  chance of making & high ahove 357.90 andupto 367.82 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low helow 357.90 anddownto 33439 based on Ave Decline
therefore has a 58% chance of making & Low below 342,00 anddownto 332,99 basedon &ve SS Day Yiolation on BD
The 24 hour Low has & 58% chance of being made  1st
Mon, Mar 09 will be a Buy day. TF Day therefore has a 40%  chance of making & high above 357.90 andupto 367.52  based on Ave Penetration of SSD
therefore has a 98%  chance of making a Low below 357.90 anddownto 336.07 basedon Ave Decline
therefore has a 56%  chance of making & Low below 34200 anddownto 332,61 basedon Ave SS Day Violation on BD
The Day sess Low has 64% chance of being made  1st
HO 24h HQ Day $HDX | 24H Day JCurrent | High Low Last odds of Decline >20  93%
The SellShort Day HIGH was 1089.50 1st 1088.25 1st 1088.04 Only HO 1089.50 1043.00 1076.50  -6.50 Jodds of Decline > 25  82%
The SellShort Day LOW was 1043.00 1043.00 104360 $NDX | 1088.04  1043.60 106470 -9.82 Jodds of Decline = 0 1%
HO Day  1088.25 1043.00 Ave Spread on BD 53.71
Possible HIGH for Buy Day 1107.19 1106.32 1106.41) 45% 42% Jbased on Ave Penetration of SSD of 17.69 18.07 StdD T.15
Possible LOW for Buy Day 1033.66 1037.85 1040.46 | 99% 98% [based on Ave Decline of 5585 5040 StdD 28.07
Possible LOW for Buy Day 1021.68 1020.42 1020.66 § 55% 53% jbased on Ave SS Day Violation on BD of 21.32 22,58 StdD  10.39
Mon, Mar 09 will be a Buy day. HO therefore has a 45%  chance of making & high above 1089.50 andupto 1107.19  hased on Ave Penetration of SSD
therefore has a 99%  chance of making & Low below 1089.50 and downto 1033.66 hased on Ave Decline
therefore has & 55%  chance of making & Low below 1043.00 anddownto 1021.68 hased on Ave SS Day Yiolation on BD
The 24 hour Low has & 57% chance of being made st
Mon, Mar 09 will he a Buy day. HO Day therefore has a 42%  chance of making a high ahove 1088.25 andupto 1106.32 hased on Ave Penetration of SSD
therefore has a 98%  chance of making a Low below 1088.25 anddownto 1037.85 hased on Ave Decline
therefore has a 53% chance of making a Low helow 1043.00 and downto 1020.42 hbased on Ave SS Day Violation on BD
The Day sess Low has 64% chance of being made  1st
YM 24h YM day $INDU § 24H Day JCurrent  High Low Last odds of Decline > 100 89%
The SellShort Day HIGH was 6746.00 1st 6746.00 1st 675517 Oonly] YM 6746.00 6460.00  6674.00 43.00 Jodds of Decline > 150 76%
The SellShort Day LOW was 6460.00 6460.00 6469.95 $INDU | 6755.17 6469.95  6626.94 32,50 Jodds of Decline = 0 0%
YM Day  6746.00 6460.00 Ave Spread on BD 289.33
Possible HIGH for Buy Day 6869.28 6880.98 6888.60 ) 39% 40% jbased on Ave Penetration of SSD of 123.28 13498 StdD 44.02
Possible LOW for Buy Day 6431.98 6452.82 6475.84§100% 95% jbased on Ave Decline of 31402 29318 StdD 170.28
Possible LOW for Buy Day 6318.75 6319.09 6327.32] 55% 55% Jbased on Ave SS Day Violation on BD of 141.25 140.91 StdD 72.72
Mon, Mar 09 wil he a Buy day. YM therefore has a 39% chance of making a high above 6746.00 andupto 6869.28 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 6746.00 anddownto 6431.98 based on Ave Decline

therefore has a 55% chance of making a Lo below 6460.00 and downto 6318.75 based on Ave SS Day Yiolation on BD
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Monday March 9" | 2009

Today was a Buy day. Markets opened at the TTT MA average decline, rallied right but failed
to get higher, than the overnight high and went to test the overnight lows.

Tomorrow is a Sell day. Having closed near the Buy day low we could get a violation and then
the rally should start.

TTT Data for trading US Index Futures on:

ITuesday, March 10, 2009

24H | Day JCurrent | High Low Last odds of |[Rally = 10 88%
The Buy Day HIGH was F34.75 F94 75 ES 694.75 67075 675.50 1225 |Jodds of Rally > 20 64%
The Bury Diary LW weas 670.75 1st 572.00 Last $SPX 695.27 672,88 676.53  -6.85 Jodds of Rally= 0 1%
ES Day 694,75 67200 Ave Spread on sD 33,22
Possible HIGH for Sell Day T06.04 T03.48 708.88] 53% 46% Jbased on Ave Penetration of BD of 11.29 13.73 StdD 577
Possible HIGH for Sell Day T03.09 .27 699.611100% 93% Jbased on Ave Rally of 3234 2927 SudD 1745
Possible LOW for Sell Day £52.03 652,52 65437 57% 57% Jbased on Ave Buy Day Violation on 5D of 18.72 19.48 StdD  3.64
Tue, Mar 10 wil be a Sell day. ES therefore has a 53%  chance of making a high above 694.75 andupto T06.04  based on Ave Penetration of BD
therefore has a 100%  chance of making a high ahove 670.75 andupto T03.09  based on Ave Rally
therefare haz a 51%  chance of making & Low below 670.7% anddownto 65203  basedon Ave Buy Day Violstion on =D
The 24 hour High haz a 55% chance of bheing made Last
Tue, Mar 10 wil be a Sell day. ES Day therefore has a 4%  chance of making a high above 69475 andupto T08.48  based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 67200 andupto TM.2T  based on Ave Rally
therefore has a 5T%  chance of making & Low below 67200 anddownto 65252  based on Ave Buy Day Yiolstion on 5D
The Day sess High has 54% chance of heing made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odis of |Rally > 10 82%
The Bury Day HIGH weas 35680 32550 32505 Only TF 356.80 34160 344300 1020 Jodds of Rally > 15 58%
The: Bury Day LOW wegs 341 B0 Last 341 B0 Last 34259 $RUT 355.05 34259 343.26 -T.T9  Jodds of Rally= 0 1%
TF Day 355.50 34160 Ave Spread on sh21.87
Possible HIGH for Sell Day 365.09 36471 364.15] 49% 47% |based on Ave Penetration of BD of §.29 M SwD 376
Possible HIGH for Sell Day 362.98 36170 359.951100% 95% Jbased on Ave Rally of .38 2010 StdD 1119
Possible LOW for Sell Day 329.89 320,66 331.49) 58% 58% Jbased on Ave Buy Day Violation on 5D of 11.71 1194 StdD 533
Tue, Mar 10 wil be a Sell day. TF therefore has a 49%  chance of making a high above 356.80 andupto 365.09  based on Ave Penetration of BD
therefare haz a 100%  chance of making a high ahove 360 andupto 362,98 hazed on Ave Rally
therefore has & 58%  chance of making a Low belovy 3IN60 anddownto  329.89  based on Awve Buy Day Yiolstion on =D
The 24 hour High has & 59% chance of being macde Last
Tue, Mar 10 wil be a Sell day. TF Day thereforehaz a 1%  chance of making a high above 35550 andupto 3641 based on Ave Penetration of BD
therefore has a 95%  chance of making & high above 3460 andupto 361.70  based on Ave Rally
therefore has a 58%  chance of making a Low below IMG0 anddownto  329.66  based on Ave Buy Day Yiolstion on 5D
The Day =ezz High has 54% chance of being made  Last
HG 24h HG Day $NDX 24H | Day JCurrent | High Low Last odds of |Rally = 20 1%
The Buy Day HIGH was 1087 .75 1087 75 1087 40 Only NG 1087.75 104025 1047.000 -29.50| Jodds of Rally = 25 T5%
The Bury Diay LEWY weas 1040.25 Last 1040.25 Last 1040.41 EHDX | 1087.40 1040.H1 104387  -20.83  Jodds of Rally= 0 0%
HO Day | 1087.75 1040.25 Ave Spread on sh 53T
Possible HIGH for Sell Day 1107.86 1108.98 1108.49 ] 48% 46% |based on Ave Penetration of BD of 20,11 21.23  StdD 877
Possible HIGH for Sell Day 1088.75 1083.54 1081.32 ] 100% 95% ]based on Ave Rally of 4850 4359 SwdD M40
Possible LOW for Sell Day 1012.48 1011.36 1012.45] 57% 57% Jbased on Ave Buy Day Violation on SD of 27.07 28.89 SuwlD 1274
Tue, Mar 10 will be a Sell day, NG therefare haz a 8%  chance of making a high above 1087.75% and upto T107.86  based on Ave Penetration of BD
therefore has a 100%  chance of making a high ahove 1040.25 andupto 1088.75 hased on Ave Rally
therefare haz a 51%  chance of making & Low below 1040.25 and dowwnto 101248 bazed on Ave Buy Day Yiokstion on SD
The 24 hour High haz a 48% chance of being made Last
Tue, Mar 10 wil be a Sell day. HO Day therefore has a 4%  chance of making a high above 1087.75 andupto 1108.98  hased an Awve Penetration of BO
therefore has a 95%  chance of making a high above 1040.25 andupto 1083.84  hased on Ave Rally
therefore haz a 51%  chance of making & Low below 1040.25 and dovwnto 1011.36  baszed on Ave Buy Day Yiakstion on SD
The Day sess High has 46% chance of heing made  1st
YM 24h YM day $INDU | 24H | Day |Current | High Low Last odis of |Rally > 100 84%
The Buy Day HIGH was E713.00 570000 5709.61 Only] YM 6713.00 6508.00  6528.00 -146.00 | Jodds of Rally > 150 6%
The: Bury Day LOW wegs E503.00 Last £508.00 Last 6516.56 $IHDU | 6709.61 651686 6547.05 -T79.89| Jodds of Rally= 0 1%
YM Day | 6700.00 650800 Ave Spread on Sh 289,33
Pogsible HIGH for Sell Day 6819.96 6820.02 6830.56 ] 50% 45% Jbased on Ave Penetration of BD of 106.96 12002 StdD 524
Possible HIGH for Sell Day 6785.89 676227 6750.34)100% 94% Jbased on Ave Rally of 277.89 25427 StdD 150.36
Possible LOW for Sell Day 6357.87 6346.10 6354.06] 59% 58% Jbased on Ave Buy Day Violation on 5D of 15013 16190 StdD  T0.36
Tue, Mar 10 wil be a Sell day. VM therefore has a 50%  chance of making a high above 671300 andupto 6819.96  hased on Ave Penetration of BD
therefare haz a 100%  chance of making a high ahove 6508.00 and upto 6785.89  based on Ave Rally
therefore has a 59%  chance of making & Low below 6508.00 anddownto 6357.87 based on Ave Buy Day Violstion on 5D



Tuesday March 10" , 2009

Today was a Sell day. We were to expect a rally and with TVGR in effect we ended up with a

good one.

Tomorrow is a SS day. We already made more then the average 3 day rally so far, however
having closed on the highs of the day, we could have a penetration before we get a shorting

opportunity.

TTT Data for trading US Index Futures on:

IWednesday, March 11, 2009

24H  Day JCurrent  High Low Last oddds of 30 Rally = 10 87%
The Zell Day HIGH was 721.75 Last 72175 Last 71960 Only ES T21.75 673.25 71575 39.75 Jodds of 3D Rally > 20 §9%
The Sell Day LOWY weas 673.25 65550 67925 $SPX T19.60 679.28 719.60 4307 Jodds of 30 Rally < 0 16%
The Buy Day LOW was G70.75 G72.00 57285 ES Day T21.75 685.50 Ave Spread on S50 33,22
Possible HIGH for Sell Short Day 132,836 733.68 TIL35] 48%  44% |based on Ave Penetration of 5D of 11.11 1193 StdD 565
Possible HIGH for Sell Short Day T07.65 T05.48 T05.16] 84% 81% |based on Ave 3 Day Rally of 36.30 3348 StdD 1919
Possible LOW for Sell Short Day 659.68 673.51 665.14] 56% 54% Jbased on Ave of Sell Day Violation on S5 days of 13.57 14.9%  StdD 606
Wed, Mar 11 wilbea  SellShort  day. ES therefare hazs a 48%  chance of making & high ahove 121,15 andupto 732,86  hased on Ave Penetration of SD
therefore haz a 84%  chance of making a high ahove 670,75 and upto T0T.65  hazedon Ave 3 Day Rally
therefare has a 56%  chance of making a Low below 67325 anddownto 65968  haszed on Ave of Sell Day Yiolstion on S5 days
The 24 hour High has a 48% chance of being made Last
Wed, Mar 11 wilbea  SellShort  day. ES Day therefore has a % chance of making a high ahove T21.715 and upto 73368  hazedon Ave Penetration of SD
therefore has a 81%  chance of making a high ahove 672.00 andupto T05.48 based on Ave 3 Day Rally
therefore haz a 54%  chance of making a Lovw below 688.50 anddowwnto 67351 hazed on Ave of Sell Day Violstion on 5SS days
The Dy sess High has 15% chance of being made  Last
TF 24h TF Day $Rut 24H  Day JCurrent . High Low Last odids of 3D Rally = 5 30%
The Sell Day HIGH was 369,60 Last 363960 Last 367.75 Only TF 369.60 34310 36470 2010 1%
The Zell Day LOWY weas 34310 35010 347 38 $RUT 367.75 347.38 36175 2449 14%
The Buy Day LOW was 341 B0 341 B0 34259 TF Day 369.60 350,10 Ave Spread on S50 21.87
Possible HIGH for Sell Short Day AT ITnAT 3T5.15] 46% 43% |based on Ave Penetration of 5D of T.57 747 StdD 349
Possible HIGH for Sell Short Day 365,32 363.7% 36428 ) 86% 84% Jbased on Ave 3 Day Rally of 2372 2219 suD 1242
Possible LOW for Sell Short Day 333.78 340.14 337.98] 52% 50% Jbased on Ave of Sell Day Violation on S5 days of  9.32 996  StdD 184
Wed, Mar 11 wilbes  SellShort  day. TF therefare haz a 46%  chance of making a high ahowve 369.60 andupto ITTAT  hazed on Ave Penetration of SD
therefore has a 86%  chance of making a high ahove 3H60 andupto 365.32  based on Ave 3 Day Rally
therefare haz a 52%  chance of making a Low below 34340 anddowwnto 33378 hazed on Ave of Sell Day Yiolstion on S5 days
The 24 hour High has a 50% chance of being made Last
Wed, Mar 11 wilbes  SellShort  day. TFDay therefore has a 43%  chance of making a high ahove 36960 andupto 37T AT hazed on Ave Penetration of SD
therefare has a 84%  chance of making & high ahove 360 andupto 36379 haszedon Ave 3 Day Rally
therefore hasz a 50% chance of making a Low below 35010 anddowwnto 34014 baszed on Ave of Sell Day Yiolation on 5SS days
The Day ess High haz 45% chance of being made  Last
HQ 24h HO Day $HDX 24H  Day JCurrent  High Low Last odds of 30 Rally > 10 93%
The Sell Day HIGH was 1112.50 Last 111250 Last 111244 Only HQ 1112.50¢ 104175 110475 57.75 T6%
The Sell Day LW weas 1041.75 106125 1060 42 $HDX 1M2.4 106042 11124 68.57 15%
The Buy Day LOW was 104025 1040 25 1040 41 HO Day 111250 1061.25 Ave Spread on 55D |53.71
Possible HIGH for Sell Short Day 1131.35 1131.83 1131.35] 50% 48% |based on Ave Penetration of 5D of 18.35 1833 StdD 832
Possible HIGH for Sell Short Day 1096.81 1091.34 1090.04] 85% 83% Jhased on Ave 3 Day Rally of 56.56  H1.5% StdD 2793
Possible LOW for Sell Short Day 1018.49 1037.14 1038.73] 53% 52% Jbased on Ave of Sell Day Violation on 55 days of 231.26 2441 StdD 9414
Wed, Mar 11 wilbes  SellShort  day. HO therefore haz a 50%  chance of making a high ahove 111250 and up to 1131.35  based on Ave Penetration of S0
therefare has a 86%  chance of making & high ahove 104,25 and up to 109681  based on Ave 3 Day Rally
therefore haz a 53%  chance of making a Low below 104175 and dowento 101849  based on Ave of Sell Day Yiolstion on 55 days
The 24 hour High has & 56% chance of being made 1st
Wed, Mar 11 wilbea SellShort  day. HQ Day therefore has & 48%  chance of making a high ahove 111250 andupto 1131.83  haszed on Ave Penetration of S0
therefare haz a 83%  chance of making a high ahove 1040.25 ancd up to 1091.84  based on Ave 3 Day Rally
therefare has a 52%  chance of making a Low below 1061.25 and dovwnto 103714 based on Ave of Sell Day Yiolstion on 55 days
The Day sess High haz 56% chance of being made  1st
YM 24h YM day $INDU 24H | Day JCurrent  High Low Last oddds of 30 Rally = 75 92%
The Sell Day HIGH was £928.00 Last £928.00 Last G926 49 Only] ¥M 6928.00 650600  6379.00 351.00 B4%
The Sell Day LOWY weas G506.00 G637 .00 G546 61 $INDU | 6926.49 6546.61 6926.49 379.44 15%
The Bury Day LOW was G508.00 5508 .00 G516 86 Y Day | 6923.00 663700 Ave Spread on S50 289,33
Possible HIGH for Sell Short Day T018.00 T7021.68 T023.72] 4% 44% |based on Ave Penetration of 5D of  90.00 93,68 StdD  16.65
Passible HIGH for Sell Short Day 6819.85 6794.02 6795.74] 85% 82% Qhased on Ave 3 Day Rally of 31185 286.02 StdD 16511
Possible LOW for Sell Short Day 6380.61 651305 6430.10] 53% 55% Jhased on Ave of Sell Day Violation on S5 days of 12539 12395 SulD 5338
Wed, Mar 11 wilbea  SellShort  day. ¥YM therefore hasz a 41%  chance of making a high ahove 6928.00 andupto TH8.00 based on Ave Penetration of S0
therefare haz a 86% chance of making a high ahove 6508.00 and up to 6819.85 based on Ave 3 Day Rally
therefare has a 53%  chance of making & Low below 6506.00 anddownto 6380.61 based on Ave of Sell Day Yiolstion on 55 days




Wednesday March 11" | 2009

Today was a SS day. As mentioned in last night's email, we did get a penetration before the

shorting opportunity, which came right at the TTT levels on ES.

Tomorrow is a Buy day. The decline started on the SS day should continue before the Buy day

lowis reached.
TTT Data for trading US

Index Futures on:  [Thursday. March 12, 2009

24H  Day JCurrent  High Low Last odds of Decline > 10 91%
The SellShort Day HIGH was 73250 Last 732.50 1st ES 73250 T12.00 T20.75 475 Jodds of Decline » 20 T4%
The SellShort Day LOWY was 71200 713.25 $SPX 731.92 T13.85 72136 176 Jodds of Decline = 0 1%
ES Day 732,50 T13.25 Ave Spread on BD 3309
Possible HIGH for Buy Day T41.75 T41.97 40% 40% fbased on Ave Penetration of SSD of 15.25% 1547 StdD 570
Possible LOW for Buy Day 696.37 698.99 100% 95% [based on Ave Decline of 36.13 335 sulD 1970
Possible LOW for Buy Day 695.97 697.31 58% 58% Jbased on Ave SS Day Violation on BD of 16.03 15.94 StdD  3.36
Thu, Mar 12 wil be a Buy day. ES therefore haz a 40%  chance of making & high above 73250 andupto T41.75  ba=zed on Ave Penetration of S50
therefore haz a 100%  chance of making a Low below 73250 anddownto 69637  baszed on Lve Decline
therefore has a 58%  chance of making & Lowe below M2 anddownto 69597 baszed on Lve 55 Day Violation on BOD
The 24 hour Low has a 58% chance of being made Last
Thu, Mar 12 wil be a Buy day. ES Day therefore haz a 40%  chance of making & high above 73250 andupto 74197  baszed on Ave Penetration of 25D
therefore has a 95%  chance of making & Low below 73250 anddownto 69899  based on Ave Decline
therefore has a 58%  chance of making & Low below T3.25 anddownto 697.31  based on Ave 55 Day Violation on BD
The Day sess Low has 55% chance of heing made st
TF 24h TF Day $Rut 244  Day JCurrent | High Low Last odids of Decline » 10 34%
The SelShart Day HIGH was 377.00 1st 377.00 1st 376.53 Only TF ITT.00 362,50 365.60 040 Jodds of Decline » 15 67%
The SelShart Day LOWY was 362.50 362.50 363.54 $RUT 376.53 363.84 36630  -1.45 Jodids of Decline = 0 1%
TF Day 37700 362.50 Ave Spread on BD |21.30
Possible HIGH for Buy Day 386,92 386.62 386.13] 39% 39% Jbased on Ave Penetration of S50 of 9.92 9.62 SwID 355
Possible LOW for Buy Day 353.56 355.23 357.28] 99% 98% Jbased on Ave Decline of 234 .07 StdD 1236
Possible LOW for Buy Day 353.63 353.27 355.13] 59% 57% Jbased on Ave 55 Day Violation on BD of 3.87 923  SwWD 485
Thu, Mar 12 wil be a Buy day. TF therefore has a 39%  chance of making & high above ITTOd  andupto 386.92  based on Ave Penetration of S50
therefore has a 99%  chance of making & Low below 3T anddownto  353.56  based on Ave Decline
therefore has a 59%  chance of making & Low below 36250 anddownto  353.63  baszed on Ave 55 Day Violation on BD
The 24 hour Low has a 57% chance of being mads 1st
Thu, Mar 12 wil be a Buy day. TF Day therefore haz a 39%  chance of making = high above 3T and upto 186.62  bagzed on Ave Penetration of S50
therefore has a 98%  chance of making & Lowe below ITTM0 andddownto 35523 baszed on Ave Decline
therefore has a 5§1%  chance of making & Lowe below 36250 anddownto 35327 baszed on Lve 55 Day Violation on BOD
The Dax =e5E Low has 63% chance of being made st
HG 24h H Day $HDX 24H  Day JCurrent  High Low Last odds of Decline » 20 93%
The SellShart Day HIGH was 1135.75 Last 1135.75 Last 1135.40 Only] HQ 1135.75 110500 112500 19,00 Jodds of Decline > 25 #2%
The SellShart Day LOWVY was 1105.00 1106.23 1106.72 $NDX | 113540 106,72 112595 13.51  Jodds of Decline = 0 1%
HQ Day | 1135.75 1106.25 Ave Spread on BD |53.4%
Possible HIGH for Buy Day 1153.4 1153.82 115307 44%  41% Jbhased on Ave Penetration of S50 of 17.69 18.07 StdD  T.A5
Possible LOW for Buy Day 1079.97 1085.37 1087.82] 99% 98% Jbased on Ave Decline of 5578 50,33 StdD 2812
Posgsible LOW for Buy Day 1084.00 1084.03 1084.15] 56% 54% Jhased on Ave 55 Day Violation on BD of 21.00 22,22 StdD 10,39
Thu, Mar 12 wil be a Buy day. HO theretore has a 4% chance of making & high above 113575 and upto 11534  hased on Ave Penetration of S50
theretore has a 99%  chance of making & Low below 113575 and dovwnto 107997 hased on Ave Decline
theretore has a 56%  chance of making & Low belovw 110500 and dovwnto 108400 hased on Ave S5 Day Vidlation on BD
The 24 hour Low has a 59% chance of heing mada Last
Thu, Mar 12 wil be a Buy day. HO Day therefore has a #M%  chance of making & high above 1135.75% andupto 115382 based on &ve Penetration of 330
therefore has a 98%  chance of making & Low below 1135.75 and downto 108537 hased on Ave Decline
therefore has a 54%  chance of making & Low below 1106.25 and dovwnto 108403 hased on Ave S5 Day Vidlation on BD
The Day =ess Low has 5% chance of being made  Last
YM 24h YM day $INDU | 24H  Day |Current | High Low Last odds of Decline = 100 33%
The SelShart Day HIGH was 7015.00 Last 7015.00 1st 7015.06 Onlyj] YM T015.00 6847.00 6918.00 3100 Jodds of Decline = 150 76%
The SelShart Day LOWY was 584700 G8G63.00 5367 53 $IHDU | T015.06 6867.55  6930.40 391 Jodds of Decline = 0 1%
WM Day | 701500 G363.00 Ave Spread on BD  288.16
Possible HIGH for Buy Day T138.23 T149.93 T148.49] 38% 39% ]based on Ave Penetration of 55D of 12328 13493 StdD .02
Possible LOW for Buy Day GT01.T3 672233 GT36.13)100% 95% Jbased on Ave Decline of M3.27T 29261 StdD 17043
Possible LOW for Buy Day 6705.75 6722.09 6724.92] 55% 55% Jbased on Ave 55 Day Violation on BD of 141.25 140.91 StdD 7272
Thu, Mar 12 wil be a Buy day. YM therefore has a 38%  chance of making & high above TO500 and upto T138.28 hased on Ave Penetration of S50
therefore has a 100%  chance of making a Low belowy TM5.00 and downto 670173  hased on Ave Decline
therefore haz a 55%  chance of making & Low below 6847.00 and downto 6705.75 haszed on Ave S5 Day Violation on BD



Thursday March 12" , 2009
Today was a Buy day. The low was made 1st and markets rallied all day.

Tomorrow is a Sell day. The momentum could continue however we have done more than the
average rally. That could make for a confusing day.

TTT Data for trading US Index Futures on:  |Friday, March 13, 2009

24H Day JCurrent  High

Low Last odds of Rally > 10 88%

The Buy Day HIGH was 750.00 750.00 75263 Only ES 750.00 708.00 748.25  31.00 Jodds of Rally > 20 65%
The Buy Day LOW was 708.00 1st 71075 1st 71476 $SPX 752,63 114,76 750.74  29.38 Jodds of Rally= 0 0%
ES Day 750.00 110.75 Ave Spread on SD 133.09

Possible HIGH for Sell Day 761.58 764,01 766,48 | 54% 46% Jbased on Ave Penetration of BD of 1158 1401 StdD 5.90
Possible HIGH for Sell Day 740.52 740.24 741.691100% 93% Jbased on Ave Rally of 3252 2949 StdD 17.56
Possible LOW for Sell Day 689.28 691.27 696.25] 57% 57% Jbased on Ave Buy Day Violation on SD of 18.72 1948 StdD 8.64
Fri,Mar 13 willbe a Sell day. ES therefore has a 54%  chance of making a high above 750.00 andupto 761.58  based on Ave Penetration of BD

therefore has a 100% chance of making & high above 708.00 andupto 740.52  based on Ave Rally

therefore has a 57%  chance of making a Low below 708.00 anddownto 689.28 hased on Ave Buy Day Violation on SD
The 24 hour High has & 55% chance of being made  Last
Fri,Mar 13 willbea Sell day. ES Day therefore hasa 46%  chance of making & high above 750.00 andupto 76401  based on Ave Penetration of BD

therefore has a 93%  chance of making a high above 70.75 andupto 740.24  based on &ve Rally

therefore has a 57%  chance of making a Low below 70.75 anddownto 691.27 based on Ave Buy Day Violation on SD

The Day sess High has : 53% 1st

39010 390.94

chance of heing made

39010

24H Day JCurrent  High Low Last odds of Rally > 10 82%
TF 390.10 356.90 388.50  26.20 Jodds of Rally > 15 59%
3.82

The Buy Day HIGH was

The Buy Day LOW was 356.90 1st 357.00 1st $RUT 390.94 361.08 39012 23.8 odds of Rally = 0 0%

TF Day 390.10 357.00 Ave Spread on SD 21.80
Possible HIGH for Sell Day 398.48 399.42 400.11| 49% 47% Jbased on Ave Penetration of BD of 8.38 9.32 StdD  3.80
Possible HIGH for Sell Day 378.34 371718 378.52]1100% 95% [based on Ave Rally of 2.4 2018 StdD 11.24
Possible LOW for Sell Da 345.19 345.06 349.98] 58% 58% Jbased on Ave Buy Day Violation on SD of 11.71 1194 StdD 5.33

FriyMar 13 wilbea Sell day. TF therefore has a 49%  chance of making a high above 39010 andupto 398.48 hased on Ave Penetration of BD
therefore has a 100% chance of making a high ahove 356.90 andupto 378.34  hased on Ave Rally
therefore has a 58%  chance of making a Low below 356.90 anddownto 34519  hased on Ave Buy Day Violation on SD

The 24 hour High has & 51% chance of being made  1st

Fri,Mar 13 wilbea Sell day. TF Day therefore hasa 471%  chance of making a high above 39010 andupto 399.42  hased on Ave Penetration of BD
therefore has a 95%  chance of making a high above 357.00 andupto 371718 hased on Ave Rally
therefore has a 58%  chance of making & Low below 357.00 anddownto 345.06 hased on Ave Buy Day Violation on SD
The Day sess High has : 55% chance of being made st

HO 24h HQ Day High Low Last odds of Rally > 20 81%
The Buy Day HIGH was 1166.00 1166.00 1167.19 NG 1166.00 111050  1163.50  39.75 Jodds of Rally > 25 75%
The Buy Day LOW was 1110.50 1st 1112.25 1st $DX | 116719 1113.67 116471 38.76 Jodds of Rally= 0 0%
N0 Day  1166.00  1112.25 Ave Spread on SD 53.49
Possible HIGH for Sell Day 1186.20 1187.30 1188.37) 48% 46% Jbased on Ave Penetration of BD of 20,20 2130 StdD 8.83
Possible HIGH for Sell Day 1159.23 1156.13 1154.90 | 100% 95% Jbased on Ave Rally of 48.73 4388 StdD 2463
Possible LOW for Sell Day 1082.73 1083.36 1085.71] 57% 57% jbased on Ave Buy Day Violation on SD of 27.77  28.89 StdD 12.74

Fri,Mar 13 willbe a Sell day. HO therefore has a 48%  chance of making a high above 1166.00 andupto 1186.20 based on Ave Penetration of BD
therefore has a 100% chance of making & high ahove 1110.50 andupto 1159.23  based on Ave Rally

therefore has a 57%  chance of making & Low below 1110.50 anddownto 1082.73 based on Ave Buy Day Yiolation on SD
The 24 hour High has a 50% chance of being made  1st

Fri,Mar 13 wilbea Sell day. HO Day therefore has a 46%  chance of making a high above 1166.00 and upto 1187.30 hased on Ave Penetration of BD

therefore has a 95%  chance of making a high above 1112.25 andupto 1156.13  hased on Ave Rally
therefore has a 57%  chance of making a Low helow 1112.25 anddownto 1083.36 based on Ave Buy Day Yiolation on SD
The Day sess High has : 51% chance of being made  Last

YM 24h YM day $INDU_ § 24H  Day JCurrent | High Low Last odds of Rally > 100 84%
The Buy Day HIGH was 713200 713200 7184.71 Only] YM 713200 6779.00  7113.00 252.00 [Jodds of Rally > 150 68%
The Buy Day LOW was 6779.00 1st 6815.00 1st 6537225 $iDU | T184.71 6872.25  T170.06 239.66 Jodds of Rally = 0 0%

YMDay 7132.00 6815.00 Ave Spread on SD 288.16

Possible HIGH for Sell Day 7241.04 125431 7307.89] 51% 45% Jbased on Ave Penetration of BD of 109.04 12237 StdD 53.25
Possible HIGH for Sell Day 7058.28 7071.00 7116.391100% 94% Jbased on Ave Rally of 279.28 256,00 StdD 151.25
Possible LOW for Sell Day 6631.30 6653.10 6709.45] 60% 58% Jbased on Ave Buy Day Violation on SD of 147.70  161.90 StdD 70.36
Fri,Mar 13 wilhe a Sell day. YM therefore has a 51% chance of making & high above 7132.00 andupto 71241.04 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 6779.00 andupto 7058.28 hased on Ave Rally
therefore has a 60% chance of making a Low helow 6779.00 anddownto 6631.30 based on Ave Buy Day Yiolation on SD

A e ean .



Friday March 13" | 2009
Today was a Sell day, and it did keep to its reputation of being confusing, up and down day.

Monday is a SS day. Having closed on the highs today we could get a penetration before the
Shorts come into play

TTT Data for trading US Index Futures on:

IMonday, March 16, 2009

24H  Day JCurrent  High Low Last odds of 3D Rally =10 87%
The Sell Day HIGH was 758.25 1st 75575 1st 758.29 Only ES 758,25 739.00 T54.50 600 Jodds of 3D Rally =20 T0%
The Sell Day LOVY was 73900 73900 74246 $SPX 753,29 4.4 756,55 531 |odds of 3DRally < & 16%
The Buy Day LOW was 70800 n7s T14.76 ES Day  T55.7% 739,00 Ave Spread on | S50 3309
Possible HIGH for Sell Short Day T69.35 T67.66 TT0.05] 48% 44% Jbased on Ave Penetration of 50 of 1110 1191 StdD 567
Possible HIGH for Sell Short Day T45.1% T4L55 T41.3T) 84% #1% Jbased on Ave 3 Day Rally of 3T1% 3380 StdD 1936
Possible LOW for Sell Short Day T25.43 1241 T28.32] 56% 54% Jbased on Ave of Sell Day Vielation on 55 days of 1357 1499 StdD 6.0
Mon, Mar 16 wilbes  SellShort  day. ES therefore haz a 4%  chance of making & high above T58.25 andupto T69.35  hazed on Ave Penetration of 5D
therefare has a 8% chance of making & high abave TR0 and upto 14519 hazed on Ave 3 Day Rally
therefare has a 5%  chance of making & Law belaw 139.00 anddownto 72543 based on Ave of Sel Day vidlation on 55 days
The 24 hour High has & 55% chance of being made  1st
Mon, Mar 16 wilbes  SellShort  day. ES Day  therefare haz & 44 chance of making & high abave T55.75 andupto T67.66  haszed on Ave Penetration of 5D
therefore haz a #1%  chance of making & high abave TM0T5 andupto T4L55  haszed on Ave 5 Day Rally
therefore has a 4% chance of making & Low below 739,00 and downto T2401  based on Ave of Sel Day Yiolation on 55 days
The Day zezs High has 52% chance of being made st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last oddds of 3D Rally = 5 0%
The Sell Day HIGH was 393480 st 39350 Last 39538 Only TF 393.80 384.20 3210 370 Jodds of 3D Rally =10 T7%
The Sell Day LOVY was 384.20 384.20 367 32 $RUT 395,33 38732 393.09 297 |odds of 3DRally < & 14%
The Buy Dary LOWY yeaz 35600 357.00 36108 TF Day 39350 33420 Ave Spread on | 550 21.80
Possible HIGH for Sell Short Day 401.37 401.36 402.81] 46% 43% Jbased on Ave Penetration of 50 of T.57 786 StdD 351
Possible HIGH for Sell Short Day 38076 37935 382.93] 86% 84% Jbased on Ave 3 Day Rally of 2386 2235 StdD 1250
Possible LOW for Sell Short Day 374.88 314.24 377.92] 52% 49% Jbased on Ave of Sell Day Vielation on 55 days of 932 996  StdD 384
Mon, Mar 16 wilbes  SellShort  day. TF therefore haz a 4%  chance of making & high above 30180 andupto 4137 hazed on Ave Penetration of 5D
therefare has & 86%  chance of making & high above 356.90  and upto 380,76 hased on Ave 3 Day Rally
therefare has a 2%  chance of making & Law belaw 33420 anddownto  3T488  based on Ave of Sel Day vidlation on 55 days
The 24 hour High has & 45% chance of being made  Last
Mon, Mar 16 wilbes  SellShort  day. TFDay therefare haz & 43%  chance of making & high abave 39350 andupto 41.36  hazed on Ave Penetration of 5D
therefore haz a 4%  chance of making & high abave I57.00 and upto 379.35  haszed on Ave 3 Day Rally
therefore haz a 49%  chance of making & Law belaw 33420 anddownto 37424 based on Ave of Sell Day Yiolation on 55 days
The Day zezs High has 4% chance of being made  Last
HQ 24h Ha Day $HDX § 24H | Day JCurrent | High Low Last odids of 30 Rally > 10 93%
The Sell Day HIGH was 117450 st 1170.00 Last 117043 Onlyj] Ha MT450 1147500 1168.00 500 Jodds of 3D Rally = 30 T6%
The Sell Day LOVY was 1147 50 1147.50 114958 DX | 1170.48  1149.59 1168.52 331 |odds of 3DRally < & 15%
Thie Buy Day LOWY was 1110.a0 111223 1367 i Day 170,00 1147.50 Ave Spread on | 550 (53,49
Possible HIGH for Sell Short Day 1193.43 11894 1189.46] 51% 48% Jbased on Ave Penetration of 5D of 1893 134 StdD  4.37
Possible HIGH for Sell Short Day 1167.51 1164.36 1163.34] 85% 83% Jbased on Ave 3 Day Rally of 57.01 5211 StdD 28.41
Possible LOW for Sell Short Day 1124.24 1123.3% 1127300 53%  52% Qhased on Ave of Sell Day Vielation on 55 days of 2326 M1 StdD 9.14
Mon, Mar 16 wilbes  SellShort  day. HO therefore haz a ¥M%  chance of making & high above 7450 and upto 119343 based on &ve Penetration of S0
therefore haz a #6%  chance of making & high above 111050 and upto 6751 based on Ave 3 Day Rally
therefare has a 3% chance of making & Low belaw 114150 and downto 112424 bazed on Ave of Sell Day Yiolation on 5% days
The 24 hour High has & 53% chance of being made  1st
Mon, Mar 16 wilbes  SellShort  day. HO Day therefare haz & 48%  chance of making & high abave 1170.00 and upto 118941 based on Ave Penetration of 50
therefare haz a 83%  chance of making & high abave 1112.25 andupto 116436 bazed on Ave 3 Day Rally
therefore haz a 52%  chance of making & Law belaw 1141.50 and downto 112333 baszed on Ave of Sell Day Violation on 55 days
The Day zezs High has 55% chance of being made st
YM 24h YM day $IMDU § 24H | Day JCurrent | High Low Last odds of 3D Rally =75 92%
The Sell Day HIGH was 718700 1st 7190.00 1st 7242 B2 Onlyg YM TI7.00 TO53.00  TI79.00  63.00 Jodds of 3D Rally = 100 84%
The Sell Day LOVY was 705300 7053.00 710586 $INDU | 724262 T105.86 722398 5392 |odds of 3D Rally < 0 15%
Thie Buy Day LOWY was grrann G315.00 GaT224 YMDay | T190.00 T053.00 Ave Spread on | 550 285,16
Possible HIGH for Sell Short Day T286.94 T283.53 T339.66] 47% 44% Jbased on Ave Penetration of 5D of 8394 9353 StdD 4679
Possible HIGH for Sell Short Day T093.09 T103.65 T153.68] 85% 82% Jbased on Ave 3 Day Rally of 314.0% 238.65 StdD 167.02
Possible LOW for Sell Short Day 692761 6929.05 G989.35] 53% 55% Qhased on Ave of Sell Day Vielation on 55 days of 125.3% 12395 StdD 5338
Mon, Mar 16 wilbes  SellShort  day. VM therefore has a 4%  chance of making & high above TST.00 and upto T286.94  based on Ave Penetration of S0
therefore haz a #6%  chance of making & high above GTT9.00 and upto T093.09  based on Ave 3 Day Rally
therefare has & 53%  chance of making & Low belavw T053.00 and downto 6927.61  baszed on Ave of Sell Day Violation on S5 days



Monday March 16" , 2009

Today was a SS day. Markets rallied until the recap MA was reached and then the decline
started.

Tomorrow is a Buy day. A good part of the average decline is in and should continue a bit
further until the Buy day low is reached.

TTT Data for trading US Index Futures on:

|Tuesday. March 17, 2009

21  Day JCurrent | High Low Last odids of Decline > 10 %1%
The Zelzhart Day HIGH was 77150 Last 77140 st Only ES T71.50 T46.25 75400  -0.50 Jodds of Decline > 20 T4%
The Selzhaort Day LOWY weas 746.25 749450 $SPX T74.53 753.37 753.89  -2.66  Jodds of Decline = 0 1%
ES Day T71.50 T49.50 Ave Spread on BD 33.81
Possible HIGH for Buy Day T86.81 T87.02 T90.43 | 41% 41% Jbased on Ave Penetration of S50 of 1531 1552 StdD 575
Possible LOW for Buy Day 735.48 738.11 T43L.511100% 95% based on Ave Decline of 36.02 3339 swdD 1972
Possible LOW for Buy Day 730.42 733.78 T37.64] 58% 58% Jbased on Ave 55 Day Violation on BD of 15.83 1572 5tdD 8.36
Tue, Mar 17 will be & Buy day. ES therefare has a M%  chance of making a high above TI.50  and upto T86.81  bazed on Ave Penetration of 5D
therefore has a 100%  chance of making & Law below M50 anddownto 73548  based on Ave Decline
therefore has a 58%  chance of making a Low below T46.25 anddownto T30.42  bazed on Ave 55 Day Violation on BD
The 24 hour Loww has & 57% chance of being made Last
Tue, Mar 17 will be & Buy day. ES Day therefore haz a M%  chance of making a high above TI.50  and upto T87.02  bazed on Ave Penetration of 5D
therefore has a 95%  chance of making a Low below M50 anddownto 73841 based on Ave Decline
therefore has a 58%  chance of making a Low below T49.50 anddownto T33T8  basedon Ave 55 Day Yiolation on BD
The Day sess Low has 55% chance of being made st
TF 23h TF Day $Rurt 24H  Day JCuwrrent . High Low Last odds of Decline =10 34%
The SelShort Day HIGH weas 39380 st 39380 1st 400.36 Only TF 398.80 313200 18540 -6.20 Jodds of Decline =15 68%
The Zelzhart Day LOWY was 35200 35200 3535 61 $RUT 400,36 18561 186,36 673 Jodds of Decline = 0 1%
TF Day 319880 382,00 Ave Spread on BD |21.33
Possible HIGH for Buy Day 408.80 408.50 410,08 | 40°% 40% Jbased on Ave Penetration of S50 of 10.00 970 StdD 3.60
Possible LOW for Buy Day 37540 ITT.05 381.44) 99%  98% Jbased on Ave Decline of 23.40 M.15 StdD 12,38
Possible LOW for Buy Day 37319 37283 JTT.00) 59% 57% Qbased on Ave 55 Day Violation on BD of 8.31 917  StdD 485
Tue, Mar 17 wil e a Buy day. TF therefore has a 0%  chance of making a high above 39880 andupto 408,80  based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 398.80 anddownto 37540  bazed on Ave Decline
therefore has a 59%  chance of making a Low below 38200 anddownto 37349 basedon Ave B Day Yiolation on BD
The 24 hour Low has & 5T% chance of being made 1st
Tue, Mar 17 wil he a Buy day. TF Day therefore haz a 4% chance of making a high above 39880 andupto 408,50  based on Ave Penetration of S50
therefore has a 98%  chance of making a Lo below 398.80 anddownta 377.05  based on Ave Decline
therefore has a 5T%  chance of making a Low below 38200 anddownto 37283  basedon Ave B Day Yiolation on BD
The Day sess Low has 63% chance of heing made  1st
HG 24h HG Day $HDX | 24H  Day JCurrent  High Low Last odds of Decline > 20 93%
The Zelzhart Day HIGH was 118000 1st 117475 15t MIT33 Only] HGQ 1180.00 114225 115225 1575 Jodds of Decline > 25 2%
The Zelzhart Day LOWY was 114225 114225 11441 $HDX | 117733 1141 114545 -23.07  Jodds of Decline = 0 1%
HO Day | 1173.75 1142.25 Ave Spread on BD |50.72
Possible HIGH for Buy Day 1197.96 1193.10 119601 ]| 45% 42% Jbased on Ave Penetration of S5D of 17.96 1835 SwdD 1.27
Possible LOW for Buy Day 1124.52 1124.64 1130.01 ] 99% 98% [based on Ave Decline of 55.48 50011 StdD 2812
Possible LOW for Buy Day 1121.25 112003 1121.64] 55% 53% Jbased on Ave S5 Day Violation on BD of 21.00 22,22 StdD 10,39
Tue, Mar 17 wil e a Buy day. HO therefore has a 45%  chance of making a high above 1180.00 and upto 1197.96  based on Ave Penetration of S50
therefare has a 99%  chance of making & Low below 118000 and dowwnto 112452 based on &ve Decline
therefore has a 55%  chance of making a Lo below 1142.25 anddownto 1121.25 based on Ave 55 Day Yiolation on BD
The 24 hour Low has & 56% chance of being made 1st
Tue, Mar 17 wil he a Buy day. HO Day therefore haz a 42%  chance of making a high above MT4TS andupto 119310 based on Ave Penetration of S50
therefare has a 98%  chance of making & Low below MT4TS and dowwnto 112464 based on 2ve Decline
therefore has a 53%  chance of making a Low below 1142.25 anddownto 1120.03 bazed on Ave 55 Day Yiolation on BD
The Day sess Low has 63% chance of being made st
YM 24h YM day $INDU | 24H  Day JCurrent | High Low Last odids of Decline > 100 39%
The Zelzhart Day HIGH was 7335300 Last 733300 1st 73929 Only] YM T3318.00 TI500 T183.00 400 Jodds of Decline =150 TT%
The SelShort Day LOWY weas 711500 715100 720685 $INDU | 7392.M T206.85  TAM69T  -T.01  Jodds of Decline = 0 %
YMDay T7338.00 T151.00 Ave Spread on BD |287.12
Possible HIGH for Buy Day T461.13 T472.54 T527.291 3%% 40% Jbased on Ave Penetration of 550 of 12313 13454 SdD 4430
Possible LOW for Buy Day T025.48 T046.34 T115.30 | 100% 95% [based on Ave Decline of 312,52 231.66 StdD 170.58
Possible LOW for Buy Day 6975.04 T011.72 TO6422] 55% 55% Jbased on Ave S5 Day Violation on BD of 139.96 139.28 SwdD 7275
Tue, Mar 17 willbe & Buy day. VM therefore has a 3%%  chance of making & high abave T338.00 andupto 746113  based on Ave Penetration of S50
therefore has a 100%  chance of making & Lowy below T338.00 anddownto TO25.48 bazed on Ave Decline

therefare has a 55%  chance of making & Low below 1500 and dowwnto 6975.04  hased on Ave S5 Day Violation on BD
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Tuesday March 17" , 2009
Today was a perfect Buy day. ES tested the 24 hour low and reversed, giving us a real nice

rally.

Tomorrow is a Sell day. It is also FOMC day, We did get most of the average rally in already,

so tomorrow should be a confusing day especially with FOMC.
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TTT Data for trading US Index Futures on:
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Wednesday. March 18, 2009
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24H  Day JCurrent  High Low Last odds of Rally > 10 88%
The Buy Day HIGH was 777.00 777.00 ES 777.00 746.00 77515  21.15 Jodds of Rally > 20 65%
The Buy Day LOWY was 746.00 1st 746.00 1st $SPX 778.12 749.93 77812 2423 Jodds of Rally = 0 0%
ES Day 777.00 746.00 Ave Spread on SD 3745
Possible HIGH for Sell Day 788.52 790.34 based on Ave Penetration of BD of 11.52 13.84 StdD 5.90
Possible HIGH for Sell Day 778.69 175.65 ased on Ave Rally of 32.69 29.65 StdD 17.67
Possible LOW for Sell Day 727.28 726.52 hased on Ave Buy Day Violation on SD of 18.72 19.48 StdD 8.64
Wed, Mar 18 will be & Sell day. ES therefore has a 54% chance of making & high above T777.00 andupto 788.52 hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 746.00 andupto 778.69  hased on Ave Rally
therefore has a 56%  chance of making a Low helow 746.00 anddownto 727.28 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of bﬂng made Last
Wed, Mar 18 will be a Sell day. ES Day therefore has a 471%  chance of making & high above T77.00 andupto 790.84 hased on Ave Penetration of BD
therefore has a 93%  chance of making a high above 746.00 andupto 775.65 hased on Ave Rally
therefore has a 56%  chance of making a Low helow 746.00 anddownto 72652 based on Ave Buy Day Violation on SD
The Day sess High has 54% chance of heing made  1st
. TF24h TFDay High Low Last odds of Rally > 10 33%
The Buy Day HIGH was 70 04.70 TF 404.70 380.70 403.70 17.70 Jodds of Rally > 15 59%
The Buy Day LOWY was 380.70 1st 380.70 1st $RUT 403.59 384.26 403.59 17.23  Jodds of Rally = 0 0%
TF Day 404.70 380.70 Ave Spread on SD 24.38
Possible HIGH for Sell Day 412,98 413.90 412,66 | 50% 48% Jbased on Ave Penetration of BD of 8.28 9.20 StdD 3.81
Possible HIGH for Sell Day 402.29 401.05 401.87 | 100% 95% Jbased on Ave Rally of 21.59 20.35 StdD  11.34
Possible LOW for Sell Day 368.99 368.76 373.16] 57% 57% jbased on Ave Buy Day Violation on SD of 11.71 11.94 StdD  5.33
Wed, Mar 18 will be & Sell day. TF therefore has & 50% chance of making & high above 40470 andupto 41298 hased on Ave Penetration of BD
therefore has a 100% chance of making & high above 380.70 andupto 402,29  hased on Ave Rally
therefore has a 57%  chance of making a Low helow 380.70 anddownto 368.99 hased on Ave Buy Day Yiolation on SD
The 24 hour High has a 57% chance of beingmade 1st
Wed, Mar 18 will be a Sell day. TF Day therefore has a 48%  chance of making & high above 40470 andupto 413.90 hased on Ave Penetration of BD
therefore has a 95%  chance of making & high above 380.70 andupto 401.05 hased on Ave Rally
therefore has a 57%  chance of making a Low helow 380.70 anddownto 368.76 hased on Ave Buy Day Yiolation on SD
chance of heing made  1st
HO 24h HO Day $HDX J 24H Day JCurrent  High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 1191.50 1191.50 118666 Only Ho 1191.50 1146.75  1190.00 37.75 |odds of Rally > 25 76%
The Buy Day LOW was 1146.75 1st 1147 50 1st 114880 $NDX  1186.66 1148.80  1186.62 41.17 |Jodds of Rally= 0 0%
HOQ Day  1191.50 1147.50 Ave Spread on SD 1 56.63
Possible HIGH for Sell Day 1211.47 1212.4 1207.46 | 49% 47% Jbased on Ave Penetration of BD of 19.97 2094 StdD 8.34
Possible HIGH for Sell Day 1195.63 1191.52 1190.19 | 100% 95% jbased on Ave Rally of 43.88 4402 StdD 2475
Possible LOW for Sell Da¥ 1118.98 1118.61 1120.84] 56% 56% jbased on Ave Bw Day Violation on SD of 21.77 28.89 StdD 12.74
Wed, Mar 18 will be a Sell day. HO therefore has a 49%  chance of making a high above 1191.50 and upto 1211.47  based on Ave Penetration of BD
therefore has a 100% chance of making & high above 1146.75 and up to 1195.63  based on Ave Rally
therefore has & 56% chance of making a Low helow 1146.75 and downto 1118.98 bhased on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of beinﬁ made st
Wed, Mar 18 will he a Sell day. HO Day therefore has a 47%  chance of making & high above 1191.50 andupto 1212.44  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1147.50