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Friday May 1%, 2009
Today was a SS day. This was an odd looking SS day and that maybe attributed that most of the other world
markets were closed.

Monday will be a Buy day. We should expect a Decline on a Buy day. Having closed on the highs of the day
we may get a penetration first before the decline begins.

Should we gap up above today's highs, then we will have very high odds of atleast getting back to these
highs.

TTT Data for trading US Index Futures on:

IMonday. May 04. 2009

24H  Day JCurrent . High Low Last adds of Decline =10 " 90%
The SelShort Day HIGH was 875.25 Last 875.25 Last ES 878.25 862.50 876.50 adds of Decline > 20 " 72%
The SellShort Day LOVY was §62.50 56290 $SPX 330,48 866,10 877.52 odds of Decline = ¢ 0%
ES Day §78.25 862.50 876.50 Ave Range on " B [33.35
Possible HIGH for Buy Day 39343 893.61 43%  43% Jhased on Ave Penetration of SSD of 1518 1536 StdD 607
Possible LOW for Buy Day 343.27 845.61 100% 94% fbased on Ave Decline of 3498 32.64  Stdl 20.00
Possible LOW for Buy Day 345.92 846,98 58% 53% Jbased on Ave S5 Day Violation on BD of 1558 1552  Stdl  8.53
Mon, May 04 wil be a Buy day. ES therefore has & 43%  chance of making & high akbove 878,25 andupto 893,43  hased on Ave Penetration of S50
therefore has & 1%  chance of making & Low beloy 878,25 anddownto 84327 based on Ave Decline
therefore has a 58%  chance of making a Low below 86250 anddownto 846.92  based on Ave S5 Day Violation on BD
The 24 hour Low has & 1% chance of being made Last
Mon, May 04 wil be a Buy day. ES Day therefore haz a 43%  chance of making a high above 878,25 andupto 893.61  hazed on Ave Penetration of S5D
therefore hasz a 84%  chance of making a Low below 878.25 anddownto 845.61  based on Ave Decline
therefore has a 58%  chance of making a Low below 362,50 anddownto 846.98  based on Ave 55 Day Violstion on BD
The Day sess Low has 52% chance of being made  Last
TF 24h TF Day R 24H  Day JCurrent . High Low Last adds of Decline =10 "83%
The SelShort Day HIGH was 491 50 Last 491 B0 1st 492 46 Only TF 491.60 481.50 436.10 adds of Decline >15 " 66%
The SelShort Day LOVY was 451.50 45250 454.73 $RUT 492,46 434.73 436,93 odds of Decline = ¢ 1%
TF Day 491.60 482.50 486.10 Ave Range on 7 BD |21.84
Possible HIGH for Buy Day 501.65 501.23 502.27) 42% 43% Jbased on Ave Penetration of SSD of 10.05 9.68 StdD  3.92
Possible LOW for Buy Day 468.64 470.30 473.52] 99°%  497% Qbased on Ave Decline of 22.96 21.30  stdl 1263
Possible LOW for Buy Day 472,69 473.36 476.10] 59% 57% Jbased on Ave 55 Day Violation on BD of 8.81 914  stdl 498
Mon, May 04 wil be a Buy day. TF therefore has & 42%  chance of making a high akbove 491,60 and upto 501,65  hased on Ave Penetration of S50
therefore has & 99°%  chance of making & Low below 491,60 and downto  468.64  based on Ave Decline
therefore has a 5%%  chance of making a Low helow 483150 and downto 472,69  based on Ave 55 Day Violation on BD
The 24 hour Low has & 53% chance of being made Last
Mon, May 04 wil be a Buy day. TF Day therefore haz a 43%  chance of making a high above 491,60 and upto 501.28  hazed on Ave Penetration of S50
therefore hasz a 7%  chance of making a Low below 431,60 anddownto 470,30 based on Ave Decline
therefore has & 57%  chance of making & Low helow 482,50 anddownto 47336 based on Ave 55 Day Vidlstion on BD
The Day sess Low has 59% chance of being made 1st
HG 24h HGQ Day $HDX 24H  Day JCurrent . High Low Last odds of Decline =26 " 90%
The SelShort Day HIGH was 140275 Last 140275 Last 140389 Only HO 1402.75 1381.00 1398.75 adds of Decline >25 " 80%
The SelShort Day LOVY was 1351.00 135100 135280 $HDX 1403.89 1382.90 1396.62 odds of Decline = ¢ 1%
HG Day | 140275 1381.00 1398.75 Ave Range on " BD 50.17
Possible HIGH for Buy Day 1421.46 1422.00 1422.95] 46% 44% Jbhased on Ave Penetration of 55D of 18.71 19.25 StdD 604
Possible LOW for Buy Day 134927 135405 1357.86 ] 99% 96°% Qhased on Ave Decline of 53.48 48,70 StdD  28.45
Possible LOW for Buy Day 1359.95 1358.47 1360.44] 54% 52% Qbhased on Ave 55 Day Violation on BD of 21.05 22,53 stdl  10.67
Mon, May 04 wil be a Buy day, HO therefore has & 46%  chance of making a high above 142,75 and up to 142146 based on Ave Penetration of S50
therefore has & 99°%  chance of making & Low below 140275 and downto 1349.27  hased on Ave Decline
therefore has a 54%  chance of making a Low helow 1381.0¢ and downto 135995 based on Ave S5 Day Violation on BD
The 24 hour Low has & 8% chance of being made Last
Mon, May 04 wil be a Buy day. HO Day therefore haz a 4% chance of making & high above 140275 and up to 142200 based on Ave Penetration of S50
therefore hasz a %%  chance of making a Low below 140275 and downto 135405 hased on Ave Decline
therefore has & 52%  chance of making & Low helow 13100 and downto 135847 hased on Ave S5 Day Violation on BD
The Day sess Low has 59% chance of being made  Last
YM 24h YM day $iupu 24H  Day JCurrent . High Low Last odds of Decline =100 " 88%
The SelShort Day HIGH was §192.00 Last 81592.00 Last 521981 Only M 3192.00 B047.00 3184.00 adds of Decline > 150 " 75%
The SelShort Day LOVY was 04700 G047 .00 G099.31 $INDU | 821981 8099.31 821241 odds of Decline = & 0%
VM Day  3132.00 3047.00 818400 Ave Range on " BD |283.56
Possible HIGH for Buy Day 8313.85 8323.63 8351.61] 41% 42% Jbased on Ave Penetration of S50 of 121.85 131.63 StdD 47.23
Possible LOW for Buy Day T7888.38 7909.46 TH50.07 | 100% 95% Jhased on Ave Decline of 303.62 282.54 StdD 172.98
Possible LOW for Buy Day T907.74 791217 T7959.40] 54% 56°% Qhased on Ave 55 Day Violation on BD of 139.26 13483 Stdl 7419
Mon, May 04 wil be a Buy day. WM therefore has & 1% chance of making a high akbove $192.00 and up to 8313.8%  based on Ave Penetration of S50
therefore has & 1%  chance of making & Low beloy 319200 and downto T888.38  hased on Awe Decline
therefore has a 54%  chance of making a Low helow 3047.00 and downto T90T.74 based on Ave S5 Day Violation on BD




Monday May 4™ , 2009
Today was a Buy day. Seems that the last 3 Buy days have been the same, very shallow declines and even
some failure. This is an indication that the markets have turned bullish, or at least that is what the
manipulators wants us to believe.

Tomorrow is a Sell day. Most of the rally has been accomplished. So tomorrow could be a confusing day.
TTT Data for trading US Index Futures on:  |Tuesday, May 05, 2009

24H  Day JCurrent  High Low Last odis of Rally > 10
The Buy Day HGH was 90475 q04.75 907 .85 Only ES H04.75 §77.50 903.25 odds of Rally > 20 Y67%
Thie: By Doary LOWY weas 57750 1st g79.00 1st $SPX S07.85 79.21 907.24 odds of Rally = 0 Yo%
ES Day H04.75 7900 90325 Ave Range on 75D (36,39
Possible HIGH for Sell Day 916,43 91821 55% 50% Jbased on Ave Penetration of BD of 11.68 1346 StdD 622
Possible HIGH for Sell Day 910.43 908.78 S06.73 1 100% 94°% Jbased on Ave Rally of 3293 20.78  Stdl  18.25
Possible LOW for Sell Day 859.18 860.36 860.92] 53% 54% Ibased on Ave Buy Day Violation on SD of 18.33 18.64 Stdl  8.64
Tue, May 05 wil be a Sell day. ES therefore haz & 55%  chance of making & high above 90475 andupto 916.43  hazed on Ave Penetration of BD
therefore has & 100% chance of making a high abave 87750 andupto 910.43  based on Ave Rally
therefore has & 53%  chance of making & Low belowy 87150 anddownto 85948  hased on Ave Buy Day Yiolation on 50
The 24 hour High has & 51% chance of being made 1st
Tue, May 05 wil be a Sell day. ES Day therefore hasa 50%  chance of making & high above 90475 andupto 918.21  based on Ave Penetration of BD
therefore haz & 94%  chance of making & high above 879.00  andupto 908.78  hazed on Ave Rally
therefore has & 58%  chance of making & Low below 879.00 anddownto 860.36  based on Ave Buy Day Wiolation on 50
The Day sess High has 52% chance of being made 1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odis of Rally > 10 4%
The Buy Day HGH was S0:3 60 50560 a06.52 Only TF 505,60 456,80 50370 odds of Rally > 15 1%
The: By Diary LOWY weas 486 50 1st 48920 1st 453.95 $RUT 506.82 489,95 506.82 odlds of Rally = 0 Yo%
TF Day 505.60 489.20 503.70 Ave Range on 7 SD [23.38
Possible HIGH for Sell Day 51405 515.06 516.02] 52% 50% Jbased on Ave Penetration of BD of §.45 046  StdD 403
Possible HIGH for Sell Day 508.9T7 o4 508.141100% 96% Jbased on Ave Rally of 2247 2084 StdD 1193
Possible LOW for Sell Day 475.31 471.56 479.10] 54% 54% Ibased on Ave Buy Day Violation on SD of 11.49 11.64 Stdll 534
Tue, May 05 wil be a Sell day. TF therefore haz & 52%  chance of making & high above 505.60 andupto 51405 hazed on Ave Penetration of BD
therefore has & 100% chance of making a high abave 486.80 andupto 508.97 based on Ave Rally
therefore has & 54%  chance of making & Low belowy 486,80 anddownto 47531 hased on Ave Buy Day Yiolation on 50
The 24 hour High has & 63% chance of being made 1st
Tue, May 05 wil be a Sell day. TF Day therefore hasa 50%  chance of making & high above 505.60 andupto 515.06  based on Ave Penetration of BD
therefore haz & 96% chance of making & high above 489.20  and upto 510.04  hazed on Ave Rally
therefore has & 58%  chance of making & Low below 489.20 anddownto 477.56  based on Ave Buy Day Wiolation on 50
chance of being made 1st
Ha 24k NG Day $HDX § 24H  Day JCurrent | High Low Last odlds of Rally > 20 2%
Thie Buy Dary HIGH weas 142575 142575 1425.02 Only HG 1425.75 1400.00 142325 odds of Rally > 25 1%
The: By Diary LOWY weas 140000 1st 1402 .00 1st 1403.47 $HDX | 1428.02 140347 14279 odlds of Rally = 0 Yo%
HE Day  1425.75 1402.00 142325 Ave Range on | SD |55.06
Possible HIGH for Sell Day 144541 146,41 1448.69] 52% 51% Jbased on Ave Penetration of BD of 19,66 2066 StdD .28
Possible HIGH for Sell Day 1449.30 1446.91 1445.92 | 100%  96°% Jbased on Ave Rally of 49.30 4491 stdl 2586
Possible LOW for Sell Day 1372.52 1373.41 1375.79] 52% 52% Jbased on Ave Buy Day Violation on SD of 27.48 2859 stdll 1274
Tue, May 05 wil be a Sell day. HO therefore haz & 52%  chance of making & high above 1425.7% andupto 144541 based on &ve Penetration of BD
therefore has & 100% chance of making a high abave 1400.00 andupto 1449.80  hased on Ave Rally
therefore has & 52%  chance of making & Low belowy 140000 and downto 1372.52  based on &ve Buy Day Yidlation on S0
The 24 hour High has & 0% chance of being made Last
Tue, May 05 wil be a Sell day. HO Day therefore hasa 51%  chance of making & high above 142575 andupto 146,41 hased on Ave Penetration of BD
therefore haz & 96% chance of making & high above 1402.00  and up to 1446.81  baszed on Ave Rally
therefore has & 52%  chance of making & Low below 140200 anddownto 1373.41  baszed on Ave Buy Day Yidlation on 5D
The Day sezz High has 55% chance of being made  Last
YM 24h YM day $INDU  § 24H  Day JCurrent | High Low Last odds of Rally > 100 §6%
Thie Buy Dary HIGH weas §383.00 5383.00 0434.56 only] YM $383.00 #189.00  3365.00 odis of Rally > 150 69%
The: By Diary LOWY weas 2189.00 1st 520800 1st §213.60 $INDU | 843436 §213.60  8426.74 odlds of Rally = 0 Yo%
WM Day  3383.00 §208.00  8365.00 Ave Range on | SO 31316
Possible HIGH for Sell Day 8490.38 8501.5¢ 8555.07) 53% 48% Jbased on Ave Penetration of BD of 107.88 11856 StdD 5604
Possible HIGH for Sell Day 47122 3465.28 B461.65 ) 100%: 95% Jbased on Ave Rally of 282.22 257.28 StdD 156.96
Possible LOW for Sell Day 8044.02 8054.68 B055.08] 55% 55% Jbased on Ave Buy Day Violation on SD of 14498 15332 StdB  70.4
Tue, May 05 wil be a Sell day. ¥M therefore haz & 53% chance of making & high above 8383.00 andupto 8490.88  baszed on Ave Penetration of BD
therefore has & 100% chance of making a high abave 8$189.00 andupto 8471.22  hased on Ave Rally

therefore has & 55%  chance of making & Low belowy 818900 anddownto 804402 based on Ave Buy Day Yidlation on S0



Tuesday May 5™, 2009

Today was a Sell day. No additional rally was accomplished and just a small pullback.

Tomorrow is SS day. We still have room to go up if the markets want to get the average 3 day rally.

TTT Data for trading US Index Futures on:

|Wednesday. May 06, 2009

therefare has a

241  Day JCurrent  High Low Last odlils of 30 Rally > 10 |838%
The Sell Day HGH was a05.00 1st a04.75 1st 80770 ES 905.00 §93.50 903.50 odds of 3D Rally > 20 7%
The Sell Day LOW was 89350 59350 597.34 $SPX 907.70 §97.34 903.30 odds of 3D Rally < 0 Y145
The Buy Day LOVY was 2700 ara.nn ES Day 304,75 $93.50 03,50 Ave Range on 755D 32,19
Possible HIGH for Sell Short Day ¥16.00 H16.68 7%  43% Jbased on Ave Penetration of 5D of 1.00 1193 StdD 585
Possible HIGH for Sell Short Day 3.2 245 86% 83% Jbased on Ave 3 Day Rally of 3720 3345 StdD 20.11
Possible LOW for Sell Short Day §30.59 879,47 56% 55% Jbased on Ave of Sell Day Violation on 55 days of 1291 1403 Stdl 617
Wed, May 06 wilbea  SellShort  day. ES therefare haz a 41%  chance of making a high abave H05.00 and upto 600 bazed on Ave Penetration of =D
therefare haz a 86%  chance of making a high abave 87600 and upto 320 bazed on &ve 3 Day Rally
therefare has a 56%  chance of making a Low below 893.50 and downto  880.5%  based on Awe of Sel Day Yidlation on 55 days
The 24 hour High bas & 52% chance of being made st
Wed, May 06 wilbea  SellShort  day. ES Day thereforehaz a 43%  chance of making a high abave 0475 and upto $6.68  bazed on Ave Penetration of =D
therefore has a 83%  chance of making a high above 87300 and upto WM245  based on dve 3 Day Rally
therefore has a 55%  chance of making a Low below 893.50 and downto  8T947  based on dwe of Sel Day Yiolation on 55 days
The Day =es= High has 4% chance of being made 1st
TF 24h TF Day $Rut | 24H  Day JCurrent | High Low Last odils of 3D Rally > 5 %
The Sell Day HEH was 20520 1st a04.70 1st 20393 Only TF 505.20 460 50320 odds of 30 Rally > 10 79%
The Sell Day LOWY was 434 50 434 G0 497 .06 $RUT 505.99 H7.06 502.55 odds of 30 Rally < 0 “12%
The Buy Day LOWY was 456 40 453.20 459,95 TF Day 504.70 494.60 503.20 Ave Range on 755D [1.39
Possible HIGH for Sell Short Day 5285 M2TH S35 46%  42% Jbased on Ave Penetration of 5D of T.4% 800 StdDd 373
Possible HIGH for Sell Short Day ¥0.31 511.81 512.08) 88% 36% Jbased on Ave 3 Day Rally of 244 2261 Stal 1347
Possible LOW for Sell Short Day 435.30 485.41 488.25] 53% 51% Jbased on Ave of Sell Day Violation on 55 days of  8.80 919  Stdf 3.9
Wed, May 06 wilbea  SellShort  day. TF therefore has a 4%  chance of making a high abave 50520 andupto 5285  based on Ave Penetration of SD
therefore has a 88%  chance of making a high abave 486.40 and upto 5081 based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low helow 49460 and downto 48580  based on Ave of Sell Day Yidlation on 5% days
The 24 haur High has & 1% chance of heing made st
Wed, May 06 wilbea  SellShort  day. TFDay therefore has a 42%  chance of making a high abave 50470 andupto 200 based on Ave Penetration of S0
therefare has a 86%  chance of making a high abave H9.20 and upto #1181 based on Ave 3 Day Rally
therefare has a 8%  chance of making a Low below 29460 and downto 48541 based on Awe of Sell Day Widlation on 55 days
The Day 2ess High has 55% chance of being made  Last
H 24k N Day $HDX § 24H  Day JCurrent | High Low Last odlils of 30 Rally > 10 (94%
The Sell Day HEH was 142525 1st 142775 Last 142505 Only HQ 142825 140625 142725 odds of 3D Rally > 30 Y79%
The Sell Day LOW was 1406.25 1406.25 140829 $HDX | 142505 140829 142381 odds of 3D Rally < 0 hiT
The Buy Day LOW was 1387 50 1402.00 1403 .47 HO Day  1427,75 140625 142725 Ave Range on | 55D [51.37
Possible HIGH for Sell Short Day 14707 14719 1444.11] 48°%  45% Jbased on Ave Penetration of 5D of 1832 19.44 StdD  9.51
Possible HIGH for Sell Short Day 1455.03 145411 1453.72] 86°% 34% Jbased on Ave 3 Day Rally of 5753 5241 Stdl 29.32
Possible LOW for Sell Short Day 1383.65 1383.90 1388.13] 52% 54% Jbased on Ave of Sell Day Violation on 55 days of 2260 2235 StdD  9.29
Wed, May 06 wilbea  SellShort  day. HQ therefare haz a 48%  chance of making a high abave 1428.25 and upto 1HMT.0T  based on Ave Penetration of 5D
therefare haz a 88%  chance of making a high abave 1337.50 and upto 1455.03  based on Ave 3 Day Rally
therefare has a 52%  chance of making a Low below 1406.25 and downto 1383.65 based on Ave of Sell Day Yiolation on 55 days
The 24 hour High haz & 55% chance of heingmade 1st
Wed, May 06 wilbea  SellShort  day. HODay therefore haz a 45%  chance of making a high abave 1427.75 and upto 14719 based on Ave Penetration of 5D
therefare haz a 84%  chance of making a high abave 10200 and upto 145411  based on Ave 3 Day Rally
therefore has a 54%  chance of making a Low below AW06.25 and downto 138390 based on Ave of Sell Day Violation on 55 days
chance of being made st
Y 24h YM day $INDU | 24H | Day JCurrent | High Low Last odlils of 30 Rally =75 |93%
The Sell Day HEH was 841000 1st 841000 1st 845812 Onlyj] 'YM 8410.00 8311.00 333200 odds of 30 Rally > 100 " 85%
The Sell Day LOWY was 531100 g311.00 436278 $INDU | 845812 836278  §410.65 odds of 30 Rally < 0 “13%
The Buy Day LOW vwas 817300 5205.00 821360 VM Day  8410.00  £311.00  3332.00 Ave Range on S50 230.65
Possible HIGH for Sell Short Day 8501.23 50465 855599 46% 43% Jbased on Ave Penetration of 50 of 9123 9465 StdD 48.05
Possible HIGH for Sell Short Day LETA 493,89 §496.33) 87% §4% Jbased on Ave 3 Day Rally of M4TT 28589 Stdl 17335
Possible LOW for Sell Short Day 319243 819425 8252.73] 54% 56% Jbased on Ave of Sell Day Violation on 55 days of M85T 11675 Stdl  54.28
Wed, May 06 willbes  SellShort  day. VM therefore has a 4%  chance of making a high above SHOM0 and upto 8501.23  based on Ave Penetration of 5D
therefore has a 88%  chance of making a high abave 817300 and upto 84T.TT  baszed on &ve 3 Day Rally
58% chance of making a Low helow 83100 and downto 819243  hased on Ave of Sell Day Violation on 55 days




Wednesday May 6" , 2009

Today was a SS day. We did have a good chance of going higher to complete the 3 day rally. However due
to the fact that the last 3 Buy day declines have been very small, it does put bullishness in the markets and
that took us to the penetration levels on ES.

Tomorrow is a Buy day. How strong will this decline be, is the question?

TTT Data for trading US Index Futures on:  |Thursday, May 07, 2009

24H Day JCurrent  High Low Last odds of Decline >10 " 90%
The SellShort Day HIGH was 918.00 Last 918.00 Last 92028 ES 918.00 891.00 917.25 odds of Decline > 20 " T1%
The SellShort Day LOW was 891.00 901.25 $SPX 920.28 903.95 919.53 odds of Decline = 0 0%
ES Day  918.00 901.25 917.25 Ave Range on | BD 33.31

Possible HIGH for Buy Day 933.40 933.58 936.18| 43% 43% Jbased on Ave Penetration of SSD of 1540 1558 StdD 6.8
Possible LOW for Buy Day 883.31 885.36 889.931100% 93% Jbased on Ave Decline of 3469  32.64 StdD 20.00
Possible LOW for Buy Day §75.42 885.73 888.43] 57% 57% Jbased on Ave SS Day Violation on BD of 1558 1552 StdD 8.3
Thu, May 07 will be & Buy day. ES therefore has a 43%  chance of making a high above 918.00 andupto 933.40  based on Ave Penetration of SSD

therefore has a 100% chance of making & Low below 918.00 anddownto 883.31 based on Ave Decline

therefore has a 57%  chance of making a Low helow 891.00 anddownto 87542 basedon Ave SS Day Violation on BD
The 24 hour Low has & 51% chance of heing made  Last
Thu, May 07 will be & Buy day. ES Day therefore has a 43%  chance of making a high above 918.00 andupto 933.58 based on Ave Penetration of S5D

therefore has a 93%  chance of making & Low helow 918.00 anddownto 88536 hasedon Ave Decline

therefore has a 57%  chance of making a Low below 901.25 anddownto 88573 based on Ave SS Day Violation on BD

The Day sess Low has 52% chance of being made  Last

51050 1st 51050 1st 509,37

24H Day JCurrent  High Low Last odds of Decline > 10  "82%
TF 510.50 493.40 505.00 odds of Decline > 15 66%

The SellShort Day HIGH was

The SellShort Day LOVY was 493.40 49340 $RUT 509.37 495.94 505.09 odds of Decline = 0 ‘1%
TFDay  510.50 493.40 505.00 Ave Range on | BD 21.82

Possible HIGH for Buy Day 520.63 520.27 43% 43% Jbased on Ave Penetration of SSD of 10.13 9.77 StdD  3.96
Possible LOW for Buy Day 487.70 489.37 490.58] 99% 97% Jbased on Ave Decline of 2280 2113 StdD 12.63
Possible LOW for Buy Day 484.59 484.26 487.31] 58% 57% fbased on Ave SS Day Violation on BD of 8.81 914  Stap 498
Thu, May 07 will be a Buy day. TF therefore has a 43%  chance of making a high above 510.50 andupto 520.63 hased on Ave Penetration of SSD

therefore has a 99%  chance of making a Low below 510.50 anddownto 487.70 hased on Ave Decline

therefore has a 58%  chance of making a Low below 493.40 anddownto 48459 based on Ave SS Day Violation on BD
The 24 hour Low has a 59% chance of being made  1st
Thu, May 07 will be a Buy day. TFDay therefore has a 43%  chance of making a high above 510.50 andupto 520.27 hased on Ave Penetration of SSD

therefore has a 97%  chance of making a Low below 510.50 anddownto 489.37 hased on Ave Decline

therefore has a 57%  chance of making a Low below 493.40 anddownto 48426 hased on Ave SS Day Violation on BD
The Dax sess Low has 59% chance of being made  1st

HO 24h HQ Day $HDX § 24H  Day JCurrent  High Low Last odds of Decline >20  "89%
The SellShort Day HIGH was 1435.50 1st 1435.00 1st 1435.80 Only] HO 143550 1399.00  1430.00 odds of Decline > 25 “79%
The SellShort Day LOWY was 1399.00 1399.00 140110 $HDX 143530 140110  1423.35 odds of Decline= 0 1%
HO Day 143500 1399.00  1430.00 Ave Range on | BD 49.98

Possible HIGH for Buy Day 1454.29 1454.32 1454.95] 47% 4% [based on Ave Penetration of SSD of 1879 19.32 StdD 8.10
Possible LOW for Buy Day 1382.45 1386.73 1390.18] 99% 97% [based on Ave Decline of 53.05 4827 StdD 28.45
Possible LOW for Buy Day 1377.95 1376.47 1378.64] 54% 51% Jbased on Ave SS Day Violation on BD of 21.05 2253 St 10.67
Thu, May 07 will be & Buy day. HO therefore has a 47%  chance of making a high above 1435.50 andupto 145429 hased on Ave Penetration of SSD

therefore has a 99%  chance of making & Low helow 143550 anddownto 1382.45 hased on Ave Decline

therefore has a 54% chance of making a Low below 1399.00 anddownto 1377.95 hased on Ave SS Day Yiolation on BD
The 24 hour Low has a 61% chance of being made  1st
Thu, May 07 will be & Buy day. N0 Day therefore has a 4%  chance of making a high above 1435.00 andupto 1454.32  hased on Ave Penetration of SSD

therefore has a 97%  chance of making a Low below 1435.00 anddownto 1386.73 based on Ave Decline

therefore has a 51%  chance of making a Low below 1399.00 anddownto 1376.47 hased on Ave SS Day Yiolation on BD
The Day sess Low has 61% 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 5479.00 Last 8479.00 Last 851857 Onlyg YM 8479.00  8287.00  8471.00 odds of Decline > 150 " 74%
The SellShort Day LOVY was §287.00 §369.00 5403.00 $IDU | 8518.57  8403.00  8512.28 odds of Decline = 0 0%
YMDay  8479.00  8369.00  8471.00 Ave Range on | BD 282,92

Possible HIGH for Buy Day 8602.29 8611.84 865218 42% 43% [based on Ave Penetration of SSD of 123.29 132.84 StdD 47.95
Possible LOW for Buy Day 81717.85 8196.46 8251.121100% 94% Jbased on Ave Decline of 30115 28254 StaD 172.96
Possible LOW for Buy Day §147.74 823417 §263.09] 54% 56% Jbased on Ave SS Day Violation on BD of 139.26 13483 StaD' 74.19
Thu, May 07 will be & Buy day. YM therefore has a 42%  chance of making a high above 8479.00 andupto 8602.29 hased on Ave Penetration of SSD

therefore has a 100% chance of making & Low helow 8479.00 anddownto 8177.85 hased on Ave Decline

therefore has a 54%  chance of making a Low below 8287.00 anddownto 8147.74 based on Ave SS Day Yiolation on BD



Thursday May 7™, 2009

Today was a Buy Day. We were to expect a Decline and we finally got one. Shorting at the open was the
trade of the day as we knew we had 93% chance of at least getting back under 918 on ES.

Tomorrow is a Sell day. We should get a rally from today's lows

IFriday, May 08, 2009

TTT Data for trading US Index Futures on:

24H | Day JCurrent  High Low Last odds of Rally = 10 $0%
The Buy Day HIGH weas 92950 2700 929.58 Only ES 929,50 98,00 WT.T5 adds of Rally = 20 Y61%
The Bury Day LW weas 5595.00 Last £95.00 Last 901.36 $SPX 929,58 .36 907.39 adids of Rally = 0 b
ES Day 42700 £98.00 S07.75 Ave Range on 75D 3647
Possible HIGH for Sell Day 941.00 940.46 $43.16] 56% 50% Jbased on Ave Penetration of BD of 11.50 1346 StdD 622
Possible HIGH for Sell Day 930.89 927,74 928,89 1100% 94% Jbhased on Ave Rally of 3289 2074 Stab 1827
Possible LOW for Sell Day 879,68 879.36 $83.07) 52% 53% Qbased on Ave Buy Day Vielation on SD of 18.33 18.64 StdD  3.64
Fri, May 08 wilhea Sell day. ES theretore has & 56%  chance of making a high ahove 929.50 andupto 9400 based on Ave Penetration of BD
theretore has & 100%  chance of making & high abave 898.00 andupto 930.89  based on Ave Rally
theretore has & 52%  chance of making a Lowy helow 898.00 anddownto 879.68  based on Ave Buy Day Viokstion on 5D
The 24 hour High has a 54% chance of being made: 1st
Fri, May 08  wilhea Sell day. ES Day therefore has a 8%  chance of making & high ahove 927.00 andupto 94046  based on Ave Penetration of BD
therefore has & 94%  chance of making a high ahove 898.00 andupto 921.74  based on Ave Rally
theretore has & 53%  chance of making a Low helow 898.00 anddownto 87936  based on Ave Buy Day Violkstion on 5D
The Day =egs 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 weas 51250 21240 51128 Only TF F2.50 457,30 3190 adds of Rally = 15 Y62%
The Bury Day LW weas 457 30 Last 45730 Last 459,20 $RUT #11.28 459,20 452,94 adids of Rally = 0 b
TF Day 240 457.30 439190 Ave Range on 75D 2376
Possible HIGH for Sell Day 520,95 521.86 520.48] 51% 50% Jbased on Ave Penetration of BD of 845 946  StdD 403
Possible HIGH for Sell Day 509.4 508.09 50T.38 1100% 96% Jhased on Ave Rally of 2244 2079 StaD  11.94
Possible LOW for Sell Day 475.81 475.66 478.35] 53% 53% Qbased on Ave Buy Day Vielation on SD of 11.49 1164 StdD 534
Fri, May 08 wilhea Sell day. TF theretore has & 5%  chance of making a high ahove 5250 andupto 520,95  based on Ave Penetration of BD
theretore has & 100%  chance of making & high abave 730 andupto 509.4  based on Ave Rally
theretore has & 53%  chance of making a Low helow 730 anddownto 47581  based on Ave Buy Day Violkstion on 5D
The 24 hour High has a 56% chance of being made: Last
Fri, May 08  wilhea Sell day. TF Day therefore has a 8%  chance of making & high ahove M2 andupto 52186  based on Ave Penetration of BD
therefore has & 96%  chance of making a high ahove 730 andupto 508.09  based on Ave Rally
theretore has & 53%  chance of making a Low helow 730 anddownto 47566  based on Ave Buy Day Violkstion on 5D
The Day =egs High has 55% chance of being made Last
HO 240 HG Day $NDX 24H | Day JCurrent  High Low Last odds of Rally = 20 B83%
The Buy Day HIGH weas 143775 1432.00 1431.36 Only H 18175 137525 139425 adds of Rally = 25 %
The Bury Day LW weas 1375.25 Last 1375.25 |Last 1377.55 $HDX | 1431.36 1377.55 138983 adids of Rally = 0 b
NG Day 143200 1375.25 138425 Ave Range on MERERE
Possible HIGH for Sell Day 145713 1452.34 145203 ) 52% 51% Jbased on Ave Penetration of BD of 19.38 20,34 stdD  9.28
Possible HIGH for Sell Day 142439 14999 1H9.81 ) 100% 96% Jbased on Ave Rally of 49.64 4474 StaD 2547
Possible LOW for Sell Day 1347.77 1346.66 1349.87] 51% 51% Jbhased on Ave Buy Day Violation on SD of 27.48 2859 StdD 1274
Fri, May 08 wilhea Sell day. H theretore has & 52%  chance of making a high ahove 187,75 andupto 1457013 hased on Ave Penetration of BD
theretore has & 100%  chance of making & high abave 137525 andupto 142489  hased on Ave Rally
theretore has & 5%  chance of making a Lowy helow 137525 anddownto (134777 based on Ave Buy Day Violation on 5D
The 24 hour High has a 49% chance of being made: Last
Fri, May 08 wilbea Sell day. HQ Day therefore has a 5%  chance of making & high above 143200 andupto 1452.34  baszed on Ave Penetration of BO
therefore has & 96%  chance of making a high ahove 137525 andupto 149,99 hased on Ave Rally
theretore has & 5%  chance of making a Low helow 137525 anddownto 1346.66 based on Ave Buy Day Violation on 5D
The Day =egs High has 5% chance of being made 1st
YM 23h YM day $INDU | 24H Day |Current | High Low Last odds of Rally > 100 B6%
The Buy Day HIGH weas 857000 8541.00 527719 Only] YW 357000 3500 §392.00 odids of Rally = 150 " 70%
The Bury Day LW weas 531500 Last §315.00 |Last 5355.00 $INDY | B5TTA9 $358.00 540985 adids of Rally = 0 b
YMDay  8541.00 §315.00 339200 Ave Range on MERETES
Possible HIGH for Sell Day 8676.56 B657.93 8696.38 ] 53% 49% Jbased on Ave Penetration of BD of 106.56 11693 StdD  56.04
Possible HIGH for Sell Day 8596.83 B5T1.TT B606.02 100% 95% Jbased on Ave Rally of 281.83 25677 StdD 157.12
Possible LOW for Sell Day 170,02 8161.63 $199.48 ] 55% 55% Jhased on Ave Buy Day Violation on SD of 14498 15332 S0 T0.H
Fri, May 08 wilhea Sell day. VM therefore has 53%  chance of making a high ahove 8570.00 andupto 8676.56 hased on Ave Penetration of BD
theretore has & 100%  chance of making & high abave 831500 andupto 8596.83 hased on Ave Rally
theretore has & 55%  chance of making a Lowy helow 8$315.00 anddownto 817002  based on Ave Buy Day Violation on 5D




Friday May 8" , 2009
Today was a Sell Day. We did get a rally from the Buy day lows and ES reached the projected day highs to
the tick.

Monday is SS day. We still have room to go up to reach the average 3 day rally.
TTT Data for trading US Index Futures on:  |Monday, May 11, 2009

24H  Day JCurrent  High Low Last odds of 3D Rally > 10 88%
The Sell Day HIGH was 927.75 Last 92775 Last 93017 Only ES 927.75 903.00 924.25 odds of 3D Rally > 20 “72%
The Sel Day LCWY was q03.00 909.75 909.03 $SPX 93017 509.03 929.23 odds of 30 Rally < 0 MEH
The Buy Dary LOWY was f95.00 8a8.00 901 36 ES Day 927.75 509.75 924,25 Ave Range on 755D (32,14
Possible HIGH for Sell Short Day 938.79 939.M S41.75] 48% 43% Jbased on Ave Penetration of 5D of 11.04 1196 StdD 5.87
Possible HIGH for Sell Short Day 935.25 931.51 93413) 86% 383% gbased on Ave 3 Day Rally of 37.2% 3351 Stal  20.17
Possible LOW for Sell Short Day 890.25 §95.72 B95.74] 57% 55% Jbased on Ave of Sell Day Violation on 55 days of 12.7% 1403 stdl 647
Mon, May 11 wilbea  SellShort  day. ES therefore has & 48%  chance of making a high above 927.75 andupto 938.79  based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 89300 andupto 93525 bazed on Lve 3 Day Rally
therefora has & 57%  chance of making a Low helow 90300 anddownto 890,25  baszed on Ave of Sell Day Violation on S5 days
The 24 hour High haz & 50% chance of being made st
Mon, May 11 wilbea  SellShort  day. ES Day  therefore haz a 43%  chance of making a high above 927,75 andupto 939.711  bazed on Lve Penetration of S0
therefore has & 83%  chance of making a high abave 898.00 andupto 93151  based on Ave 3 Day Rally
therefare haz a 85%  chance of making a Low below H09.75 anddownto 89572 baszed on Ave of Sell Day Vidlation on 35 days
The Day sess High has 55% chance of being made 15t
TF 24h TF Day SRt 24H  Day JCurrent | High Low Last dds of 3D Rally > 5 1%
The Sel Day HIGH was 510.80 Last 51080 Last 511.82 Only TF 510,80 491.60 508.50 adils of 30 Rally > 10 " 79%
The Sel Day LCWY was 431 B0 434 80 495 66 $RUT 511.82 496.66 511.82 odds of 30 Rally < 0 M
The Buy Day LOWY was 458730 457 30 453.20 TF Day 510.80 494.80 508.50 Ave Range on 755D [21.36
Possible HIGH for Sell Short Day 8.4 518.76 59.26] 46°% 43% Jbased on Ave Penetration of 5D of T.61 7.96 StdD 373
Possible HIGH for Sell Short Day 1.1 509.90 511.30) 88% 86% Jbased on Ave 3 Day Rally of 244 22.60 Stal 13.20
Possible LOW for Sell Short Day 452.92 485.75 487.97) 53% 51% Jbased on Ave of Sell Day Violation on 55 days of 8.68 9.05  stdll 3.4
Mon, May 11 wilbea  SellShort  day. TF therefora has & 46%  chance of making a high above 51080 andupto 58.4  based on Ave Pengtration of 5D
therefore has a 88%  chance of making a high above T30 andupto 8171 bazed on Lve 3 Day Rally
therefore has & 53%  chance of making a Low below 49160 anddownto 482,92  bazed on Ave of Sell Day Violation on S5 days
The 24 hour High haz & 53% chance of being made st
Mon, May 11 wilbea  SellShort  day. TFDay thereforehaz s 43%  chance of making a high abave 080 andupto 518.76  bazed on Lwe Penetration of 50
therefore has & 86%  chance of making a high above T30 andupto 509.90  based on Ave 3 Day Rally
therefore has & 5%  chance of making a Low helow 49480 anddownto 48575  based on Ave of Zell Day Violation on S5 days
The Day 225 High has 5% chance of being made st
H{ 230 HO Day $NDX 24H | Day JCurrent  High Low Last odds of 3D Rally > 10 94%
The Sel Day HIGH was 1410.25 18t 1410.25 1st 1411.27 Only Hi} 1410.25 137575 1388.00 adils of 3D Rally > 30 " 79%
The Sell Day LCWY was 1375.75 137575 1377.06 $HDX | 1411.27 1377.06 0 139416 odds of 30 Rally < 0 MEH
The Buy Day LOWY was 1375.25 137525 1377.55 HG Dy 1410.25 1375.715  1388.00 Ave Range on 755D |51.25
Possible HIGH for Sell Short Day 1428.86 1429.45 1430.18 ] 49%  45% Jbased on Ave Penetration of 5D of 18.61 1920 StdD 9.5
Possible HIGH for Sell Short Day 1432.58 1427146 1427.62 ] 86% 34% Jbased on Ave 3 Day Rally of 5133  51.91 Stdf 20.34
Possible LOW for Sell Short Day 1353.40 1353.64 135713 ] 52% 54% Jbased on Ave of Sell Day Violation on 55 days of 22,35 241 stdl 9.29
Mon, May 11 wilbea  SellShort  day. HO therefora has & 49%  chance of making a high above 141025 and upto 1428.86  hased on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 1375.25 and upto 1432.58  haszed on Ave 3 Day Rally
therefore has & 52%  chance of making a Low below 1375.75 and downto 1353.40 hased on Ave of Sell Day Violstion on S5 days
The 24 hour High haz a 56% chance of being macde 1st
Mon, May 11 wilbea  SellShort  day. HO Day thereforehaz s 45%  chance of making a high abave 1H0.25 and upto 1429.45 hazed on Ave Penetration of =D
therefore has & 84%  chance of making a high abave 137525 and upto 142716 based on Ave 3 Day Rally
therefora has & 54%  chance of making a Low below 1375.75 and downto 1353.64 hased on Ave of Sell Day Violstion on 55 days
chance of being made Last
M 24h YM day $INDU § *4H  Day JCurrent | High Low Last odds of 30 Rally =75 "93%
The Sel Day HIGH was §552.00 Last 555200 Last §587.55 only] YW §552.00 £365.00 851400 adils of 3D Rally > 100 " 85%
The Sell Day LCWY was §365.00 5413.00 541073 $IMDU | 8587.55 B4M0.7T3 857465 odds of 30 Rally < 0 MED
The Buy Day LOWY was §315.00 g315.00 §355.00 YMDay 855200 §413.00  8514.00 Ave Range on | 550 279.89
Possible HIGH for Sell Short Day 8642.81 8646.14 868468 46% 43% Jbased on Ave Penetration of 5D of 90.81 9414 StdD 4813
Possible HIGH for Sell Short Day 862968 360073 §640.95] 87% 34% Jbased on Ave 3 Day Rally of 31468 28573 Stdl 173.68
Possible LOW for Sell Short Day 8247.95 8296.25 B8300.68] 54 56% Jbased on Ave of Sell Day Violation on S5 days of M7.05 116.75 Stdl 54.27
Mon, May 11 wilbea  SellShort  day. WYM therefora has & 46%  chance of making a high abave 855200 and upto 8642.81 hased on Ave Penetration of 5D
therefaore haz a 88%  chance of making a high abave §3M5.00 and upto $629.68 bhaszed on Ave 3 Day Rally

therefore has & 54%  chance of making a Low below 8365.00 and downto 8247.95 hased on Ave of Sell Day Violation on S5 days



Monday May 11", 2009
Today was a SS day and a pretty boring one as we stayed in a small trading range.

Tomorrow is a Buy Day. We have only a small decline so far, the question are the bulls still in control and
will they be able to keep the decline from reaching the average.

TTT Data for trading US Index Futures on:

|Tuesday. May 12, 2009

therefore has &

2H  Day JCurrent  High Low Last oddids of Decline =10 |90%
The SellShort Day HIGH was 323.00 1st 91650 Last 92299 Only ES 923.00 905,75 909.50 odds of Decline > 20 “T1%
The SellShort Day LOWY was a0s.75 90575 908 B3 $SPX 922.99 903.63 909.24 odds of Decline = 0 0%
ES Day $16.50 905.75 B09.50 Ave Range on 7 BD [33.29
Passible HIGH for Buy Day 938,33 931,95 938,761 4% % Jbased on Ave Penetration of 55D of 15331 1545 StdD  6.20
Possible LOW for Buy Day 88,43 #3398 §92,741100% 93% Jbased on Ave Decline of 3457 3252 StdD 20.00
Possible LOW for Buy Day 89017 §90.41 §93.37] 57% 58% Jbased on Ave 55 Day Violation on BD of 1558 1534 StdD  8.53
Tue, May 12 wil be 5 Buy day. ES therefare has a 4% chance of making a high shave 923,00 andupto 938,33 bazed on &ve Penetration of S50
therefare has a 100%  chance of making & Law below 923.00 anddowwnto  838.43  baszed on Ave Decline
therefare has a 51%  chance of making a Law below %0575 anddowwnto 89047 baszed on &ve 55 Day Violstion on BD
The 24 hour Love has & 55% chance of being made st
Tue, May 12 wil be 5 Buy day. ES Day therefore haz a 4% chance of making a high abave ¥16.50 andupto 931.95  bazed on Ave Penetration of 520
therefare has a 93%  chance of making a Law below 916,50 anddowwnto 83398 baszed on Ave Decline
therefare has a 58%  chance of making a Law below 90575 anddowwnto 89041 bazed on Ave 55 Day Violstion on BD
The Day zezs Low hag 53% chance of beingmade Last
TF 24h TF Day $Rut 244  Day JCurrent  High Low Last odids of Decline > 10 (83%
The SellShort Day HIGH was 509.00 1st 51080 Last s07.15 Only TF 509.00 502.90 503.90 odds of Decline > 15 " 66%
The SellShort Day LOWY was 50290 494 80 495 B $RUT 50715 493.65 501.94 odds of Decline = 0 1%
TF Day 510.80 194,30 503.90 Ave Range on 7 BD |21.85
Possible HIGH for Buy Day 518.97 5204 56901 43% H% Jbased on Ave Penetration of 55D of 3.47 961  StdD  3.96
Possible LOW for Buy Day 486,19 439,65 488,351 99% 97% Jbased on Ave Decline of 221 M5 Stdl 12.65
Possible LOW for Buy Day 494,13 435.71 490.04] 59% 57% Jbased on Ave 55 Day Violation on BD of 3.17 9.09 St 499
Tue, May 12 will be Buy day. TF therefore bas a 43%  chance of making a high above S09.00 andupto 5887  bazed on Ave Penetration of S50
therefore bas a 99%  chance of making a Low below 509.00 and dowwnto 48649 baszed on Ave Decline
therefore bas a 59%  chance of making a Low below 502,90 anddownto 49443 baszed on Ave S5 Day Yiolstion on BD
The 24 hour Love has & 39% chance of beingmade st
Tue, May 12 will be Buy day. TFDay therefore haz a % chance of making a high above 080 andupto 5204 bazed on Ave Penetration of S50
therefore bas a 91%  chance of making a Low below 080 and downto 48965 baszed on Ave Decline
therefore haz a 51%  chance of making a Low below 49480 and dovento 48571 bazed on Ave 55 Day Wiolstion on BD
The Day 2es2 Love has 6% chance of beingmade Last
HG 24h HE Day $HDX § 24H  Day JCurrent | High Low Last odids of Decline = 20 " %0%
The SellShort Day HIGH was 1409.75 Last 1409.75 Last 141043 Only] HO 140975 136600 139775 odds of Decline > 25 79%
The SellShort Day LOWY was 1366.00 136725 1369.36 fHDX | 141043 136936 1395.79 odds of Decline = 0 1%
Hi Day 140975 1367.25  1397.75 Ave Range on 7 BD |50.09
Passible HIGH for Buy Day 1428.24 142907 142958 ] 41%  44% |based on Ave Penetration of 55D of 18.49 19.32 StdD  8.10
Passible LOW for Buy Day 1356.63 1361.38 1364T0] 99% 97% |based on Ave Decline of 5312 4837 Stdb 28.52
Possible LOW for Buy Day 134490 134470 1346.89] 54% 52% Jbased on Ave 55 Day Vielation on BD of 240 2255 StdD 1071
Tue, May 12 wil be 5 Buy day. NG therefare has a 41%  chance of making a high shave 19,75 and upta 1428.24  bazed on Ave Penetration of 350
therefare has a 99%  chance of making a Lavw below 19,75 and dowento 1356.63  based on Ave Decline
therefare has a 54%  chance of making a Law below 1366.00 and dowento 134490 based on dve 55 Day Yiolstion on BD
The 24 hour Love has & 474 chance of beingmade Last
Tue, May 12 wil be 5 Buy day. NG Day therefare haz a 4% chance of making a high abave 1409.75 and upta 142907 bazed on Ave Penetration of 350
therefare has a 97%  chance of making a Law below 1409.75 and dowento 136133 based on Ave Decline
therefare has a 52%  chance of making a Law below 1367.25 anddowento 134470 based on dve 55 Day Yiolstion on BD
The Day 222 Lo hag 5% chance of being made Last
YM 24h M day $INDU J 24H | Day JCurrent | High Low Last odis of Decline > 100 |87%
The SellShort Day HIGH was B505.00 1st 5450.00 1st 8569.23 only] YM 8508.00 8369.00  3402.00 odds of Decline > 150 " T4%
The SellShort Day LOWY was G369.00 §369.00 341033 $IHDU | 3569.23  8410.33  3ME.TT odds of Decline = 0 0%
VI Day  3450.00 36900 340200 Ave Range on | BD |282.68
Possible HIGH for Buy Day B630.63 8531.42 BT01.25] 42% 43% ]based on Ave Penetration of 55D of 12263 131.42 StdD 43.08
Possible LOW for Buy Day §208.03 #168.55 302.T0 | 100% 94% Jbased on Ave Decline of 29997 28145 StdD 172.98
Possible LOW for Buy Day §229.74 §235.42 §271.95] 53% 56% Jbased on Ave 55 Day Violation on BD of 13926  133.58 StdD 71419
Tue, May 12 will be Buy day. M therefore bas a 42%  chance of making a high above 850800 and upto 863063  ba=ed on Ave Penetration of S50
therefore bas a 100%  chance of making & Low below B508.00 and dowento 820803 based on Ave Decline
53%  chance of making a Low below §369.00 anddowento  8229.74  based on dve 55 Day Yiolation on B0




Tuesday May 12" | 2009

Today was a Buy day and we needed a decline. Markets did as expected and made their lows at TTT
levels.

Tomorrow is Sell day. Less than half of the rally has been accomplished and we close in the in the middle.
That may make for a confusing day.

TTT Data for trading US Index Futures on:

|Wednesday, May 13, 2009

24H | Day JCurrent | High Low Last odds of Rally > 10 90%
The Buy Day HIGH was 9525 91340 Onlyj ES 915.25 8800 906.75 odds of Rally >20  67%
The Buy Day LOW was 894.00 Last 894.00 Last §SPX | 91557 89646  908.35 odds of Rally= 0 0%
ESDay 91350  894.00  906.75 Ave Range on | SD 136.07
Possible HIGH for Sell Day 926.75 926.74 928.91] 55% 50% based on Ave Penetration of BD of 1150 1324 SD 622
Possible HIGH for Sell Day 926.86 923.14 924001 100% 94% Ibased on Ave Rally of 3286 2074 S/l 18.30
Possible LOW for Sell Da 873.68 873,36 878.17] 52% 53% Jbased on Ave Buy Day Violation on SD of 1833 1864 Std/D 8.64

Wed, May 13 will be a Sell day. ES therefore has a 55%  chance of making a high above 91525 andupto 92675 based on Ave Penetration of BD
therefare has a 100%  chance of making a high above 834.00 andupto  926.86 based on Ave Rally
therefore has a 52%  chance of making a Low belaw 894.00 and downto 875.68 based on Ave Buy Day Vialation on 50
The 24 hour High has a 53% chance of being made 1st

Wed, May 13 will he a Sell day. ES Day therefore has a 50%  chance of making a high abave 91350 andupto 926,74 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 89400 andupto 92374  based on Ave Rally

therefare has a 53%  chance of making a Low helow 894.00 and downto 87536  based on Ave Buy Day Violation on 5D
The Day sess High has 52% chance of being made st

TF 24h TF Day fRut | 24H ' Day JCurrent = High Low Last odds of Rally = 10 84%
The Buy Day HIGH was A07.10 A06.80 A06.52 Only] TF 507100  485.50  495.80 odds of Rally > 15 62%
The Buy Day LOW was 43550 Last 435,50 Last 487 60 fRUT | 50652 48760  495.18 odds of Rally= 0 0%
TFDay  506.80  485.50  495.80 Ave Range on | SD 23.73
Possible HIGH for Sell Day 31355 516.26 315.37] 51% 49% Jbased on Ave Penetration of BD of 845 946 S0 4.03
Possible HIGH for Sell Day 507.65 506.32 505.81] 100% 96% Jbased on Ave Rally of 2215 2082 S/l 1197
Possible LOW for Sell Da 474.01 473.86 476.75] 53% 53% Jbased on Ave Buy Day Violation on SD of 1149 1164 Std/D 534

Wed, May 13 will be a Sell day. TF therefore has a 3%  chance of making a high above 7.0 andupto 51555 based on Ave Penetration of BD
therefare has a 100%  chance of making a high above 485.50 andupto  507.65 based on Ave Rally
therefore has a 33%  chance of making a Low belaw 485.30 and downto  474.01  based on Ave Buy Day Vialation on 50

The 24 hour Hiﬁh has a 53% chance nfheinﬁ made  Last
Wed, May 13 will he a Sell day. TF Day therefore has a 49%  chance of making a high abave 506.80 andupto  516.26  hased on Ave Penetration of BD
therefore has a 96%  chance of making a high above 48530 andupto 30632 based on Ave Rally
therefare has a 53%  chance of making a Low helow 485.50 and downto 47386  hased on Ave Buy Day Violation on 5D
The Day sess High has 23% chance of being made  Last

NQ 24h NQ Day §NDX § 24H Day JCurrent | High Low Last odds of Rally = 20 83%
The Buy Day HIGH was 1406.50 1400.00 1402.14 Onlyl NO 140650  1360.75  1384.00 odds of Rally 25 "78%
The Buy Day LOW was 1360.75 Last 1360.75 Last 1362.08 §NDX | 140214 136208 1377.40 odds of Rally= 0 0%
NG Day 140000 1360.75  1384.00 Ave Range on | SD 54.60
Possible HIGH for Sell Day 1425.88 1420.34 1422.81] 32% 1% Jbased on Ave Penetration of BD of 1938 2034 S0 9.8
Possible HIGH for Sell Day 1410.26 1405.40 1404.26] 100% 96% fbased on Ave Rally of 4951 4465 StoD 258
Possible LOW for Sell Da 1333.27 1332.16 1334.84] 51% 51% Jhased on Ave Buy Day Violation on SD of 2748 2859 S/l 1274

Wed, May 13 will e a Sell day. NO therefare has a 52%  chance of making a high above 1406.50 andupto 142588 based on Ave Penetration of BD
therefare has a 100% chance of making a high above 1360.75 andupto  1410.26  based on Ave Rally
therefore has a 3%  chance of making a Low belaw 1360.73 and downto 1333.27 based on Ave Buy Day Vialation on 5D

The 24 hour Hiﬁh has a 49% chance nfheinﬁ made  Last

Wed, May 13 will he a Sell day. NO Day therefore has a 51%  chance of making a high abave 1400.00 andupto  1420.34  based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1360.75 andupto 140540 based on Ave Rally

therefare has a 51%  chance of making a Low helow 1360.75 and downto 133216  based on Ave Buy Day Violation on 5D

The Dax 5655 Hiﬁh has 46% chance of heinﬁ made st




Wednesday May 13", 2009
Today was a Sell day. We didn’t get much of a rally. ES and YM gapped down below the Buy day low and

did rally to these lows, while TF and NQ opened above the Buy day low and dropped never looking back.
TVGR was in effect all day.

Tomorrow is SS day. We do have 85% chance of getting at least back to the Buy day lows.
TTT Data for trading US Index Futures on:  |Thursday, May 14, 2009

24H  Day JCurrent  High Low Last odds of 30 Rally > 10 " 88%
The Sell Day HIGH was 911.25 1st 89550 st 90540 ES ¥11.25 330.00 835.50 odds of 30 Rally > 20 1%
The Sell Day LOWY was 530.00 f30.00 $SPX 905.40 382.30 833.92 odds of 30 Rally < 0 MEH
Thie Bury Dary LOWY was 534.00 §34.00 ES Day §95.50 33000 35,50 Ave Range on " 55D (32,01
Possible HIGH for Sell Short Day 922,29 907.46 916.98 ) 47% 43% [based on Ave Penetration of SD of 11.04 1196 StdD 587
Possible HIGH for Sell Short Day 931,13 927.35 929.11) 6% 84% |based on Ave 3 Day Rally of 3713 3335 Stdl 20,13
Possible LOW for Sell Short Day B67.25 B66.13 §69.71] 56% 55% Jbased on Ave of Sell Day Violation on 55 davs of 1275 1337 Stdl 647
Thu, May 14 wilbea  SellShort  day. ES therefare has a 1%  chance of making & high ahove 91125 andupto 922.2%  based on Ave Penetration of S0
therefore has a 86%  chance of making & high ahove 89400 andupto 93113 based on Ave 3 Day Rally
therefare has a 56%  chance of making & Low below 880.00 anddownto 867.25  baszed on Ave of Sell Day Violstion on 55 days
The 24 hour High haz a 51% chance of heing made 1st
Thu, May 14 wilbea  SellShort  day. ES Day therefore has a 43%  chance of making a high ahove 895.50 andupto 974  based on Ave Penetration of 5D
therefore has a §4%  chance of making & high ahove 8900 andupto 927.35  based on Ave 3 Day Rally
therefore has a 55%  chance of making a Low below 880.00 anddownto 866,13  based on Ave of Sell Day Violstion on 55 days
chance of heing made 1st
TF 24h TF Day $Rut 24H | Day JCurrent  High Low Last odis of 3D Rally > § 91%
The Sell Day HIGH was 48550 1st 456.70 1st 4490.52 Only TF 13850 A70.60 AT3.60 odds of 3D Rally > 10 " 79%
The Sell Day LCWY was 470,60 470.60 471.52 $RUT 490.52 471.82 471.82 odds of 30 Rally < 0 M
The Buy Day LOW was 45550 45550 487 60 TF Day 136,70 470,60 473.60 Ave Range on 55D (21,27
Possible HIGH for Sell Short Day 50611 494.66 T.96] 46%  42% Jbased on Ave Penetration of 50 of T.61 796  StdD 373
Possible HIGH for Sell Short Day 509.87 508.05 509.65) 88% 86% |based on Ave 3 Day Rally of 24.37 2255 Stdl 1322
Possible LOW for Sell Short Day 461.92 461.55 463.13] 53% 51% Jbased on Ave of Sell Day Violation on S5 davs of 8.68 9.05  Stdll 3.4
Thu, May 14 wilbea  SellShort  day. TF therefore has a 4%  chance of making a high above 498,50 andupto 506.11  baszed on Ave Penetration of S0
therefare has a 83%  chance of making & high ahove 485.50 andupto 508.87  based on &ve 3 Day Rally
therefare has a 53%  chance of making & Low below 470.60 and dowwnto 46192 baszed on Ave of Sell Day Violstion on S5 days
The 24 hour High haz & 52% chance of heing made 1st
Thu, May 14 wilbea  SellShort  day. TFDay therefore has a 42%  chance of making & high ahove 486.70  and upto 434.66  based on Ave Penetration of 5D
therefare has a 86%  chance of making & high ahove 485.50 andupto 508.05 based on &ve 3 Day Rally
therefore has a 5%  chance of making & Low below 470.60 and dowwnto 46155  baszed on Ave of Sell Day Violstion on 55 days
The Daz SESS Hiﬁh has 54% chance of being made  Last
N 240 NG Day $HDX § 24H  Day JCurrent | High Low Last odds of 30 Rally = 10 " 94%
The Sell Day HIGH was 1359.50 15t 1366.50 15t 1365.33 Only Hi 1389.50 133825 13475 odis of 3D Rally > 30 " 79%
The Sell Day LCW was 1335.25 1335.25 1339.62 $HDX | 136533 133982 133983 odis of 3D Rally < 0 “14%
The Bury Diary LOWY weas 136075 1360.75 1362.03 NG Day  1366.50 133825 134475 Ave Range on 7 55D |51.18
Possible HIGH for Sell Short Day 1408.11 1385.T0 1384.24] 48% 45% Jbased on Ave Penetration of 5D of 18.61 1920 StdD 9.5
Possible HIGH for Sell Short Day 1H7.85 141249 1H1.9T7] 86% 84% Jbased on Ave 3 Day Rally of 5710 51.74 sStdb 2935
Possible LOW for Sell Short Day 131611 1316.36 1320.11] 53% 54% Jbased on Ave of Sell Day Violation on 55 days of 2244 2139 Stdb  9.30
Thu, May 14 wilhea  SellShort  day. HO therefore has a 48%  chance of making a high ahove 1389.50 andupto 198141  hased on Ave Penetration of 50
therefare haz a 83%  chance of making a high above 1360.75 andupto 1HT85  baszed on Ave 3 Day Rally
therefore bas a 53%  chance of making & Low below 1338.25 and dowento 13611 based on Ave of Sell Day Vidlstion on 55 days
The 24 hour High has a 55% chance of being made 1st
Thu, May 14 wilbes  SellShort  day. HO Day therefore haz a 45%  chance of making a high above 1366.50 andupto 1385.T0  bazed on Ave Penetration of S0
therefore has a 4%  chance of making a high above 1360.75 and upto 1H2AY  bazed on Ayve 3 Day Rally
therefare has a 3%  chance of making & Low below 1338.25 anddownto 1316.36  based on Ave of Sell Day Yidlation on 55 days
The Day 3e32s High has 55% chance of being made  Last
YM 24h YM day $INDU | 24H  Day JCurrent | High Low Last odds of 30 Rally > 75 "93%
The Sell Day HIGH was G467 .00 [1st 833700 15t odE2 04 Only] YM B46T.00 823100 329600 odds of 30 Rally > 100 Ya5%
The Sell Day LOW was 8231.00 8231.00 H262.43 $INDU | 846204 826243 823439 odils of 30 Rally < 0 “13%
Thie Bury Dary LOW was §327.00 §327.00 836565 YMDay  8337.00 823100 329600 Ave Range on 7 55D 27868
Possible HIGH for Sell Short Day B55T.81 843114 8559171 46% 43% Jbased on Ave Penetration of 5D of 981 9414 StdD 4813
Possible HIGH for Sell Short Day 8640.48 861119 864789 87% 84% [based on Ave 3 Day Rally of 3348 28419 StdD 17376
Possible LOW for Sell Short Day $113.95 811537 §154.06] 53% 56% Jbased on Ave of Sell Day Violation on 55 days of 117.05 11563 StdD 5437
Thu, May 14 wilhea  SellShort  day. YM therefore has a 4%  chance of making & high ahove B467.00 andupto 8557.81  hased on Ave Pengtration of 5D
therefore has a §3%  chance of making a high ahove 832700 andupto 8640.48 hased on Ave 3 Day Rally

therefore has a 53%  chance of making a Low below 823100 and dovwnto 811395  based on Ave of Sell Day Yiolstion on 55 days



Thursday May 14", 2009

Today was a SS day. All the instruments made it back to the Buy day low and as soon as TF made it across
they all reversed.

Tomorrow is Buy Day. We should expect a decline on a Buy day.

TTT Data for trading

US Index Futures on:

IFriday, May 15, 2009

24H  Day JCurrent  High Low Last odids of Decline =10 "90%
The SellShart Day HIGH was G96.73 Last 396.75 Last ES §96.75 #78.75 389,50 odds of Decline > 20 " 71%
The Sellshart Day LOW was 878.75 850.50 $SPX $93.36 382,52 393.07 odds of Decline = 0 0%
ES Day $96.75 880.50 §59.50 Ave Range on U BD [33.19
$12.08 2,20 MA13] 4% 4% [hased on Ave Penetration of 55D of 1533 1545 StdD 620
862.23 36432 268.14]100% 93% [based on Ave Decline of 3452 3243 Sl 20.02
Possible LOW for Bu $63.23 365,22 §67.25] 57% 58% Jhased on Ave 55 Day Vielation on BD of 1552 1528 Stdl 854
Fri,May 15 wilbea Buy day. ES therefore haz a % chance of making a high ahove 896,75 andupto 208  hased on Ave Penetration of S50
therefare has a 100%  chance of making & Low below 896,75 anddownto 86223 hased on Ave Decline
therefore has a 51%  chance of making a Low below $T8.75 anddownto 86323 besed on Awe S5 Day Violation on BD
The 24 hour Love has a 5% chance of being made Last
Fri, May 15 wil be a Buy day. ES Day therefore has a M%  chance of making & high shove 896.75 andupto #1220 hazed on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 896,75 anddownto 86432 based on Ave Decline
therefare haz a 58%  chance of making a Low below 880.50 anddownto  865.22  hased on Ave 55 Day Violation on BD
The Dax se3s Low has 53% chance of heinﬁ made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline =10 §3%
The Sellshart Day HIGH was 486.20 Last 486.20 Last 456,29 Only TF 486.20 459,20 78.40 odds of Decline > 15 7 66%
The SellShart Day LOW was 459.20 459.20 470.37 $RUT 486,29 40,37 4801 odids of Decline = 0 V1%
TF Day = 486.20 469.20 478.40 Ave Range on 7 BD |21.85
Possible HIGH for Buy Day 496.17 495,66 496.04] 43% % [based on Ave Penetration of 55D of 997 945 StdD 3.9
Possible LOW for Buy Day 463,40 465,06 467.48] 99%  97% [based on Ave Decline of 2280 .14 StdD 1267
Possible LOW for Buy Day 460.40 460.09 461.73] 59% 57% Jbased on Ave 55 Day Violation on BD of  8.80 241 Stdf 5m
Fri,May 15 wilbea Buy day. TF therefare has a 43%  chance of making a high abawve 486,20 and up to 29617 hased on Ave Penetration of 50
therefore has a 9%  chance of making a Low below 486,20 and downto 46340 based on Ave Decline
therefare haz a 59%  chance of making a Low below 469.20 and downto 46040  hazed on Ave 55 Day Violation on BD
The 24 hour Love has & 1% chance of being made Last
Fri,May 15 wil bea Buy day. TF Day therefore has a M chance of making a high ahove 486,20 and up to 495,66 based on Ave Penetration of S50
therefare haz a 97%  chance of making a Low below 486.20 and downto 46506  hased on Ave Decline
therefore haz a 57%  chance of making a Low below 469,20 and downto 460,09 based on Lve S5 Day Yiolation on BD
The Daﬁ zezz Low has 5T% chance of being made Last
N 24h NG Day $MDX ] 24H Day JCurrent  High Low Last odids of Decline =20 90%
The SellShart Day HIGH was 1366.73 Last 1366.73 Last 1369.31 Only] HO 136875 1336.50 135375 odids of Decline » 25 779%
The SellShart Day LOW was 1336.50 1343 25 1344 77 DX | 136931 134477 1359.67 odds of Decline = 0 1%
HO Day | 136875 134325 1353.75 Ave Range on | BD 50.05
Possible HIGH for Buy Day 1387.24 1388.07 138846 47%  44% Jbased on Ave Penetration of 550 of 18.49 19.32 StdD  8.10
Possible LOW for Buy Day 131567 1320.37 1323.55] 99% 97% Jbased on Ave Decline of 53.08 4838 StdD 28.57
Posgsible LOW for Buy Day 1315.65 1320.97 1322.54] 55% 52% Jbased on Ave 55 Day Violation on BD of 2085 2228 Sl 10.71
Fri, May 15 wil bea Buy dary. NG therefore has a 47%  chance of making a high ahove 1368.7% andupto 1387.24  bazed on Ave Penetration of S50
therefare haz a 99%  chance of making a Low below 1368.75 anddownto 131567  basedon Ave Decline
therefore has & 55%  chance of making & Low below 1336.50 and downto 1315.65  based on Ave 55 Day Violation on BD
The 24 hour Love haz a 48" chance of being made Last
Fri,May 15 wilbea Buy day. HO Day  therefore has a M chance of making a high abawve 1368.75 andupto 1388.07  based on Ave Penetration of S50
therefore haz a 7%  chance of making a Low below 1368.75% and downto 132037 baszed on Ave Decline
therefore haz a 52%  chance of making a Low below 1343.25 anddownto 132097  based on Ave 55 Day Violation on BD
The Day sess Low has 59% chance of being mace Last
YM 24h YM day $INDU | 244 | Day JCurrent | High Low Last odds of Decline = 100 " 87"%
The SellShart Day HIGH waz 534900 Last 5349.00 Last 8376 64 onlyj YM §349.00  8236.00  8234.00 odds of Decline > 150 7 74%
The SellShart Day LOW was §236.00 5244 .00 8273490 $INDV | §376.64  8273.90  8331.32 odds of Decline = 0 0%
VM Day  8349.00 824400 823400 Ave Range on | BD |281.58
Possible HIGH for Buy Day 471,63 8478.45 §508.66 | 42% 44% Jbased on Ave Penetration of 55D of 122.63 12045 StdD 48.08
Posgsible LOW for Buy Day §050.05 $068.99 F10.651100% 4% Jbased on Ave Decline of 20805 280.01 Stdl 173.02
Possible LOW for Buy Day 095.29 §111.50 §137.01] 54%:  56% Jbased on Ave 55 Day Violation on BD of 1311 13220 StdD 7449
Fri, May 15 wilbea Buy day. VI therefare haz a 42%  chance of making a high abave E349.00 andupto 847163  based on Ave Penetration of S50
therefore has & 100%  chance of making & Low below B349.00 and downto B050.05  based on Ave Decling
therefore haz a 54%  chance of making a Low below §236.00 anddownto 8098.2%  based on Ave 55 Day Yiolation on BD




Friday May 15™ , 2009
Today was a Buy day. As expected we did get our decline.

Monday will be a Sell day. We should get a rally from today's lows. We finished 5 waves down today so a
correction up would match TTT rally.

TTT Data for trading US Index Futures on:

IMonday, May 18, 2009

240  Day JCurrent | High Low Last oddds of Rally = 10 90"
The Buy Day HIGH was 39350 §95.50 996.47 Only ES §95.50 §76.75 382,75 odds of Rally > 20 Y67%
The Buy Day LOW was G76.73 Last 876.73 Last 47694 $SPX §96.97 §78.94 382,83 odds of Rally= @ A
ES Day §95.50 §76.75 §82.75 Ave Range on " SD [36.03
Possible HIGH for Sell Day HT.00 903.74 3] 55%  50% Jbased on Ave Penetration of BD of 150 1324 StdD  6.22
Possible HIGH for Sell Day 909,48 906.23 906.32 | 100°% 94% Ibased on Ave Rally of 3213 2948 Stal 18.30
Pogsible LOW for Sell Day 853.50 85818 860.72] 52% 53% Ibased on Ave Buy Day Violation on 5D of 18.25 1857 Stdl  8.66
Maon, May 13 will be a Sell day. ES therefore has & 55%  chance of making & high above 89550 andupto 907.00  based on Ave Penetration of BD
therefore has & 100%  chance of making a high above 876.15 andupto 909.48  based on Ave Rally
therefore has & 52%  chance of making & Low belowy 876.15 anddownto 858,50  hased on Ave Buy Day Wiolstion on S0
The 24 haur High has & 53% chance of heing made 1st
Maon, May 13 will be a Sell day. ES Day therefore has a 50%  chance of making & high above 89550 andupto 908.714  based on Ave Penetration of BD
therefare has a 94%  chance of making & high abaove 876,75 andupto 906,23 bazed on &ve Rally
therefare has a 53%  chance of making & Low belowy 876,75 anddownto 85813 baged on Ave Buy Day Yidlstion on 50
The Day zess High has 3% chance of being made 1t
TF 24h TF Day $Put 24H  Day JCurrent | High Low Last odlds of Rally > 10 §5%
The Buy Day HIGH was 45250 45280 48373 Only TF 482.80 471.30 47570 odids of Rally > 15 Y62%
The Buy Day LOW was 47130 Last 47130 Last 47287 $RUT 483,73 472,87 475.84 odids of Rally= 0 AT
TF Day 452,80 471.30 47570 Ave Range on MENERD
Possible HIGH for Sell Day 491.25 492,26 492,781 50°:  43% Jbased on Ave Penetration of BD of 345 946 StdD 403
Possible HIGH for Sell Day 493.37 451.94 450.95]| 100°% 36% Jbased on Ave Rally of 2207  20.64 Stdb 1197
Possible LOW for Sell Day 459.76 45560 461.95] 53%  53% Jbased on Ave Buy Day Violation on SD of 154 1170 StdB 5.7
Mon, May 18 wil be a Sell day. TF therefare haz a 50%  chance of making & high above 482,80 and upto 491,25 based on &ve Penetration of BD
therefare haz a 100%  chance of making a high abave 41130 and upto 493,37 based on &ve Rally
therefare haz a 53%  chance of making & Low belowr 41130 anddownto  459.76  based on Awe Buy Day Yidlstion on 50
The 24 hour High has & 5% chance of beingmade Last
Mon, May 18 wil be a Sell day. TFDay therefore hasa 43%  chance of making & high above 482,80 and upto 492,26  based on &ve Penetration of BD
therefare haz a 96%  chance of making & high above 41130 and upto 491,94 based on &ve Rally
therefore has a 53%  chance of making & Low below 41130 and downto  459.60  based on Awe Buy Day Yidlation on 50

chance of being made Last

Hi 24h NG Day $HDX J§ 24H  Day JCurrent | High Low Last odds of Rally > 20 33%
The Buy Day HIGH was 1373.00 1373.00 1374.10 Only HE 1373.00 134,25 135375 odids of Rally > 25 8%
The Buy Day LW was 1341 25 1st 1349.00 1st 133113 $HDX | 137410 135113 135511 odids of Rally = Y%
HO Day |~ 1373.00 1349.00 135375 Ave Range on 7 5D |54.58

Possible HIGH for Sell Day 139238 139334 134TT] 5%  50% Jbased on Ave Penetration of BD of 1933 2034 StdD  9.28
Possible HIGH for Sell Day 1390.58 1393.30 1392.96 | 100% 96% Jbased on Ave Rally of 49.33  M30 Stdd 2589
Possible LOW for Sell Day 1313.85 1320.51 1323.97] %1% 51% Jbased on Ave Buy Day Violation on SD of 27.4 2849 Stal 1207
Maon, May 13 will be a Sell day. HOQ therefore has & 51%  chance of making & high above 1373.00 andupto 139238  hased on Ave Penetration of BD

therefore has & 100% chance of making a high abave 134,25 andupto 1390.58 hased on Ave Rally

therefore has & 51%  chance of making & Low belowy 134,25 anddownto 131385 baszed on Ave Buy Day Yidlation on 5D
The 24 hour High has & 58% chance of being made Last
Maon, May 13 will be a Sell day. N0 Day therefore has a 50%  chance of making & high above 1373.00 andupto 1393.34  hased on Ave Penstration of BD

therefore has & 96%  chance of making & high above 1349.00 andupto 1393.30  haszed on Ave Rally

therefare has a 8%  chance of making & Low belowy 1349.00 and downto 132081 bazed on &ve Buy Day Yidlation an 50

The Day zegs High has 6% chance of being made Last

YM 24h YM day $INDU  § 24H | Day JCurrent | High Low Last odds of Rally > 100 §6%
The Buy Day HIGH was 837400 837400 5394 .95 Onlyj] YM 37400 B206.00 326500 odds of Rally > 150 Y 69%
The Buy Day LOW was G206.00 Last 5206.00 Last 23017 $IMDY | 339496 823017 8268.64 odids of Rally= 0 AT

VM Day 837400 820600 826500 Ave Range on | S0 (309.62

Possible HIGH for Sell Day 480,56 48907 8512.05] 52% 4%% Jbased on Ave Penetration of BD of 10656 11507 StdD  56.04
Possible HIGH for Sell Day §436.23 3460.37 4T6.T31100% 95% Ibased on Ave Rally of 280.23 25437 StdB 157.28
Possible LOW for Sell Day 8061.78 8053.58 §072.57] 55% 55% Jbased on Ave Buy Day Violation on SD of 14422 15242 Stdl 7049
Mon, May 18 wil be a Sell day. YM therefare haz a 52%  chance of making & high above 837400 and upto 8480.56  bazed on Awve Penetration of BD

therefare haz a 100%  chance of making a high abave §206.00 and upto §486.23  baszed on Ave Rally
therefare haz a 55%  chance of making & Low belowr §206.00 and downto 8061.78 baszed on &we Buy Day Yidlation an 3D




Monday May 18™ , 2009
Today was a Sell day, and as anticipated we did get our Rally and it even reached the TTT levels.

Tomorrow is SS day. Having closed on the highs today, we could get a penetration to reach the 3 day rally
levels, before the Decline starts.

The Sell Day HIGH was
The Sell Day LOW was
The Buy Day LOVY was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOVY for Sell Short Day

TTT Data for trading US Index Futures on:

| Tuesday, May 19, 2009

24H Day JCurrent  High Lowr Last odds of 30 Rally >10 " &7%
Only ES 908.75 875.25 907.50 odds of 30 Rally > 20 " 71%
S5PX 910.00 386.07 909.71 odds of 30 Rally < 0 Y14y
ES Day 908.75 589,00 907.50 Ave Range on 550 31.89
47% 44% Jbased on Ave Penetration of 50 of 11.04 11.75 StdiD  5.87
86% 84% |based on Ave 3 Day Rally of 36.79 3304 stad 2048
56% 55% Jbased on Ave of Sell Day Violation on S5 days of 12,58 13.87 Stal 647

Tue, May 19 wilk=a  SellShort  day. ES therefore haz a 47  chance of making a high above 908.75 and upto 919.79  bazed on Ave Penetration of 50
therefore haz a 36%  chance of making a high above 876.75 and upto 913.54  bazed on Ave 3 Day Rally
therefore has a h6%  chance of making a Low below 875.25 anddownto 86267 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made 1st
Tue, May 19 wilk=a  SellShort  day. ESCay thersfore haz a 44%  chance of making a high above 908.75 and upto 920,50 bazed on Ave Penetration of 30
therefore has a 84%  chance of making a high above 876.75 and upto 909.79  bazed on Ave 3 Day Rally
therefore has a bh%  chance of making a Low below 889.00 anddownto 87513 bazed on Ave of Sell Day Vielation on S5 days
The Day 2ez22 High has 54% chance of being made  1st
24H  Day JCurrent  High Lowr Last odds of 30 Rally =5 90%
The Sell Day HIGH was Last Only TF 434,60 470.80 4392.60 odds of 30 Rally = 10 LS
The Sell Day LOW was SRUT 495,02 478.94 494,79 odds of 30 Rally < 0 hEFER
The Buy Day LOVY was TF Day 494,60 479,60 492,60 Ave Range on 550 21.23
Possible HIGH for Sell Short Day 45% 42% |based on Ave Penetration of 5D of 7.61 7.96  StdiD 303
Possible HIGH for Sell Short Day 88% 86% |based on Ave 3 Day Rally of 2414 2233 stdf 1322
Possible LOVY for Sell Short Day 53% 51% Jbased on Ave of Sell Day Violation on §5 days of 8.56 .93  staf 3.9
Tue, May 19 wilkza  SellShort  day. TF therefore haz a 45%  chance of making a high above 494.60 andupte 502.21 bazed on Ave Penetration of SO
therefore haz a 88% chance of making a high above 471,30 and upto 49544 bazed on Ave 3 Day Raly
therefore has a B3%  chance of making a Low below 470,90 anddowntoc 46234 bazed on Ave of Sell Day Vielation on S5 days
The 24 hour High hazg a 5% chance of being made 1st
Tue, May 19 wilbea  SellShort day. TF Day thereforehaza 4%%  chance of making a high above 494.60 andupte h02.56 bazed on Ave Penetration of SO
therefore haz a 86%  chance of making a high above 471,30 and upto 493,63 bazed on Ave 3 Day Raly
therefore has a B1%  chance of making a Low below 479.60 anddowntc 470.68 bazed on Ave of Sell Day Vielation on S5 days
chance of being made  1st
HQ 24h NQ Day SNDXK J 24H Day JCurrent  High Lows Last odds of 30 Rally =10 " 93%
The Sell Day HIGH was 1352.50 Last 1282.50 Last 32 Only Nna 1392.50 134250 1388.25 odds of 30Rally =30 " 78%
The Sell Day LOW was 124250 128572 SHDX 138273 1367.42 139273 odds of 30Rally < 0 " 14%
The Buy Day LOW was 124125 12450 1251.13 NGO Day  1382.50 1365756 1388.25 Ave Range on " S50 51,02
Possible HIGH for Sell Short Day 141111 1411.38 141137 48% 45% Jbased on Ave Penetration of 5D of 18,61 18,83 StdiD 9,51
Possible HIGH for Sell Short Day 1397.86 1400.30 1400.58] 86% 85% Jbased on Ave 3 Day Rally of 56.61 5130 Stof 29.35
Possible LOVI for Sell Short Day 1320.69 1333.86 1337.71] 53% 54% Jbased on Ave of Sell Day Violation on 55 days of 21.81 21.89  Staf  9.30
Tue, May 19 wilbea  SellShort  day. NQ therefore has a 48%  chance of making a high above 1392.50 and up to 141141 based on Ave Penetration of 5D
therefore haz a 88%  chance of making a high above 1341.26 and up to 1397.86 based on Ave 3 Day Rally
therefore has a B3%  chance of making a Low below 134250 and downto 1320.69 bazed on Ave of Sell Day Vielation on S5 days
The 24 hour High haz a % chance of being made  1st
Tue, May 19 wilbea  SellShort day. NG Day thereforehaza 458%  chance of making a high above 1392.50 and up to 1411.38 based on Ave Penetration of 3D
therefore haz a 88%  chance of making a high above 1349.00 and up to 1400.30 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 1355.75 and downto 1333.86 bazed on Ave of Sell Day Vielation on SS days
The Day sess High haz 55% chance of being made  1st
YM day sinpu 24H Day JCurrent  High Lowr Last odds of 30 Rally>756 " 82%
The Sell Day HIGH was 548800 Last 8511.88 Onlyj YM 5489.00 G176.00 8471.00 odds of 30 Rally > 100 " 84%
The Sell Day LOW was I 8325.00 8270.15 SiNpu - 8511.88 427015  §504.08 odds of 3DRally < 0 Y135
The Buy Day LOWY was 8208.00 8206.00 823017 Y1 Day  8489.00 §325.00 §471.00 Ave Range on | S50 277,28
Possible HIGH for Sell Short Day 8579.81 3581.53 8609.01] 45% 44% Jbased on Ave Penetration of 50 of 90.81 92,53 Std/lD 4813
Possible HIGH for Sell Short Day 8516.62 8487.55 8509.72] 87% 85% |based on Ave 3 Day Rally of 31062 28155 Stdd 173.75
Possible LOVY for Sell Short Day 8058.95 8209.37 8161.78] 53% 56% Jbhased on Ave of Sell Day Violation on 55 days of 117.05 11563 Stdd 54,27
Tue, May 19 wilk=a  SellShort  day. YI therefore haz a 45%  chance of making a high above 845900 and upto 8579.81 based on Ave Penetration of S0
therefore has a 88%  chance of making a high above 8206.00 and upto 8516.62 bazed on Ave 3 Day Rally
therefore has a h3% chance of making a Low below 8176.00 and downto 8058.95 bazed on Ave of Sell Day Violation on 35 days
The 24 hour High has a 61% chance of being made 1st




Tuesday May 19" | 2009
Today was a SS day. The rally continued a bit and was capped by the Average 3 Day Rally levels.

Tomorrow is a Buy Day. A small decline is already started and should take us lower to establish the Buy day Low
TTT Data for trading US Index Futures on:  |Wednesday, May 20, 2009

24H Day JCurrent  High Low Last odds of Decline > 10 " 90%
The SellShort Day HIGH was Only ES 91575 903.50 906.25 odds of Decline>20 " 70%
The SellShort Day LOW was §5PX 916.39 905.22 90813 odds of Decline= 0 0%
ES Day 945.00 903.50 906.25 Ave Range on " OBD 3307
Possible HIGH for Buy Day 931.08 43%  43% Jbhased on Ave Penetration of 550 of 1533 1545 StdiD  6.20
Possible LOW for Buy Day 881,35 582,69 886,27 100% 93% Jbased on Ave Decline of 3440 323 st 2002
Passible LOV for Buy Day 888,18 588.38 890.13) 58% 58% Jbased on Ave 55 Day Violation on BD of 15.32 15142 stdlf  8.54
Wed, May 20 wilte a Buy day. ES therefore haz a 43%  chance of making a high above 915.75 and upto 931.08 bazed on Ave Penetration of S50
therefore haz a 100% chance of making a Low below 915.75 anddowntc 881.35 based on Ave Decline
therefore haz a b8%  chance of making a Low below 90350 anddewntc 88818 bazed on Ave 5SS Day Violation on BD
The 24 hour Low has a % chance of being made 1st
Wed, May 20 wilbe a Buy day. ES Day therefore haz a 43%  chance of making a high above 915.00 andupto 930.45 bazed on Ave Penetration of SE0
therefore haz a 93% chance of making a Low below 915.00 anddewntc 882,69 bazed on Ave Decline
therefore haz a h8% chance of making a Low below 905350 anddewntc 888.38 based on Ave S5 Day Viclatien on BD
The Day zezs Low has 5d% chance of being made  Last
TF 24h TF Cay SRut 24H Day JCurrent  High Low Last odds of Decline >10 " 83%
The SellShort Day HIGH was 28220 1st 158.20 Last 488.31 Cnly TF 488,20 456,70 492,00 odds of Decline >15 6%
The SelliShort Day LOW was 485.70 43570 458.45 SRUT 4951 458,45 493.26 odds of Decline= 0 1%
TF Day 495,20 436,70 492,00 Ave Range on T BD 21,76
Possible HIGH for Buy Day 50817 B07.66 505.06] 42% 44% Jbased on Ave Penetration of 550 of 997 9.46 StdD 3.96
Possible LOW for Buy Day 475,47 47712 479.55) 99% 97% Jbased on Ave Decline of 22.73 2108 stdf 12,68
Possible LOW for Buy Day 477.90 477.59 479.564] 58% 57% Jhased on Ave §5 Day Violation on BD of §.80 941 St 5.01
Wed, May 20 wilkbe a Buy day. TF therefore haz a 42%  chance of making a high above 498.20 andupte 508.17  bazed on Ave Penetration of SSD
therefore haz a 99% chance of making a Low below 498.20 anddownto 47547 bazed on Ave Decline
therefore haz a B8%  chance of making a Low below 486,70 anddownto 47790 bazed on Ave S5 Day Violation on BD
The 24 hour Low has a 59% chance of being made 1st
WVied, May 20 wilbea Buy day. TF Day thereforzhaza 44%  chance of making a high above 498.20 andupte 507.66 based on Ave Penetration of SS0
therefore has a 97% chance of making a Low below 498.20 anddownto 47712 bazed on Ave Decline
therefore haz a B7%  chance of making a Low below 486.70 anddownto 477.59 baszed on Ave S5 Day Violation on BD
The Day 2e28 Low has B7% chance of being made  Last
HG 24h HQ Day SNDX | 24H Day JCurrent  High Low Last odds of Decline =20 " 90%
The SelliShort Day HIGH was 1£10.50 Last 1410.50 Last 1410.74 Only [{[¥] 1410.50 1379.00 1393.50 odds of Decline > 26 " 78%
The SellShort Day LOVW was 1375.00 1379.00 1379.88 SNDX  1410.74 1379.58 1398.05 odds of Decline= 0 1%
HO Day  1440.50 1379.00 1393.50 AveRangeon | BD 49.90
Possible HIGH for Buy Day 1428.74 1429.53 1429.63] 47% 44% Jbased on Ave Penetration of 550 of 18.24 19.03 StdiD 840
Possible LOVY for Buy Day 1357.64 1362.38 1365.23] 99% 97% hased on Ave Decline of 5286 4343 stad 2857
Possible LOV for Buy Day 1358.15 1356.72 1357.65) 54%: 52% Jbased on Ave 55 Day Violation on BD of 20.85 2228 stdf 107
Wed, May 20 wilbe a Buy day. NQ therefore haz a 47%  chance of making a high above 1410.50 and upto 1428.74 based on Ave Penetration of 35D
therefore haz a 99% chance of making a Low below 1410,60 anddewnto 1367.64 based on Ave Decling
therefore haz a h4% chance of making a Low below 1379.00 anddewntoc 1358.15 based on Ave S5 Day Violation on BD
The 24 hour Low has a % chance of being made Last
Vied, May 20 wilbe a Buy day. NQ Day thereforehaza 44%  chance of making a high above 1410.50 and up to 1429.53 based on Ave Penetration of 350
therefore haz a 97%  chance of making a Low below 1410.60 anddewntc 136238 based on Ave Decline
therefore haz a B2%  chance of making a Low below 1379.00 anddewntc 1356.72 based on Ave S5 Day Violation on BD
The Day 2ezs Low has 5% chance of being made  Last
YN 24h YN day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " §7%
The SellShort Day HIGH w 8550.00 1st 8518.00 Last 5 Onlyfl YM 8550.00 3441.00 3444.00 odds of Decline > 150 " 74%
The SellShort Day LOW was 2441.00 2441.00 SINDU - 3538.01 8463.54 547485 odds of Decline= 0 0%
YN Day  8518.00 3441.00 G444.00 Ave Rangeon | BD 28062
Possible HIGH for Buy Day 8670.68 8645.44 8667.66] 42% 44% Jbased on Ave Penetration of 550 of 12068 12744 StdD 48.03
Possible LOW for Buy Day 826237 8239.23 827303 100% 94% Jbased on Ave Decline of 29763 27877 St 173.01
Passible LOV for Buy Day 8304.97 8310.21 8328.10] 54% 57% Jbased on Ave 55 Day Violation on BD of 13603 13079 Stad 7449
Wed, May 20 wilbea Buy day. YIM therefors haz a 42%  chance of making a high above 8650.00 and up to 8670.68 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 8650.00 and downto 8252.37 based on Ave Decline
therefore haz a B4%  chance of making a Low below 844100 anddownto B8304.97 based on Ave 52 Day Violation on BD

The 24 hour Low has a % chance of being made 1st




Wednesday May 20" , 2009

Today was a Buy Day. We did get the expected decline.
Tomorrow is Sell day. Having closed near the lows today, | would expect a Buy day Violation before we start
the rally. Should we gap below today’s lows at the open, then we will have very good odds of atleast getting

back above these lows.

TTT Data for trading US Index Futures on:

IThursda

, May 21, 2009

24H Day JCurrent  High Low Last odds of Rally 10 L
The Buy Day HIGH wasz Only ES 923.50 399.25 299.50 odds of Rally =20 Mo
The Buy Day LOW waz 290 S5PX 924,60 904.37 903.47 odds of Rally = 0 i
ES Day 923.50 399,25 899,50 Ave Rangeon | SO 36,01
Possible HIGH for Sell Day \ \ 937.93] 55% 50% Jhased on Ave Penetration of BD of 11.53 1324 StdiD 5.24
Possible HIGH for Sell Day 931.97 928.76 928.78] 100% 94% Jbased on Ave Rally of 3272 2951 stdl 1833
Possible LOW for Sell Day 881.27 880.68 883.15] 53%:  53% Jhased on Ave Buy Day Violation on S0 of 17.98 1857 stdf  8.66
Thu, May 24 wilkea Sell day. ES therefors haz a BR%  chance of making a high above 923.50 andupto 03503 bazed on Ave Penetration of BD
therefors haz a 100% chance of making a high above 899.25 andupto 93197 bazed on Ave Rally
therefore haz a B3%  chance of making a Low below 899.25 anddownto 881.27 based on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being made 1st
Thu, May 21 wilbe a Sell day. ES Day therefore haz a B0%  chance of making a high above 923.50 andupte 936.74 based on Ave Penetration of BD
therefore hag a 94%  chance of making a high above 899.25 andupto 928.76 based on Ave Raly
therefore hagz a B3%  chance of making a Low below 899.26 anddownto 880.68 based on Ave Buy Day Violation on 5D
chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last adds of Rally =10 85%
The Buy Day HIGH wasz 50560 50560 Only TF 505,60 457.00 457.70 odds of Rally =15 Y62%
The Buy Day LOVV waz 487.00 Last 487.00 Last SRUT 505.59 438.47 459.35 odds of Rally = 0 0%
TF Day 505,60 437.00 437.70 Ave Range on U 50 2376
Possible HIGH for Sell Day 514.11 515.10 514.658] 51% 49% Jbased on Ave Penetration of BD of 8.51 950 StdiD 406
Possible HIGH for Sell Day 509.08 RO7.67 506.59] 100%: 96% Jbased on Ave Rally of 22.08 2067 st 1200
Possible LOV for Sell Day 475,63 475.30 477.55) 53% 53% Jbased on Ave Buy Day Violation on 5D of 11.37 1170 stdlf 537
Thu, May 21 wilksa Sell day. TF therefores has a B1%  chance of making a high above 505,60 and upto 514,11  based on Ave Penetration of BD
therefors has a 100% chance of making a high above 48700 and up to 509.08 based on Ave Raly
therefors has a B3%  chance of making a Low below 487.00 anddownto 47563 based on Ave Buy Day Violation on SD
The 24 hour High has a Ya chance of being mads Last
Thu, May 21 wilke a Sell day. TF Day therefore has a 49%  chance of making a high above 505.60 and up to 51510  bazed on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 487.00 and up to B07.67  bazed on Ave Raly
therefore has a B3%  chance of making a Low below 487.00 anddowntc 47530 based on Ave Buy Day Violation on SD
The Day ez High has 55% chance of being made  Last
NQ 24h HQ Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 83%
The Buy Day HIGH wasz 1423.00 1423.00 142313 Only Ha 1423.00 1386.50 1392.25 odds of Rally > 25 D
The Buy Day LOW waz 138550 1=t 1388.00 Last 1388.81 SNDK 142313 1388.81 1393.72 odds of Rally = 0 i
NGO Day  1423.00 1388.00 1392.25 Ave Range on 50 54,54
Possible HIGH for Sell Day 1442.38 1443.33 1443.77] 52% 51% Jhased on Ave Penetration of BD of 19.28 2033 StdD 9.3
Possible HIGH for Sell Day 1435.85 1432.29 1430.64] 100% 96% Jbased on Ave Rally of 4935 4429 stdil 25.94
Possible LOW for Sell Day 1359.10 1359.51 1361.65] 51%  51% Jhased on Ave Buy Day Violation on S0 of 27.40 2848 stad 1277
Thu, May 21 wilbkesa Sell day. Hd therefore haz a 2%  chance of making a high above 1423.00 and up to 1442.38 bazed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 1386.50 and up to 1435.85 bazed on Ave Rally
therefore haz a B1%  chance of making a Low below 1386.50 and downtoc 1359.10 bazed on Ave Buy Day Violation on SD
The 24 hour High has a 57% chance of being made Last
Thu, May 21 wilbea Sell day. NQ Day therefore haz a B1%  chance of making a high above 1423.00 and up to 1443.33 based on Ave Penetration of BD
therefore hag a 96%  chance of making a high above 1388.00 and upto 1432.29 based on Ave Rally
therefore hagz a B1%  chance of making a Low below 1388.00 and downtc 1359.51 based on Ave Buy Day Violation on SD
The Day =egs High has 46% chance of being made  1st
24H  Day JCurrent  High Low Last odds of Rally =100 86%
The Buy Day HIGH wasz Only Y1 8576.00 8387.00 8391.00 odds of Rally > 150 "~ §9%
The Buy Day LOVV waz 8387.00 Last SIHNDU 8591.93 840547 8422.04 odds of Rally = 0 0%
Y Day  B576.00 8387.00 3391.00 Ave Range on 50 309.65
Possible HIGH for Sell Day 8682.89 8691.07 8709.02] 53% 49% Jbased on Ave Penetration of BD of 10668 11507 StdD 5623
Possible HIGH for Sell Day 8667.25 8641.63 8652331 100%: 95% | based on Ave Rally of 28025 25463 Stdl 15755
Possible LOV for Sell Day 824454 823458 8247.87] 55% 54% Jbased on Ave Buy Day Violation on S0 of 14246 15242 Std  70.48
Thu, May 21 wilke a Sell day. Y1 therefors has a B3%  chance of making a high above 8576.00 and up to 863269 based on Ave Penetration of BD
therefors has a 100% chance of making a high above 8387.00 and up to 8667.26 bassd on Ave Raly
therefore has a Bb%  chance of making a Low below 8387.00 and downto 824454 based on Ave Buy Day Violation on SD
The 24 hour High haz a 52% chance of being made 1zt




Thursday May 21° , 2009
Well today was a Sell day. Only NQ managed to get back above the Buy day low after this gap opening.

Tomorrow will be a SS day. We closed below the Buy day low. We do know that we have an 85% chance of getting a
positive 3 day rally, however the bears are back and a long weekend is here. Will we get a failed 3 day rally or will this
last hour rally be enough momentum to get us there.

TTT Data for trading US Index Futures on:

|Friday, May 22, 2009

24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 87%
The Sell Day HIGH was 501.00 1st 893.25 1st 500.42 Cnly ES 901.00 877.75 859,00 odds of 3D Rally>20 " 72%
The Sell Day LOW wazs BT7T.75 BT7.75 S5PX 500.42 879.61 358.33 odds of 3DRally < 0 " 14%
The Buy Day LOW waz 200 25 890 25 ES Day 593.25 877.75 359.00 Ave Rangeon | 55D 31.73
Possible HIGH for Sell Short Day 911.97 904.89 47% 44% | based on Ave Penetration of 5D of 10.97 1164 Std/D 5.3
Possible HIGH for Sell Short Day 936.06 932.34 933.76] 86% 84% |based on Ave 3 Day Rally of 36.81 33.09 stwd 2023
Possible LOVI for Sell Short Day 865,17 86388 866.72] 56% 54% Jbased on Ave of Sell Day Violation on 55§ days of 12.58 1387 stdf 647
Fri, May 22 wilbea SellShort day. ES therefore hag a 47%  chance of making a high above 901.00 and up to 911.97 based on Ave Penetration of 5D
therefore haz a 86%  chance of making a high above 899.25 and up to 936.06 ba=zed on Ave 3 Day Rally
therefore hag a %  chance of making a Low below 877.75 anddownto 86547 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made 1st
Fri, May 22 wilbea SellShort day. ES Day thereforehaza 44%  chance of making a high above 893.25 and upto 904.89 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 899.25 andupto 93234 based on Ave 3 Day Rally
therefore hag a B4%  chance of making a Low below 877.75 anddownto 863.88 based on Ave of Sell Day Violation on S5 days
The Day =e22 High has 48% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally > 5 0%
The Sell Day HIGH was 432810 1st 48560 1st 43574 Only TF 45310 472.90 451,60 odds of 30 Rally > 10 " 79%
The Sell Day LOW was 472.80 47280 47450 SRUT 456.74 474.50 451.22 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 437.00 487.00 43047 TF Day 455,60 472,90 431.60 Ave Range on 755D 24,15
Possible HIGH for Sell Short Day 495.63 493,47 494,11 46% 42% Jbased on Ave Penetration of 5D of 7.53 787 St 374
Possible HIGH for Sell Short Day 51116 509.33 510.56] 88% 86% |based on Ave 3 Day Rally of 2446 2238 sStdl 13.25
Possible LOVI for Sell Short Day 464,34 463.98 465.93) 53% 51% Jbased on Ave of Sell Day Violation on 5§ days of 856 893  stdf 3.9
Fri, May 22 wilbea SellShort day. TF therefore hag a %  chance of making a high above 48810 and up to 495.63 based on Ave Penetration of 5D
therefore haz a 88%  chance of making a high above 437.00 and up to 51116 ba=zsd on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 47290 anddownto 464.34 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a B1% chance of being made 1st
Fri, May 22 wilbea SellShort day. TF Day thereforehaza 42%  chance of making a high above 485.60 and upto 49347  based on Ave Penetration of 5D
therefore haz a 86%  chance of making a high above 437.00 and up to 509.38 ba=sed on Ave 3 Day Rally
therefore hag a B1%  chance of making a Low below 472,90 anddownto 463.98 based on Ave of Sell Day Violation on S5 days
The Day =e22 High has hd% chance of being made  Last
NQ 24h HQ Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 93%
The Sell Day HIGH was 1393.50 1st 1380.50 1st 1381.00 Only NQ 1393.50 1352.00 1367.75 odds of 3DRally>30 " 78%
The Sell Day LOW was 1352.00 1352.00 1353.53 SNDX  1391.00 1353.53 1367.39 odds of 3D Rally < 0 “14%
The Buy Day LOW was 1388.50 1388.00 1388.81 NG Day  1390.50 1352.00 1367.75 Ave Rangeon | S50 50,86
Possible HIGH for Sell Short Day 141210 1409.37 1409.63 % 46% Jbased on Ave Penetration of 5D of 18.60 1887 StdD 954
Possible HIGH for Sell Short Day 1443.24 1439.40 1433.37] 86% 85% |based on Ave 3 Day Rally of 5674 5140 Staif 29.46
Possible LOVI for Sell Short Day 1330.19 1330.11 1333.82] 53% 53% Jbased on Ave of Sell Day Violation on $§ days of 21.81 2189 stad 930
Fri, May 22 wilbea SellShort day. NQ therefore has a %  chance of making a high above 1393.50 and upto 141210 baszed on Ave Penetration of SD
therefore haz a 88%  chance of making a high above 1386.50 and upto 1443.24 bazed on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 135200 anddownto 1330.19 bazed on Ave of Sell Day Violation on SS days
The 24 hour High has a 5% chance of being made 1st
Fri, May 22 wilbea SellShort day. NQ Day thereforehaza 46%  chance of making a high above 1390.50 and upto 1409.37 baszed on Ave Penetration of SD
therefore haz a 85%  chance of making a high above 1388.00 and upto 1439.40 bazed on Ave 3 Day Rally
therefore haz a 53%  chance of making a Low below 135200 anddownto 133041 based on Ave of Sell Day Violation on S5 days
The Day =egs High hag B6% chance of being made  Last
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of 3D Rally>756 " 92%
The Sell Day HIGH was 8403.00 1st 8310.00 1st 8416.15 Only] YM 5403.00 §207.00  8299.00 odds of 30 Rally > 100 " 84%
The Sell Day LOW was 2207.00 8207.00 g221.1 SINDU 341645 822101 829213 odds of 3D Rally < 0 “43%
The Buy Day LOW was 2387.00 8387.00 8405 47 YM Day  &310.00 5207.00  8299.00 Ave Rangeon | S50 2757
Possible HIGH for Sell Short Day 8403.26 8401.31 8511.92] 46% 44% ]| based on Ave Penetration of 5D of 9026 9131 StdD 4843
Possible HIGH for Sell Short Day 8697.94 B668.85 3685.30] 87% &85% |based on Ave 3 Day Rally of 31094 28135 Staf 17420
Possible LOW for Sell Short Day 8089.95 8091.37 8112.64] 53% 55% Qhaszed on Ave of Sell Day Violation on S5 days of 117.05 11563 Staf 5427
Fri, May 22 wilbea SellShort day. YM therefore has a %  chance of making a high above 8403.00 and up to 8493.26 bazed on Ave Penetration of SD
therefore hag a 88%  chance of making a high above 8387.00 and upto 8697.94 based on Ave 3 Day Rally
therefore haz a 53%  chance of making a Low below 8207.00 anddownto 8089.95 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a 49% chance of being made 1st




Friday May 22" , 2009

Today was a SS day. As anticipated market was slow and tried to get back above the Buy day Low and came close but
failed.

Monday is a Buy day, however it is hard to judge what will happen due to the half trading day.
TTT Data for trading US Index Futures on: Monda , May 25, 2009

24H Day [Current  High Low Last odds of Decline>10 " 90%
Only ES 896.00 882.00 §85.00 odds of Decline>20 " 70%

The SellShort Day HIGH was 896.00 1st 895.50 Last

The SeliShort Day LOW was 882.00 882.00 $SPX 896.65 883.75 887.00 odds of Decline= 0 0%
ESDay 89550 88200  885.00 Ave Rangeon  BD 3299
Possible HIGH for Buy Day 911.18 910.82 44% 44% [based on Ave Penetration of SSD of 1548 1532 StdD 6.20
Possible LOW for Buy Day 861.75 863.34 100% 93% Jbased on Ave Decline of 3425 3246 Stdil 20.02
Possible LOW for Buy Da §66.84 867.04 : % 59% Jbased on Ave SS Day Violation on BD of 15.16 14,96 Std/D 854

Mon, May 25 willbe a Buy day. ES therefore has a 44% chance of making a high above 896.00 andupto 91118 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 896.00 anddowntc 864.75 based on Ave Decline
therefore has a 58%  chance of making a Low below 882.00 anddownto 866.84 based on Ave SS Day Violation on BD
The 24 hour Low has a 55% chance of being made  1st
Mon, May 25 willbe a Buy day. ES Day thereforehasa 44% chance of making a high above 895.50 and upto 910.82 based on Ave Penetration of SSD
therefore has a 93% chance of making a Low below 895,50 anddowntec 863.34 based on Ave Decline
therefore has a 59%  chance of making a Low below 882.00 anddowntec 867.04 based on Ave SS Day Violation on BD

The Day sess Low has 55% chance of being made

Last

| TF24h  TFDay  SRut | 24H Day [Current High Low Last odds of Decline >10 " 83%
The SellShort Day HIGH was 426.80 1st 48520 1st 485.05 Only TF 486.80 474,40 475.60 odds of Decline>15 " 65%
The SellShort Day LOW was 474.40 474,40 SRUT 485.05 477.51 477.62 odds of Decline= 0 1%
TF Day 485.20 474.40 475.60 Ave Range on " BD 2473
Possible HIGH for Buy Day 496.72 494.62 43% 45% |based on Ave Penetration of SSD of 9.92 942 StdD 3.98
Possible LOW for Buy Day 464.17 464.20 466.36] 99% 97% |based on Ave Decline of 2263 2100 Std/d 1268
Possible LOW for Buy Day 465.60 465.29 468.99] 58% 56% Jbased on Ave SS Day Violation on BD of 8.80 941 Stdid  5.01
Mon, May 25 willbe a Buy day. TF therefore has a 43% chance of making a high above 486,80 andupte 496,72 based on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 486,80 anddownto 46417 based on Ave Decline
therefore has a 58%  chance of making a Low below 47440 anddownto 465,60 based on Ave SS Day Violation on BD
The 24 hour Low has a 59% chance of beng made  1st
Mon, May 25 willbe a Buy day. TF Day therefore has a 45% chance of making a high above 48520 andupto 494,62 based on Ave Penetration of SSD
therefore has a 97% chance of making a Low below 48520 anddownto 464.20 based on Ave Decline
therefore has a %  chance of making a Low below 47440 anddownto 46529 based on Ave SS Day Violation on BD
The Day sess Low has 59% chance of being made  1st
NQ 24h NQ Day SNDX | 24H Day JCurrent High Low Last odds of Decline>20 " 90%
The SellShort Day HIGH was 1379.25 1st 1379.00 Last 1379.88 Only NQ 1379.25 135225  1360.00 odds of Decline>25 " 79%
The SellShort Day LOW was 1352.25 1352.25 1353.5 SNDX  1379.88 135359 136347 odds of Decline= 0 ‘1%
NQ Day  1379.00 1352.25  1360.00 Ave Rangeon | BD 49.79
Possible HIGH for Buy Day 1397.39 1397.91 1398.65] 48% 45% |based on Ave Penetration of SSD of 1844 1891 StdD 8.1
Possible LOW for Buy Day 1326.63 1331.10 1334.57) 99% 97% |based on Ave Decline of 5262 4790 Std/d 28.56
Possible LOW for Buy Day 1331.40 1329.97 1331.36] 54% 51% Jbased on Ave SS Day Violation on BD of 2085 2228 Stdd 10.71
Mon, May 25 willbe a Buy day. NQ therefore has a %  chance of making a high above 1379.25 and upto 1397.39 based on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 1379.25 and downto 1326.63 based on Ave Decline
therefore has a 54% chance of making a Low below 1352.25 anddownto 133140 based on Ave SS Day Violation on BD
The 24 hour Low has a 59% chance of bemg made  1st
Mon, May 25 willbe a Buy day. NQ Day therefore has a 45%  chance of making a high above 1379.00 and up te 1397.91 based on Ave Penetration of SSD
therefore has a 97% chance of making a Low below 1379.00 and downte 1331.10 based on Ave Decline
therefore has a 51% chance of making a Low below 1352.25 anddowntc 1329.97 based on Ave SS Day Violation on BD
The Da: sess Low has 59% chance of beina made  Last
YM 24h YM day SINDU | 24H Day [Current High Low Last odds of Decline > 100 "87%
The SellShort Day HIGH was 8354.00 1st 8354.00 Last 3364.14 Onlyl] YM 8354.00  8242.00  8256.00 odds of Decline > 150 " 74%
The SeliShort Day LOW was 8242.00 8242.00 825717 SINDU 836414 825717  8277.32 odds of Decline= 0 0%
YM Day 8354.00  8242.00  8256.00 Ave Rangeon ' BD 279.85
Possible HIGH for Buy Day 8472.82 8480.13 8492.24] 43% 45% Jbased on Ave Penetration of SSD of 118.82 12643 StdD 48.08
Possible LOW for Buy Day 8057.50 8076.54 §100.28| 100% 94% Jbased on Ave Decline of 20650 277.46 Std/l 173.02
Possible LOW for Buy Day §107.23 §112.34 §122.92] 55% 57% Jbased on Ave SS Day Violation on BD of 13477 129.66 Std/J 74.20
Mon, May 25 willbe a Buy day. YM therefore has a 43% chance of making a high above 8354.00 and upto 8472.82 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 8354.00 anddownto 8057.50 based on Ave Decline
therefore has a 55%  chance of making a Low below 824200 anddownto 8107.23 based on Ave SS Day Violation on BD

The 24 hour Low has a 60% chance of being made  1st




Monday May 25™ , 2009

Today was a Buy day. We did get a small decline.

Tomorrow will be a Sell day. We should technically continue the Rally that was started today. However as we know
holidays have a tendency to mess up the works.

TTT Data for trading US Index Futures on:

IMonday, May 25, 2009

24H  Day JCurrent  High Low Last odds of Rally =10 89%
The Buy Day HIGH was 891.00 890.50 890.50 Only ES 891.00 878.25 §90.25 odds of Rally > 20 M0
The Buy Day LOW waz 878.25 1st 883.75 1st 883.75 SSPX 890,50 883.75 §90.25 odds of Rally = 0 0%
ES Day 390,50 883,75 590.25 Ave Range on " 5D 3591
Possible HIGH for Sell Day 902,53 903.74 903.83] 55% 50% Jbased on Ave Penetration of BD of 11.53 13.24 StdiD  6.24
Poszible HIGH for Sell Day 910.71 913.26 911.16] 100% 93% |based on Ave Rally of 3246 2051 Stad 1832
Possible LOW for Sell Day 360,21 06513 366451 53% 53% Jbased on Ave Buy Day Violation on 50 of 1804 1862 Stad  8.70
Mon, May 26 wilke a Sell day. ES therefore has a B5%  chance of making a high above 891.00 andupto 90253 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 878.26 and upto 910.71  bazed on Ave Rally
therefore has a 53%  chance of making a Low below 87825 anddownto 860.21 based on Ave Buy Day Violation on 5D
The 24 hour High has a 5% chance of being made  1st
Mon, May 25 wilbe a Sell day. ES Day therefore haz a 0%  chance of making a high above 890,50 and upto 903.74 bazed on Ave Penetration of BD
therefore has a 93%  chance of making a high above 883.75 andupto 91326  ba=zed on Ave Rally
therefore has a B3%  chance of making a Low below 383.75 anddownto 86543 based on Ave Buy Day Violation en 5D
The Day gess High has 53% chance of being made st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally =10 B4%
The Buy Day HIGH waz 479.10 478.50 478.50 Only TF 479.10 470.90 475.40 odds of Rally >15 Y61%
The Buy Day LOW waz 470.50 1st 47430 1st 47430 SRUT 475.50 474,30 478.40 odds of Rally = 0 0%
TF Day 478.50 474.30 478.40 Ave Range on 7 5D 23.69
Possible HIGH for Sell Day 457.61 433.00 437.59] 50%: 49% Jbased on Ave Penetration of BD of 851 950 StdiD 406
Poszible HIGH for Sell Day 492.81 494,97 492.42] 100% 95% |based on Ave Rally of 2191 2067 Stdd 1199
Possible LOW for Sell Day 459.49 462,57 463.23] 54% 53% Jbased on Ave Buy Day Violation on 5D of 11.41 1173 Stdif 540
Mon, May 26 wilke a Sell day. TF therefore has a %  chance of making a high above 479.10 andupto 45761  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 470,90 and up to 492,81 bazed on Ave Rally
therefore has a %  chance of making a Low below 47090 anddownto 45949 based on Ave Buy Day Violation on 5D
The 24 hour High has a B5% chance of being made  1st
Mon, May 25 wilbe a Sell day. TF Day therefore has a 49%  chance of making a high above 478.50 and upto 488.00 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 474.30 and up to 49497  bazed on Ave Rally
therefore has a B3%  chance of making a Low below 474.30 anddownto 46257 based on Ave Buy Day Violation en 5D
The Day gess High has B6% chance of being made st
HE 24h HQ Day SHDX J 24H Day JCurrent  High Low Last odds of Rally = 20 82%
The Buy Day HIGH was 1387.50 1363.50 1363.50 Only NG 1367.50 1349.00  1363.50 odds of Rally>25 M3
The Buy Day LOW was 1349.00 1st 1355.00 1st 1355.00 SNDX 136350 135500  1363.50 odds of Rally = 0 0%
NQ Day  1363.50 1356.00  1363.50 Ave Rangeon | 5D 54.43
Possible HIGH for Sell Day 1386.88 1383.83 1384.14] 51% 50% ]| based on Ave Penetration of BD of 19.38 2033 StdiD 934
Poszible HIGH for Sell Day 1397.99 1398.93 1396.453] 100% 96% Jbased on Ave Rally of 4899 4393 stdd 2594
Possible LOW for Sell Day 1321.48 1326.39 1327.71] 51% 51% Jbased on Ave Buy Day Violation on 5D of 2752 2861 St 1235
Mon, May 26 wilke a Sell day. NQ therefore has a B4%  chance of making a high above 1367.50 and up to 138688 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1349.00 and up to 1397.99 based on Ave Rally
therefore has a B51% chance of making a Low below 1349.00 and downto 132148 based on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made  Last
Mon, May 25 wilbe a Sell day. NQ Day therefore has a B0%  chance of making a high above 1363.50 and upto 1383.83 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1355.00 and up to 139893  based on Ave Rally
therefore has a B4%  chance of making a Low below 1355.00 anddowntoc 132639 based on Ave Buy Day Violation on 3D
The Daz 2E2S Hiah has 58% chance of being made  Last
YM 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of Rally =100 86%
The Buy Day HIGH was 8311.00 8311.00 8301.00 Only] YM 8311.00 520400  8304.00 odds of Rally>150 " 69%
The Buy Day LOW was 8204.00 1st 8251.00 1st 8241.00 SINDU ~ 8301.00 324100  3294.00 odds of Rally = 0 0%
YN Day  8311.00  §251.00  8304.00 Ave Rangeon | SO 30370
Possible HIGH for Sell Day 8417.69 8426.07 8418.09] 52% 49% | based on Ave Penetration of BD of 10669 11507 StdiD 56.23
Pozzible HIGH for Sell Day 8452.03 8505.63 8455.56] 100% 94% Jbazed on Ave Rally of 27803 25463 Staid 157.54
Possible LOW for Sell Day B060.97 809815 8082.96] 55% 5h% Jbased on Ave Buy Day Violation on 5D of 143.05 15285 Stad  70.87
Mon, May 25 wilbe a Sell day. YM therefore has a K#%  chance of making a high above 8311.00 and up to 8§417.69 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 8204.00 and up to §482.03 baszed on Ave Raly
therefore has a b5%  chance of making a Low below 8204.00 and downto 806097 based on Ave Buy Day Violation on SD
The 24 hour High has a 56% chance of being made  1st




Tuesday May 26™ , 2009
Today was a Sell day. Markets rallied and even reached the projected levels.
Tomorrow will be SS day. Momentum should continue the move up before the decline starts.

TTT Data for trading US Index Futures on:  [Wednesday, May 27, 2009

24H Day JCurrent  High Low Last odds of 30 Rally>10 " 87%

The Sell Day HIGH was 911.00 Last 911.00 Last Only ES 911.00 876.75 908.75 odds of 30 Rally > 20 b
The Sell Day LOW was 876.75 878.25 §5PX 911.76 381.46 910.33 odds of 30 Rally < 0 Y45
The Buy Day LOWY was 878.25 883.75 ESDay  911.00 378,25 908.75 Ave Range on " 55D 31.58
Possible HIGH for Sell Short Day 9197 92246 47% 45% |based on Ave Penetration of 5D of 1097 1146 StdD  5.58
Possible HIGH for Sell Short Day 915.06 916.84 6% 83% Jbased on Ave 3 Day Rally of 3681 3309 Stad 2023
Pogsible LOW for Sell Short Day 36417 364.38 h5% 54% Jbased on Ave of Sell Day Violation on 55 days of 1258 13.87 stad 647
Wed, May 27 wilbea  SellShort day. ES therefore has a 47%  chance of making a high above 91100 and up to 92197 baszed on Ave Penetration of 5D

therefore has a 86%  chance of making a high above 878.25 andupto 915.06 bazed on Ave 3 Day Rally

therefore has a E5%  chance of making a Low below 876,75 anddownto 56417  based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 52% chance of being made 1=t
Wed, May 27 wilbea SellShort day. ESDay thereforehaz a 45%  chance of making a high above 911.00 and up to 92246 bazed on Ave Penetration of SD

therefore has a 83%  chance of making a high above 88375 andupto 916.84 bazed on Ave 3 Day Rally

therefore has a B4%  chance of making a Low below 878.25 anddownto 56438 based on Ave of Sel Day Violation on 55 days

The Day 2e=g High haz h3% chance of being made  1st

TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally>5 0%
The Sell Day HIGH was S00.40 Last S00.40 Last 500.34 TF 500.40 469.60 495.10 odds of 3D Rally > 10 " 79%
The Sell Day LOW was 459 80 47180 47558 SRUT 500.34 475,95 500,31 odds of 3D Rally < 0 “13%
The Buy Day LOW was £70.80 £74.20 TF Day 500.40 471.60 498.10 Ave Range on " 55D 21.08
Possible HIGH for Sell Short Day 507.93 508.27 507.71| 45% 42% Jbased on Ave Penetration of 5D of T7.53 787  StdD 374
Possible HIGH for Sell Short Day 495,06 496.68 496.39] 87% 86% Jbased on Ave 3 Day Rally of 2446 2238 stdd 1325
Possible LOW for Sell Short Da 461.04 462.68 52% 50% Jbased on Ave of Sell Day Violation on 55 days of §.56 893 stad 3.9

Wed, May 27 wilbea SellShort day. TF therefore has a 45%  chance of making a high above 500.40 and up to 507.93 based on Ave Penetration of SD

therefore has a 87% chance of making a high above 470,90 and up to 495.06  based on Ave 3 Day Rally

therefore has a 5%  chance of making a Low below 46960 anddownto 461.04 based on Ave of Sel Day Violation on 55 days
The 24 hour H'ﬁh has a 54% chance of heinﬁ made  1st
Wed, May 27 wilbea SellShort day. TF Day thereforehasa 42%  chance of making a high above 500.40 and up to 508.27  based on Ave Penetration of SD

therefore has a 86%  chance of making a high above 474,30 and up to 496.68 based on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 47160 anddownto 46268 based on Ave of Sel Day Violation on 55 days
The Daz 2£25 HiHh has 6% chance of beinH made  1st

NG 24h NQ Day SNDX [ 24H Day JCurrent High Low Last odds of 3D Rally>10 " 93%

The Sell Day HIGH was 1414.50 Last 1414.50 Last 1414.44 Only] HNQ 141450 144275 141125 odds of 30 Rally > 30 Y 78%
The Sell Day LOW was 134275 1345.00 1350.95 SHDX 141444 135095 141261 odds of 30 Rally < 0 “14%
The Buy Day LOW was 1349.00 1355.00 1355.00 NO Day 141450 1346.00  1411.25 Ave Rangeon S50 50.66
Possible HIGH for Sell Short Day 1433.10 1433.37 1433.07] 48% 45% |based on Ave Penetration of 5D of 1860 1887 StdD 9.54
Possible HIGH for Sell Short Day 1405.74 1406.40 1404.56| 86% 84% |based on Ave 3 Day Rally of 5674 5140 Stdf 2047
Possible LOW for Sell Short Day 1320.94 132411 1331.24] 52% 53% Jbased on Ave of Sell Day Violation on S5 days of 21.81 2189 stad 930
Wed, May 27 wilbea SellShort day. NQ therefore has a %  chance of making a high above 141450 and up to 1433.10  bazed on Ave Penetration of 5D

therefore has a 86%  chance of making a high above 1349.00 and up to 1405.74 bazed on Ave 3 Day Rally

therefore has a 52%  chance of making a Low below 134275 anddownte 132094 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made ~ 1st
Wed, May 27 wilbea SellShort day. NODay thersforehasa 48%  chance of making a high above 141450 and up to 1433.37 bagzed on Ave Penetration of 5D

therefore has a 84%  chance of making a high above 1355.00 and up to 1406.40 bazed on Ave 3 Day Rally

therefore has a B3%  chance of making a Low below 1346.00 and downte 132441 based on Ave of Sell Day Violation on 55 days

The Daz 2ERS HiHh has 55% chance of being made  1st

—

YM 24h YM day SINDU J§ 24H Day JCurrent  High Low Last odds of 3D Rally>756 " 92%

The Sell Day HIGH was 2435.00 Last 2485.00 Last 2495.71 Only] YM 8485.00  B194.00  3453.00 odds of 30 Rally > 100 " 84%
The Sell Day LOW was 8154.00 8205.00 8226.90 SINDU 2349574 822690 847349 odds of 3D Rally < 0 “13%
The Buy Day LOW was 8204.00 8251.00 8241.00 Y Day 548500 820500  5458.00 Ave Rangeon | S50 27450
Posgsgible HIGH for Sell Short Day 8675.26 867542 8601.48] 45% 45% |based on Ave Penetration of SD of 90.26 9042 StdlD 43.18
Posgsible HIGH for Sell Short Day 8614.94 863285 8620.83| 87% 84% |based on Ave 3 Day Rally of 31094 281.85 Std/f 17423
Pogsible LOW for Sell Short Day B8076.95 3089.37 8118.63] 52% 55% Jbased on Ave of Sell Day Violation on 55 days of 117.06 11563 Stdf 54.27
Wed, May 27 wilbea SellShort day. YM therefore hazs a 45%  chance of making a high above 8485.00 and up to 8575.26 bazed on Ave Penetration of 5D

therefore hazs a 87%  chance of making a high above 8204.00 and up to 8514.94 bazed on Ave 3 Day Rally

therefore has a E2%  chance of making a Low below 8194.00 and downte 807695 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 61% chance of being made  1st




Wednesday May 27", 2009
Today was a SS day. We had great opportunity to short today and all at TTT levels.
Tomorrow is a Buy Day. This down momentum could takes us lower before the Buy day Low is set.

TTT Data for trading US Index Futures on: | Thursday, May 28, 2009

24H  Day JCurrent  High Low Last odds of Decline =10 " 90%
The SellShort Day HIGH was 91400 1st H275 1st Only ES 914,00 §90.50 892,50 odds of Decline >20 " 69%
The SellShort Day LOW was 850.50 850.50 S5PX 913.54 891,57 893.06 odds of Decline=0 0%
ES Day 91275 590.50 392.50 Ave Range on U UBD 3252
Possible HIGH for Buy Day 929,18 928.07 43% 43% Jbased on Ave Penetration of 550 of 1518 1532 StdlD  6.20
Possible LOW for Buy Day 879.89 880,77 884,000 100% 93% | based on Ave Decline of 34.11 398 stf 2002
Possible LOV for Buy Day 375,50 87554 876.95] 58% 58% Jbased on Ave 55 Day Violation on BD of 15.00 14,96  Stdf  8.54
Thu, May 28 wilbza Buy day. ES therefore haz a 43%  chance of making a high above 91400 andupte 92918 bazed on Ave Penetration of S50
therefore haz a 100%  chance of making a Low below 91400 anddownto 87989 based on Ave Decline
therefore has a %  chance of making a Low below 89050 anddownto 87550 based on Ave 55 Day Violation on BD

The 24 hour Low has a 56% chance of being made  1st

Thu, May 28 wilbea Buy day. ES Day therefore haza 43%  chance of making a high above 91275 andupto 928.07 baszed on Ave Penetration of S50

therefore has a 93%  chance of making a Low below 91275 anddownto 8&30.77  based on Ave Decline

therefore haz a k8%  chance of making a Low below 89050 anddownto 87554 baszed on Ave 55 Day Violation on BD
The Day se2s Low has B1% chance of being made  1st

TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " 83%
The SellShort Day HIGH was S02.20 1st S02.20 1st shz.e2 Only TF 502.20 488.70 459.70 odds of Decline >15  66%
The SellShort Day LOW was £28.70 4238.70 489.85 SRUT 502.62 489,56 459.86 odds of Decline= 0 1%
TF Day 502.20 458.70 459.70 Ave Range on " BD 21.62

Possible HIGH for Buy Day B2.42 E11.62 E12.32] 43% 44% | based on Ave Penetration of 55D of 9092 942 StdD  3.98
Possible LOW for Buy Day 479.62 481.29 454.00) 99% 98% | based on Ave Decline of 22.58 2091 Stdif 1268
Possible LOW for Buy Day 479.97 479.72 481.42 % 5% Jbased on Ave 55 Day Violation on BD of 873 898 Stdd 501
Thu, May 28 wilbza Buy day. TF therefore haz a 43%  chance of making a high above B02.20 and up to F4242  bazed on Ave Penetration of S50

therefore haz a 99%  chance of making a Low below B02.20 anddownto 47962 bazed on Ave Decling

therefore has a %  chance of making a Low below 483,70 anddownto 47997 based on Ave 55 Day Violation on BD

The 24 hour Low has a 50% chance of being made  1st

Thu, May 28 wilbza Buy day. TF Day therefore haza 44%  chance of making a high above B02.20 and upto E41.62 bazed on Ave Penetration of S50

therefore haz a 98%  chance of making a Low below B02.20 anddownto 48129  bazed on Ave Decling

therefore haz a kM  chance of making a Low below 43370 anddownto 479.72 based on Ave 55 Day Violation on BD
The Day se28 Low has G0% chance of being made  1st

NG 24h NG Day SHDX | 24H Day JCurrent  High Low Last odds of Decline>20 " 90%
The SellShort Day HIGH was 142875 1st 142875 1st 1428.81 Only NG 1428.75 1397.75 140250 odds of Decline>25  ° 79%
The SellShort Day LOW was 1357.75 1357.75 134842 SNDX  1428.81 139842 1401.58 odds of Decline= 0 1%
NQ Day  1428.75 1397.76 140250 Ave Range on " BD 48.53

Possible HIGH for Buy Day 1446.89 1447 .66 1447.58] 48% 44% | based on Ave Penetration of 55D of 18.14 18.91 Std/D 8.1
Posgsible LOW for Buy Day 1376.32 1381.05 1383.68] 99% 97% ]|based on Ave Decline of 6243 4770 St 28.67
Pogsible LOW for Buy Day 137747 137547 1376.19] 54% 51% Jbased on Ave 55 Day Violation on BD of 2058 2228 stad 1071
Thu, May 28 wilkea Buy day. NG therefore haz a %  chance of making a high above 1428.75 and up to 1446.59 Dbased on Ave Penetration of S50

therefore haz a 99% chance of making a Low below 1428.75 anddownto 1376.32 based on Ave Decline

therefore haz a %  chance of making a Low below 1397.75 anddownto 41377.17 based on Ave S5 Day Violation on BD
The 24 hour Low haz a 60% chance of being made: 1st
Thu, May 28 wilkea Buy day. NQ Day therefore haza 44%  chance of making a high above 1428.75 and upte 1447.66 Dbased on Ave Penetration of S50

therefore haz a 97% chance of making a Low below 1428.75 and downto 1381.05 based on Ave Decline

therefore haz a B1%  chance of making a Low below 1397.75 anddownto 137547 based on Ave 5SS Day Violation on BD
The Day 2ezs Low has 59% chance of being made  1st

YM 24h ¥ day SINDU | 24H Day JCurrent High Low Last odds of Decline =100 " 38%
The SellShort Day HIGH was 8504.00 1st 2487.00 1st 2455.59 Onlyj] YM 8504.00 827300 8291.00 odds of Decline > 150 * 73%
The SellShort Day LOW was 8273.00 8273.00 8289.35 §INDU  3496.59 828935  8300.02 odds of Decline= 0 0%
YM Day  8487.00 8273.00  8231.00 Ave Range on " BD 2784

Possible HIGH for Buy Day 3622.82 361313 8624.69] 43% 44% | based on Ave Penetration of 550 of 118.82 12643 Std/D  48.08
Posgsible LOW for Buy Day 8208.73 8211.09 8233901 100% 94% Jbased on Ave Decline of 20628 27591 Stdd 173.02
Pogsible LOW for Buy Day 8139.70 8143.34 8156.89)] 55% b57% Jbased on Ave 55 Day Violation on BD of 13330 12066 Stad  74.20
Thu, May 28 wilbea Buy day. YM therefore hag a 43% chance of making a high above 850400 and upto 862282 based on Ave Penetration of SSD

therefore hag a 100% chance of making a Low below 850400 anddownto 8208.73 based on Ave Decline

therefore has a b5%  chance of making a Low below §273.00 anddownto 8139.70 baszed on Ave 55 Day Violation on BD

The 24 hour Low has a 60% chance of being made  1st




Thursday May 28" , 2009

Today was a Buy day. The day session came back down at the open to create a decent decline. TF was the best one as it
reversed right at the numbers.

Tomorrow will be a Sell day. There is still room to go up in order to reach the average rally.

TTT Data for trading US Index Futures on:

|Friday, May 29, 2009

24H Day JCurrent  High Low Last odds of Rally > 10 39%
The Buy Day HIGH was B08.75 B08.75 Only ES 908.75 886,25 905.00 odds of Rally > 20 b
The Buy Day LOW was 856.25 1st 856.25 S5PX 909.45 887.60 906.83 odds of Rally = 0 0%
ES Day 908.75 886,25 905.00 Ave Range on " 5D 35.89
Possible HIGH for Sell Day 920.41 922.11 922.92] 55% 50% Jbased on Ave Penetration of BD of 11.66 13.36 StdD  6.30
Possible HIGH for Sell Day 918.712 915.74 915.021100% 93% | based on Ave Rally of 3247 2949 stdd 1835
Possible LOW for Sell Day 56647 867.64 869.58) 53% 53% Jbased on Ave Buy Day Violation on 5D of 17.78 1841  stdd 870
Fri, May 20 willbea Sell day. ES therefore has a B8%  chance of making a high above 908.75 and up to 920.41  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 886.25 and upto 918.72 based on Ave Rally
therefore has a 53%  chance of making a Low below 886.25 anddownto 86847 based on Ave Buy Day Violation on SO
The 24 hour High haz a 53% chance of being made 1st
Fri, May 29 willbea Sell day. ES Day therefore has a 50%  chance of making a high above 908.75 and upto 92241  based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 886.25 and upto 915.74 based on Ave Rally
therefore has a 53%  chance of making a Low below 886.25 anddownto 867.84 based on Ave Buy Day Violation on SO
The Day zess High has b2% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 a4%
The Buy Day HIGH was 459610 459610 49554 Only TF 496.10 479.50 459.90 odds of Rally =15 Y 62%
The Buy Day LOW was 47550 Last 47950 Last 451.03 SRUT 495.54 451.03 492.1 odds of Rally = 0 iR
TF Day 496,10 479,50 459,90 Ave Range on 78D 2305
Possible HIGH for Sell Day 504.52 505.81 504.85] 51% 49% |based on Ave Penetration of BD of 872 971 StdD 446
Possible HIGH for Sell Day 50147 500.21 499.211100% 95% | based on Ave Rally of 21.97 2071 stdif 1204
Possible LOW for Sell Day 468,25 467.91 470.06] 54% 53% Jbased on Ave Buy Day Violation on 8D of 11.25 11,59  Std/f  5.40
Fri, May 29 wilbea Sell day. TF therefore has a 51%  chance of making a high above 496.10 and up to h04.82 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 479.50 and up to 501.47 based on Ave Rally
therefore has a %  chance of making a Low below 479.50 anddownto 468.25 based on Ave Buy Day Violation on SO
The 24 hour High has a 52% chance of being made Last
Fri, May 20 willbea Sell day. TF Day therefore hag a 49%  chance of making a high above 496.10 and up to B05.81  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 479.50 and up to B00.21  based on Ave Rally
therefore has a B3%  chance of making a Low below 47950 anddownte 467.91 based on Ave Buy Day Violation on SO
The Day 2ess High has h5% chance of being made  Last
NQ 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 33%
The Buy Day HIGH was 142425 142425 1423.81 Only NG 1424.25 138925  147.25 odds of Rally » 25 Y784
The Buy Day LOW was 1389.25 1st 138925 1st 1385.76 SHNDX  1423.51 1389.76 142031 odds of Rally = 0 MR
NQ Day 142425 1389.25  1417.25 Ave Rangeon | SD 54.57
Possible HIGH for Sell Day 144407 1445.08 1444,95] 52% 51% Jbased on Ave Penetration of BD of 19.82 2083 StdiD 9.54
Possible HIGH for Sell Day 1438.38 14333 1431400 100% 96% | based on Ave Rally of 4943 4406 Stdd  26.08
Possible LOW for Sell Day 1362.08 1360.96 1362.83] 52% 52% Jbased on Ave Buy Day Violation on 5D of 2717 2829 stdid  12.85
Fri,May 29 wilbea Sell day. NG therefore has a 52%  chance of making a high above 1424.25 and up to 1444.07 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1389.256 and up to 1438.38 based on Ave Rally
therefore has a 2%  chance of making a Low below 1389.256 and downto 136208 based on Ave Buy Day Violation on 5D
The 24 hour High has a 57% chance of being made Last
Fri, May 29 wilbea Sell day. NG Day therefore haz a 51%  chance of making a high above 1424.25 and up to 1445.08 based on Ave Penetration of BD
therefore has a 96% chance of making a high above 1389.25 and up to 1433.31 based on Ave Rally
therefore has a 2%  chance of making a Low below 1389.256 and downto 1360.96 based on Ave Buy Day Violation on SO
The Day =e== High has ha% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 36%
The Buy Day HIGH was 2424.00 2424.00 343462 Onlyg YM 842400 823000  8382.00 odds of Rally>150 " 69%
The Buy Day LOW was 8230.00 1st 8230.00 1=t 8246.58 SINDU  3434.62 8246.58  5403.80 odds of Rally = 0 hiEA
YM Day  8424.00 823000  §382.00 Ave Rangeon | SD 308.55
Possible HIGH for Sell Day 8531.76 8540.07 8553.15] 53% 49% |based on Ave Penetration of BD of 107.76 11607 StdD 56.74
Possible HIGH for Sell Day 8508.06 243444 8491.52]100% 94% | based on Ave Rally of 278.06 25444 Stad 157.30
Possible LOW for Sell Day 808596 B078.77 8090.56] 56% 55% Jbased on Ave Buy Day Violation on 50 of 141.04 15123 S5tdd  70.86
Fri, May 20 willbea Sell day. YM therefore has a B3%  chance of making a high above 842400 and up to 8531.76 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 8230.00 and up to 8508.06 based on Ave Rally
therefore has a %  chance of making a Low below 8230.00 and downto 8088.96 based on Ave Buy Day Violation on 5D
The 24 hour High hag a 56% chance of being made 1st




Friday May 29" , 2009
It took all day but we finally reached TTT levels for a Sell day.
Monday is a SS day. Will there be any momentum left from the end of day rally to keep going up???

TTT Data for trading US Index Futures on:  |Monday, June 01, 2009

24H  Day JCurrent  High Low Last odds of 3D Rally>10 " 87%

The Sell Day HIGH was 827.75 Last 827.75 Last Only ES 921,75 902.25 921.50 odds of 3D Rally>20 " 72%
The Sell Day LOW was 80225 90225 SSPX 920.02 903.56 919.14 odds of 3D Rally < 0 " 14%
The Buy Day LOW was 888.25 885.25 ES Day 927.75 902.25 921.50 Ave Range on 1550 31,52
Possible HIGH for Sell Short Day 038,58 939.03 931.32] 48% 45% Jbased on Ave Penetration of 5D of 10.83 11,28 Std/D'  5.88
Poszible HIGH for Sell Short Day 923.05 919.30 919.97| 86% 83% |based on Ave 3 Day Rally of 3680 3305 Stad 2027
Pogsible LOW for Sell Short Day 389,67 888,38 890.67] 56% 53% Jbased on Ave of Sell Day Violation on 55 days of 1258 1387 Stdf 647
Mon, Jun M wilbea  SellShort  day. ES therefore has a %  chance of making a high above 927.75 andupto 93358 baszed on Ave Penetration of 5D

therefore has a 6%  chance of making a high above §86.25 andupto 923.05 bazed on Ave 3 Day Rally

therefore has a B5%  chance of making a Low below 902,256 anddownto 889.67 based on Ave of Sel Day Violation on S5 days
The 24 hour High has a 5% chance of being made  1st
Mon, Jun wilkea SellShort day. ESDay thereforehaza 45%  chance of making a high above 927.75 andupto 939.03  bazed on Ave Penetration of 5D

therefore has a 83%  chance of making a high above 886.256 andupto 919.30  based on Ave 3 Day Rally

therefore hasz a B3  chance of making a Low below 90225 anddownto &388.38 based on Ave of Sell Day Violation on 55 days

The Day =esg High haz 53% chance of being made  1st

TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally>5 90%
The Sell Day HIGH was 503.50 Last 503.80 Last 501.58 TF 503.90 438.80 503.30 odds of 3D Rally =10 " 79%
The Sell Day LOW was 43820 42520 SRUT 501.53 49117 501,58 odds of 3D Rally < 0 “13%
The Buy Day LOVW was &759.50 47950 TF Day 503.90 459.20 503.30 Ave Range on 550 21,01
Possible HIGH for Sell Short Day 133 511.65 B05.85] 46% 43% |based on Ave Penetration of 50 of 743 775 StdD 374
Pozzible HIGH for Sell Short Day 503.73 501.93 503.19] 88% &86% Jbased on Ave 3 Day Rally of 2423 2243 stad 1331

Possible LOV for Sell Short Da 430,24 430,28 of 8.56 893  Staif  3.91

Mon, Jun wilkea SellShort day. TF therefore has a %  chance of making a high above 50390 andupto 5133 based on Ave Penetration of SD
therefore has a 38%  chance of making a high above 47950 and upte BO3.73  bazed on Ave 3 Day Rally
therefore has a 5  chance of making a Low below 453,80 anddownto 480.24 based on Ave of Sell Day Violation on 55 days

The 24 hour High haz a 55% chance of being made  1st

Mon, Jun® wilbea  SellShort day TF Day therefore haza 43%  chance of making a high above 503.90 andupto 511.656 baszed on Ave Penetration of SD
therefore has a 36%  chance of making a high above 47950 andupto 501,93  baszed on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 45920 anddownto 480.28 based on Ave of Sell Day Violation on 55 days

The Day sess High has 56% chance of being made st
NG 24h NG Day SHDX | 24H Day JCurrent  High Low Last odds of 30 Rally =10 " 93%

The Sell Day HIGH was 144275 Last 144275 Last 143557 Only NQ 144275 141100 1437.00 odds of 3D Rally > 30~ 79%
The Sell Day LOW was 1411.00 1411.00 141168 SNDX 143557 141168 143557 odds of 3D Rally < 0 " 14%
The Buy Day LOW waz 1389.25 1389.25 1389.76 NQ Day 1442756 141100 1437.00 Ave Rangeon | $5D 50,50
Possible HIGH for Sell Short Day 1461.28 1461.53 1454.12] 48% 46% Jbased on Ave Penetration of 5D of 18.53 1878 StdiD  9.55
Poszible HIGH for Sell Short Day 1446.21 1440.87 1439.56] 86% 84% |based on Ave 3 Day Rally of 6696 5162 Sta/f 2063
Possible LOVI for Sell Short Day 1389.19 1389.11 1391.97] 52% 53% Jbased on Ave of Sell Day Violation on 55 days of .81 2189 stad 930
Mon, Jun M wilkea  SellShort  day. HQ therefore has a %  chance of making a high above 144275 andupte 1461.28 bazed on Ave Penetration of S0

therefore has a 86%  chance of making a high above 1389.25 and up to 1446.21 baszed on Ave 3 Day Rally

therefore has a ¥  chance of making a Low below 14100 anddownto 138949 based on Ave of Sel Day Violation on 55 days

The 24 hour High has a 55l chance of being made  1st

Mon, Jun®™ wilkea  SellShort day. HQDay therefore haza 46%  chance of making a high above 1442.75 and up to 1461.63 based on Ave Penetration of 5D
therefore hasz a &4%  chance of making a high above 1389.25 andupte 144087 bazed on Ave 3 Day Rally

therefore has a B3%  chance of making a Low below 141100 anddowntoc 138941 based on Ave of Sell Day Violation on 55 days

TheDaz 2E35 Hiah has h5% chance of beinﬁ made  1st
YM 24h Y day SINDU | 24H  Day JCurrent  High Low Last odds of 3D Rally>756 " 92%

The Sell Day HIGH was 8555.00 Last 8555.00 Last 8522.95 Only] YM 855600 835200  8529.00 odds of 30 Rally > 100 " 85%
The Sell Day LOW was 8352.00 8352.00 8366.52 SINDU ~ §522.895  §366.52  8500.33 odds of 3D Rally < 0 *13%
The Buy Day LOW waz 8230.00 8230.00 8246.58 YN Day 855600  §352.00  8529.00 Ave Rangeon | S50 274,14
Possible HIGH for Sell Short Day 3644.96 a644.78 8616.93] 46% 45% | based on Ave Penetration of 5D of 8896 8878 StdD 48.18
Possible HIGH for Sell Short Day 540,84 8511.40 8526.17) 87% 84% Jbased on Ave J Day Rally of 310.84 28140 St/f 17455
Possible LOVI for Sell Short Day 8234.95 8236.37 8260.15] 52% 54% ] based on Ave of Sell Day Violation on 55 days of 117.05 11563 Stdd  54.37
Mon, Jun®™ wilkea SellShort day. ¥YM therefore has a %  chance of making a high above 8565600 and up to 864496 bagzed on Ave Penetration of SD

therefore has a @™ chance of making a high above §230.00 and up to §540.54 baszed on Ave 3 Day Rally

therefore has a ¥  chance of making a Low below §352.00 anddownto 823495 bazed on Ave of Sel Day Violation on 55 days

The 24 hour High haz a 62% chance of being made  1st




Monday June 1%, 2009

Today was a SS day and as | mentioned on Friday the momentum did take us higher.

Tomorrow is Buy day. So far a small decline has started and is in place on the 24 hour session. If the bulls are still in
charge the decline could be shallow.

TTT Data for trading US Index Futures on:

| Tuesday, June 02, 2009

24H Day JCurrent  High Low Last odds of Decline>10 " 50%
The SellShort Day HIGH was 947.25 Last 947.25 Last Q4777 Only ES 947.25 916.50 938,75 odds of Decline>20 " 69%
The SellShort Day LOW was 916.50 529.50 523.28 SSPX 047,77 923.26 942,87 odds of Decline= 0 0%
ES Day 947,25 929,50 938,75 Ave Rangeon | BD 32.74
Possible HIGH for Buy Day 962.43 96257 963.358] 43% 43% Jbased on Ave Penetration of 55D of 1513 1632 StdD  6.20
Possible LOW for Buy Day 913.19 915,32 917.96] 100% 93% Jbased on Ave Decline of 3406 3193 Stad 2004
Possible LOV for Buy Day 901.65 914.69 908.50] 59% 59% Jbased on Ave 55 Day Violation on BD of 1485 1481 50  B8.54
Tue, Jun02 wilbea Buy day. ES therefore has a 43%  chance of making a high above 947.25 and upto 96243 bazed on Ave Penetration of 550
therefore has a 100% chance of making a Low below 947.26 anddownto 91319 based on Ave Decline
therefore has a E9%  chance of making a Low below 91650 anddownto 901.65 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of being made  Last
Tue, Jun02 wilbea Buy day. ES Day therefore haz a 43%  chance of making a high above 947.25 and upto 962,57 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 947.25 anddownto 94532  based on Ave Decline
therefore has a B9%  chance of making a Low below 92950 anddownto 914.69 based on Ave 55 Day Violation on BD
The Day sez= Low has bh% 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 522.50 Last 522.50 Last 522.37 Only TF 522,50 499,60 517.60 odds of Decline>15 " 66%
The SellShort Day LOW was 459 60 509.70 S04.57 SRUT 522,37 504.57 521,33 odds of Decline= 0 1%
TF Day 522.50 509.70 517.60 Ave Range on " BD 21.5%
Possible HIGH for Buy Day £3242 Bi1.92 B32.07) 42% 44% Jbased on Ave Penetration of 550 of 9.92 942 StdD 398
Possible LOW for Buy Day 499.92 B01.57 B03.73] 99% 98% Jbased on Ave Decline of 22,58 2093 stdd 1270
Possible LOV for Buy Day 490.87 500.72 496.12] 59% 57% Jbased on Ave 55 Day Violation on BD of 873 898 Stdd  5.02
Tue, Jun02 wilbea Buy day. TF therefore has a 42%  chance of making a high above 522,50 and upto h3242 based on Ave Penetration of S350
therefore has a 99%  chance of making a Low below 52250 anddowntc 499.92 based on Ave Decline
therefore has a E9%  chance of making a Low below 49960 anddownto 490.87 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made  Last
Tue, Jun02 wilbea Buy day. TF Day therefore haz a 44%  chance of making a high above 522.50 and upto 531.92 based on Ave Penetration of S50
therefore has a 98%  chance of making a Low below 52250 anddownto B04.57  bazed on Ave Decline
therefore has a B  chance of making a Low below BO9.70 anddownto B00.72  baszed on Ave 55 Day Violation on BD
The Day sez= Low has 57% chance of being made  Last
NG 24h HQ Day SHDX | 24H Day JCurrent High Low Last odds of Decline>20 " 50%
The SellShort Day HIGH was 1482.25 Last 1482.25 Last 1482.19 Only NG 148225 143000 1469.50 odds of Decline>26 " 79%
The SellShort Day LOW was 1430.00 1445.00 1446 57 SHDX 148219 144697 147712 odds of Decline= 0 1%
NG Day 148225 1446.00 1469.50 Ave Range on " BD 49.40
Possible HIGH for Buy Day 1500.39 1501.16 1500.96] 47% 44% Jbaszed on Ave Penetration of 55D of 1844 1891 SidD  B.11
Possible LOW for Buy Day 1429.93 1434.62 1437.11] 99% 97% | based on Ave Decline of 5232 4763 Stdd 2859
Possible LOW for Buy Day 1409.61 1423.94 1424.96] 55% 51% Jbased on Ave 55 Day Violation on BD of 2039 2206 St 10.74
Tue, Jun02 wilbea Buy day. HQ therefore has a 47%  chance of making a high above 148225 andup o 1500.39 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1452.25 anddownto 1429.93 based on Ave Decline
therefore has a k5%  chance of making a Low below 1430.00 and downto 4409.61 bazed on Ave 55 Day Violation on BD
The 24 hour Low has a 48% chance of being made  Last
Tue, Jun02 wilbea Buy day. NG Day therefore haz a 44%  chance of making a high above 1482.25 and upto 150116 bazed on Ave Penetration of S50
therefore has a 97%  chance of making a Low below 148225 anddowntoc 4434.62 bazed on Ave Decline
therefore has a B1%  chance of making a Low below 1446.00 and downto 1423.94 based on Ave S5 Day Vielation on BD
The Day sez= Low has 59% chance of being made  Last
YM 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of Decline > 100 " §8%
The SellShort Day HIGH was 274400 Last 274400 Last 8760.70 Only] YM 874400 547200  8687.00 odds of Decline > 150 " 74%
The SellShort Day LOW was 2472.00 8580.00 8501.29 SINDU ~ &760.70  8501.29 87144 odds of Decline= 0 0%
YM Day 874400 8580.00 B8687.00 Ave Range on " BD 277.01
Possible HIGH for Buy Day 3862.52 887043 8885.50] 42% 44% Jbaszed on Ave Penetration of 550 of 118.82 12643 5tdD  48.08
Possible LOW for Buy Day 8448.90 5468.25 £498.11] 100% 94% Jbased on Ave Decline of 20510 27575 St 173.23
Possible LOW for Buy Day 8340.04 545159 §370.17] 55% 57% Jbased on Ave 55 Day Violation on BD of 13196 12841 St 74.2
Tue,Jun02 wilbea Buy day. YM therefore has a 42%  chance of making a high above 874400 and up to 8862.82 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 874400 anddownto 8448.90 based on Ave Decline
therefore has a k5%  chance of making a Low below 8472.00 and downto 8340.04 based on Ave 55 Day Violation on BD
The 24 hour Low has a 47% chance of being made  Last




Tuesday June 2", 2009
Today was a Buy Day and as mentioned last night the bullish momentum only allowed for a small decline.
Tomorrow is a Sell day. So far the rally from today’s lows still has room to go if the bulls want to continue.

TTT Data for trading US Index Futures on:  |Wednesda ,June 03, 2009

24H  Day JCurrent  High Low Last odds of Rally > 10 89%
The Buy Day HIGH was Only ES 943.00 934.50 942,75 odds of Rally =20 Y 67%
The Buy Day LOW was §5PX 949,38 936.46 944,74 odds of Rally= 0 Y 0%
ES Day  949.00 936,75 942,75 Ave Range on " 5D 3581
Poszsible HIGH for Sell Day 962.45 962.80] 55% 50% Jbased on Ave Penetration of BD of 1107 1345 StdiD 636
Posszible HIGH for Sell Day 967.04 966.34 965.92]| 100% 93% Jbased on Ave Rally of 3254 2959 std/d  18.41
Posgsible LOW for Sell Day 916.72 918.34 53% ) based on Ave Buy Day Violation on 5D of 17.78 1841 std 870
Wed, Jun03 wilbea Sell day. ES therefore has a 55%  chance of making a high above 949.00 and up to 960.77 baszed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 93450 and upto 967.04 bazed on Ave Rally
therefore has a 53%  chance of making a Low below 93450 anddownto 916.72 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made ~ 1st
Wed, Jun03 wilbea Sell day. ES Day therefore has a B0%  chance of making a high above 949.00 and up to 962456  based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 936.75 and up to 966.34  based on Ave Rally
therefore has a B3%  chance of making a Low below 936.75 anddownto 918.34 based on Ave Buy Day Vielation on 5D
The Daz 2ERE HiHh hag B2% chance of being made st
TF 24h TF Day SRut 24H  Day [Current  High Low Last odds of Rally > 10 4%
The Buy Day HIGH was 52850 528.50 52872 Only] TF 528.90 515.00 526.30 odds of Rally > 15 62%
The Buy Day LOW was 315.00 1st 515.30 1st 516.89 SRUT 528.72 516.89 526.63 odds of Rally = 0 0%
TF Day 528.90 515.30 526.30 Ave Range on " 5D 2368
Pogsible HIGH for Sell Day 537.60 £38.58 £37.97| 51% 50% Jbased on Ave Penetration of BD of 8.70 968 StdD 447
Poszible HIGH for Sell Day 536.99 536.05 535.09] 100% 95% Jbased on Ave Rally of 2199 2075 Stdf 1207
Pogsible LOW for Sell Day 503.75 503.71 505.92] 54% 53% Jbased on Ave Buy Day Violation on 5D of 1126 1159 Stdf 540
Wed, Jun 03 wilbea Sell day. TF therefore haz a 5%  chance of making a high above h28.90 andupto h37.60  bazed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 55.00 andupto £36.99 bazed on Ave Raly
therefore has a %  chance of making a Low below 5500 anddownto 50375 bazed on Ave Buy Day Violation on 5D
The 24 hour H'ﬁh haz a 6% chance of treinﬁ made  1st
Wed, Jun 03 wilbea Sell day. TF Day therefore has a 50%  chance of making a high above 528.90 and upto 538.58 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 515,30 and up to 536.05 based on Ave Rally
therefore has a 53%  chance of making a Low below 51530 anddownte 503.71 bazed on Ave Buy Day Violation on 5D
The Daz 2ERS HiHh has 55% chance of being made  1st
NG 24h NQ Day SNDX | 24H Day JCurrent High Low Last odds of Rally > 20 83%
The Buy Day HIGH waz 1484 50 1484 50 1493.80 Onlyj HNQ 149450 146450  1479.25 odds of Rally > 25 8%
The Buy Day LOW waz 145450 1st 1455.50 1st 146628 SHDX  1493.30 146628 143031 odds of Rally= 0 0%
NG Day  1494.50 1466.50  1479.25 Ave Range on 5D 5439
Possible HIGH for Sell Day 1514.30 1515.29 1514.79] 52% 51% ]based on Ave Penetration of BD of 1980 2079 StdiD 957
Possible HIGH for Sell Day 1513.67 1510.64 1507.95] 100% 96% |based on Ave Rally of 4947 4414 Stf 2611
Possible LOW for Sell Day 1437.33 1435.21 1439.35) 51% 51% Jbased on Ave Buy Day Violation on 3D of 2747 2829 Stdd 1285
Wed, Jun 03 wilbea Sell day. NQ therefore has a 52%  chance of making a high above 149450 and up to 1514.30  bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1464.50 and up to 1513.67 bazed on Ave Rally
therefore has a B4%  chance of making a Low below 146450 and downto 1437.33 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 56% chance of being made  Last
Wed, Jun03 wilbea Sell day. WG Day therefore haz a B%  chance of making a high above 1494.50 and up to 151529 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1466.50 and up to 1510.64  bazed on Ave Raly
therefore has a B%  chance of making a Low below 1466.50 anddownto 1438.21 bazed on Ave Buy Day Violation on 5D
The Day 2e2s High has 0% chance of being made  Last
YM 24h Y day SINDU J§ 24H Day JCurrent  High Low Last odds of Rally > 100 86%
The Buy Day HIGH waz 8781.00 8781.00 8787.13 Only] YM 8781.00  3648.00 871500 odds of Rally>150 " 6%
The Buy Day LOW waz 2543.00 1st 8565.00 1st 8693.72 SINDU 878713 869372  &7T40.87 odds of Rally= 0 0%
YM Day  8781.00  §663.00  8715.00 Ave Rangeon | 5D 30770
Posszible HIGH for Sell Day 8889.14 8897.33 §905.11) 53% 50% |based on Ave Penetration of BD of 10814 11633 StdiD 56.97
Possible HIGH for Sell Day §926.45 §924.07 §936.92] 100% 94% [based on Ave Rally of 27845 25507 Staif 158.20
Possible LOW for Sell Da §506.96 851777 §538.00) 55% 55% Jbased on Ave Buy Day Violation on 5D of 14104 15123 Staif 7086
Wed, Jun 03 wilbea Sell day. YM therefore has a 53%  chance of making a high above 878100 and up to 8889.14 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 5648.00 and up to 8926.45 bazed on Ave Rally
therefore has a 55%  chance of making a Low below 8648.00 and downto 8506.96 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 55% chance of being made  1st




Wednesday June 3", 2009

Today was a Sell day. Looks like the Bulls took the day off today. Only ES didn’t get a rally for the day session and
only missed by 1 tick. TVGR was in effect.

Tomorrow is SS day. TF and NQ and YM are back above the Buy day Low and ES need to get back above before the
close tomorrow.

TTT Data for trading US Index Futures on:

| Thursday, June 04, 2009

Current  High Low Last odds of 30 Rally > 10 " 88%
The Sell Day HIGH wasz 94575 1st 936.50 1st Only ES 945,75 922,50 931.75 odds of 3D Rally>20 " 72%
The Sell Day LOW wasz 92250 922.50 . §5PX 942.51 923.85 931.76 odds of 3D Rally < 0 " 14%
The Buy Day LOW was 534.50 536.75 .45 E5 Day 93650 922,50 931.75 Ave Range on ' 550 3151
Possible HIGH for Sell Short Day 956.73 947.93 954.11] 48% 45% |based on Ave Penetration of 5D of 10,98 1143 StdD 594
Possible HIGH for Sell Short Day 971.53 a70.08 971.10] 36% 83% Jbased on Ave 3 Day Rally of 37.03 3333 Stad 2042
Possible LOW for Sell Short Day 909,92 908.63 910.96) 55% 53% Jbased on Ave of Sell Day Violation on §5 days of 12.58 1387 stdf 647
Thu, Jun 04 wilbea  SellShort day ES therefore has a 48%  chance of making a high above 945.75 and up to 956.73 based on Ave Penetration of SO
therefore has a 86%  chance of making a high above 934,50 andupto 971,53  based on Ave 3 Day Raly
therefore has a B8%  chance of making a Low below 922,50 anddownto 909.92 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1=t
Thu, Jun04 wilbea SellShort day ESDay thereforehaza 45%  chance of making a high above 936.50 andupto 947.93 based on Ave Penetration of 5D
therefore haz a 83%  chance of making a high above 936.75 and up to 970.08 bazed on Ave 3 Day Rally
therefore haz a 53%  chance of making a Low below 92250 anddownto 908.63 bazed on Ave of Sell Day Violation on S5 dayz
The Day sez32 High has 47% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally > 5 91%
The Sell Day HIGH wasz 528.50 1st 52470 Last 52460 Only TF £28.50 E16.10 52460 odds of 30 Rally > 10 " 79%
The Sell Day LOW wasz 516.10 51610 51669 SRUT E24.60 F16.69 522.T1 odds of 3D Rally < 0 "12%
The Buy Day LOW was 515.00 515.30 516.89 TF Day 524.70 516.10 524,60 Ave Rangeon | $50 21.03
Possible HIGH for Sell Short Day 53613 532.66 532.12] 46% 43% |based on Ave Penetration of 5D of T7.63 796 StdD 333
Possible HIGH for Sell Short Day 539.41 53793 £39.24] 88% 6% Jbased on Ave 3 Day Rally of 24.4 2263 Stdl 13.42
Possible LOW for Sell Short Day 507.54 507.18 508.12] 51% 50% Jbased on Ave of Sell Day Violation on 3§ days of 8.56 893  Stdf 3.9
Thu, Jun 04 wilbea  SellShort day. TF therefore has a 46%  chance of making a high above 528.50 and upto 53613 based on Ave Penetration of SD
therefore haz a 88%  chance of making a high above 515.00 andupto 539.41 bazed on Ave 3 Day Rally
therefore haz a B1%  chance of making a Low below 516.10 anddownto 507.54 bazed on Ave of Sell Day Violation on SS days
The 24 hour High has a 52% chance of being made 1st
Thu, Jun04 wilbea  SellShort day. TF Day thersfore haz a 43%  chance of making a high above 524.70 and up to 532,66 bazed on Ave Penetration of SD
therefore has a 86%  chance of making a high above 515.30 and upto 537.93 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 516.10 anddownto 507.48 bazed on Ave of Sell Day Violation on S5 days
The Day =ezs High has b5% chance of being made  1st
NG 24h HQ Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 93%
The Sell Day HIGH was 1484 50 1=t 1477.50 Last 1476.98 Only HQ 1484.50 145875  1477.25 odds of 30 Rally » 30 " 79%
The Sell Day LOW was 1458.75 1458.75 1458.59 SNDX 147693 1459.59 1475.44 odds of 3D Rally < 0 ™ 14%
The Buy Day LOW was 1464 50 1466.50 1466.28 HGQ Day  1477.50 1458.75  1477.25 Ave Rangeon | 550 50,51
Possible HIGH for Sell Short Day 1503.38 1496.65 1496.02] 49% 46% Jbased on Ave Penetration of 5D of 18.88 1945 StdiD  9.71
Possible HIGH for Sell Short Day 1521.84 1518.52 1516.50] 86% &4% Qbaszed on Ave 3 Day Rally of &71.3 5202 Stdd 29.86
Possible LOW for Sell Short Day 1436.94 1436.86 1439.58] 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 21.81 239 stdd  9.30
Thu, Jun04 wilbea  SellShort day. NQ therefore haz a 49%  chance of making a high above 1434.50 and up to 1503.38 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 1464.50 and up to 1521.81 bazed on Ave 3 Day Rally
therefore has a B1% chance of making a Low below 1458.75 and downto 41436.94 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1st
Thu, Jun04 wilbea SellShort day NG Day thereforehaz a 46%  chance of making a high above 1477.50 and up to 1496.65 bazed on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1466.50 and up to 1518.52 based on Ave 3 Day Rally
therefore has a 2%  chance of making a Low below 1458.75 anddownto 4436.86 based on Ave of Sell Day Violation on 55 days
The Day =esz High haz 54% chance of being made  1st
YM 24h Y day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>756 " 92%
The Sell Day HIGH wasz 8751.00 1=t 8688.00 1=t 8740.38 Onlyf] YM 8751.00 8583.00  5669.00 odds of 30 Rally > 100 " 85%
The Sell Day LOW wasz 8583.00 8583.00 8598.35 SINDU ~ 8740.39 8598.38 067524 odds of 30 Rally < 0 “13%
The Buy Day LOW was 8643.00 8669.00 8693.72 YN Day  8658.00 8583.00  5669.00 Ave Range on | 550 27442
Possible HIGH for Sell Short Day 3841.73 a778.58 &837.03] 46% 45% Jbaszed on Ave Penetration of 5D of 90.73 90.55 StdiD  48.88
Possible HIGH for Sell Short Day 806077 §952.63 3975.57] 87% 84% Jbased on Ave 3 Day Rally of 3277 28368 Stdd 17575
Possible LOW for Sell Short Day 546595 B8467.37 3490.01] 51% 54% Jbased on Ave of Sell Day Violation on 5§ days of 11706 11663 Stdd 5427
Thu, Jun 04 wilbea SellShort day. YN therefore has a 46%  chance of making a high above 8751.00 and up to 8841.73 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 8648.00 and up to 8960.77 based on Ave 3 Day Rally
therefore hazs a B1%  chance of making a Low below 8583.00 and downto 846595 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1=t




Thursday June 4" | 2009
Today was a SS day. All 4 made a positive 3 day rally. ES being the weakest.

Tomorrow is a Buy day. Having closed on the highs the momentum may carry the markets higher before the decline
starts. If we gap up at the open, that could present a nice shorting opportunity unless TVGR sets in.

TTT Data for trading US Index Futures on:  |Friday, June 05, 2009

24H Day JCurrent  High Low Last odds of Decline >10 " 90%
The SellShort Day HIGH was 942.00 Last 942.00 Last 942.47 Only ES 942.00 925.00 9441.50 odds of Decline>20 9%
The Sellshort Day LOV was 528.00 928.00 929.32 SSPX 94247 929.32 942.45 odds of Decline= 0 0%
ES Day 942,00 928.00 041,50 Ave Range on " BD 32.59

Possible HIGH for Buy Day 956.93 957.06 957.80] 43% 43% | based on Ave Penetration of 550 of 14.93 1506 Std/D  6.20
Pozzible LOW for Buy Day 908.12 910.25 912.53|100% 93% [based on Ave Decline of 3388 3175 Stad 2003
Pogzible LOW for Buy Day 91315 913.19 914.56] 58% 58% | based on Ave 55 Day Violation on BD of 1485 1481 Stod  B8.54
FrijJun0s wilbea Buy day. ES therefore has a 43%  chance of making a high above 942,00 andupto 956,93  based on Ave Penetration of 550

therefore has a 100%  chance of making a Low below 94200 anddownto 90812 based on Ave Decline

therefore has a %  chance of making a Low below 928.00 anddowntc 91315 azed on Ave S5 Day Violation on BD

The 24 hour Low hag a 51% chance of being made Last

Fri,Jun05 wilbea Buy day. ES Day therefore haz a 43%  chance of making a high above 042,00 andupto 957.06  bazed on Ave Penetration of 550

therefore has a 93%  chance of making a Low below 42,00 anddownto 910.26 based on Ave Decline
therefore has a h8%  chance of making a Low below 928.00 anddownto 91349  based on Ave 55 Day Violation on BD
The Day ze5z Low has 55% chance of being made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline =10 " 83%
The SellShort Day HIGH was 53180 Last 53180 Last 53168 Only TF 531.60 519.60 530.90 odds of Decline » 15 " 5%
The SellShort Day LOW was 519.80 51980 520.52 SRUT 531.68 520.52 531.68 odds of Decline= 0 1%
TF Day 531.60 519.60 530.90 Ave Range on " BD 21.52
Possible HIGH for Buy Day 4145 540.97 4131 43% 44% Jbased on Ave Penetration of 550 of 9.85 937 StdD 398
Possible LOW for Buy Day 509.15 510.79 513.15] 99% 98% |based on Ave Decline of 2245 2081 Stad 1270
Possible LOW for Buy Day 510.57 510.62 512.07) 58% 57% Jbased on Ave 55 Day Violation on BD of &.73 898 St 5.02
Fri,Jun0s wilbea Buy day. TF therefore has a 43%  chance of making a high above B3.60 andupto R41.45 bazed on Ave Penetration of S50
therefore has a 99%  chance of making a Low below £3.60 anddownto 509.15 based on Ave Decline
therefore has a %  chance of making a Low below F19.60 anddownto 510.87 based on Ave 55 Day Violation on BD
The 24 hour Low has a 0% chance of being made  Last
Fri,Jun0s wilbea Buy day. TF Day therefore has a 44%  chance of making a high above 531.60 andupto 540.97 based on Ave Penetration of S50
therefore has a 98%  chance of making a Low below b31.60 anddowntc B510.79 bazed on Ave Decline
therefore has a bf% chance of making a Low below 519.60 anddowntc 510,62 based on Ave S5 Day Violation on BD
The Day sezs Low has bl% chance of being made  Last
NG 24h NG Day SNDX | 24H Day JCurrent  High Low Last odds of Decline =20 " 89%
The SellShort Day HIGH was 1483.75 Last 1483.75 Last 1493 .65 Only NG 1493.75 147375 149325 odds of Decline>25 " 79%
The Sellshort Day LOW was 1473.75 1475.75 1476.28 SNDX 149366 147628 149274 odds of Decline= 0 1%
NQDay 1493756 147575 149325 Ave Range on ' BD 49.75
Possible HIGH for Buy Day 1511.78 1512.54 151230 48% 44% | based on Ave Penetration of 550 of 18.03 18.79 StdiD  8.42
Possible LOW for Buy Day 144111 1446.29 1443.83] 99% 97% | based on Ave Decline of 5204 4736 Stdd 2858
Possible LOW for Buy Day 1453.36 1453.69 1454.27] 54% 51% ) based on Ave 55 Day Violation on BD of 20.39 2206 Stad  10.74
Fri, Jun05  wilbea Buy day. NG therefore has a %  chance of making a high above 1493.75 and up to 1511.78 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1493.75 anddownto 1444.71 based on Ave Decline
therefore has a %  chance of making a Low below 1473.75 anddownto 145336 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chance of being made  Last
Fri, Jun0s wilbea Buy day. NG Day therefore has a 44%  chance of making a high above 1493.75 and up to 151254 based on Ave Penetration of S50
therefore has a 9%  chance of making a Low below 1493.75 anddownto 144639 baszed on Ave Decline
therefore has a BM%  chance of making a Low below 1475.75 anddownto 145369 based on Ave 55 Day Violation on BD
The Day sess Low has B9% chance of being made  Last
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 87%
The SellShort Day HIGH was 8745.00 Last 8745.00 Last 8751.25 Only] YM 874500 862600  8737.00 odds of Decline > 150 " 73%
The SellShort Day LOW was 2526.00 8525.00 8534.57 SINDU ~ §751.25 863457  8750.24 odds of Decline= 0 0%
YM Day 574500  §626.00  8737.00 Ave Rangeon | BD 27652
Possible HIGH for Buy Day 8862.25 8869.48 8877.32] 43% 44% Jbased on Ave Penetration of 55D of 117.25 12448 StdD  48.09
Possible LOW for Buy Day 845153 8471.00 549027 1 100% 94% | based on Ave Decline of 20347 27400 Stdd 173.49
Possible LOW for Buy Day £494.04 3497.59 §503.45] 55% 57% Jbased on Ave 55 Day Violation on BD of 13196 12841 St 741
FriJun0s wilbea Buy day. YM therefore has a 43%  chance of making a high above 8745.00 and up to §862.25 bazed on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 8745.00 and downto 845153 based on Ave Decline
therefore has a k5%  chance of making a Low below 8626.00 and downto 849404 based on Ave 55 Day Violation on BD

The 24 hour Low has a 47% chance of being made  Last




Friday June 5", 2009

Today was a nice Buy day. We Gapped above the SS day high and we knew we had very high odds of getting at least
back to the SS day high. However we ended up with a shallow decline again.

Monday is a Sell day. After having made wave 5, will we get the expected rally or just a small one. Time will tell.

TTT Data for trading US Index Futures on:  |Monday, June 08, 2009

24H Day JCurrent  High Low Last odds of Rally > 10 a9%
The Buy Day HIGH was 857.50 §52.00 951.69 Only ES 957.50 933.25 940,50 odds of Rally > 20 " 66%
The Buy Day LOW was 933.25 Last 933.25 Last 934.13 §5PX 951.69 93413 940.09 odds of Rally= 0 0%
ES Day 952.00 933.25 940.50 Ave Range on 75D 3571
Possible HIGH for Sell Day 969.27 965.45 965.11] 55% 50% Jbased on Ave Penetration of BD of 11.77 1345 StdD  6.35
Posszible HIGH for Sell Day 965.62 962.54 961.39] 100% 93% Jbased on Ave Rally of 3237 2959 Stdif 1844
Possible LOW for Sell Day 915.56 914.90 916.16) 53% 53% Jbased on Ave Buy Day Violation on SD of 17.69 18.35 Stdid 871
Mon, Jun 08 wilbea Sell day. ES therefore has a B5%  chance of making a high above 957.50 and up to 969.27  based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 933.25 and upto 965.62 Dbased on Ave Rally
therefore has a R3%  chance of making a Low below 93325 anddowntc 91556 based on Ave Buy Day Violation on 3D
The 24 hour High hag a 52% chance of being made 1st
Mon, Jun 08 wilbea Sell day. ES Day therefore has a B0%  chance of making a high above 952,00 and up to 96545 based on Ave Penetration of BD
therefore hag a 93%  chance of making a high above 933.26 and up to 962.84 based on Ave Rally
therefore has a K3%  chance of making a Low below 93325 anddownto 94490 based on Ave Buy Day Violation on 5D
The Day gezs High has B1% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 84%
The Buy Day HIGH was 541.90 536.80 535.86 Only TF 541,90 525,60 530.40 odds of Rally > 15 MR
The Buy Day LOW waz 52550 Last 52550 Last 526.51 SRUT 535.86 526.51 530.36 odds of Rally= 0 0%
TF Day 536.80 525.60 530.40 Ave Range on TS0 2359
Possible HIGH for Sell Day 550.60 546,45 545.11] 51% 49% Jbased on Ave Penetration of BD of &.70 968 StdiD 447
Possible HIGH for Sell Day 547.52 546.25 544,631 100% 95% Jbased on Ave Rally of 2192 2065 Stdil 12.07
Possible LOW for Sell Day 514.35 514.01 515.70] 53% 52% Jbased on Ave Buy Day Violation on 5D of 11.25 1159  Stdif 540
Mon, Jun 08 wil bea Sell day. TF therefore has a %  chance of making a high above 4190 and up to E50.60  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 525.60 and upto B47.52 based on Ave Rally
therefore haz a k3%  chance of making a Low below k2560 anddownto 54435  based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made  Last
Mon, Jun 08 wilbea Sell day. TF Day therefore has a 49%  chance of making a high above 536,80 and upto 4643 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 52560 and upto B46.25  based on Ave Rally
therefore haz a b2%  chance of making a Low below 525.60 anddownto 514.01 based on Ave Buy Day Violation on SD
The Day zezs High haz 55% chance of being made  Last
HQ 24h NG Day SNDX | 24H Day JCurrent  High Low Last odds of Rally > 20 32%
The Buy Day HIGH was 1513.00 1505.75 1505.77 Only il#} 1513.00 147850  1495.00 odds of Rally > 25 7
The Buy Day LOW was 1478.50 Last 14728.50 Last 1479.22 SHDX 150577 1479.22 14932 odds of Rally= 0 0%
NQ Day 150575  1478.50 149500 AveRangeon | SO 64,15
Possible HIGH for Sell Day 1532.80 1526.54 1526.76] 52% 51% |based on Ave Penetration of BD of 19.80 2079 StdiD  9.57
Possible HIGH for Sell Day 1527.43 1522.36 1520.63| 100% 96% Jbased on Ave Rally of 4893 4336 St 26.10
Possible LOV for Sell Day 1451.67 1450.53 1452.60] 52% 52% Jbased on Ave Buy Day Violation on 50 of 26.83 27.97 Stdif  12.85
Mon, Jun 08 wilbea Sell day. NQ therefore haz a b2%  chance of making a high above 1513.00 and up to 1532.80 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 147850 and up to 152743 bazed on Ave Rally
therefore hag a 2%  chance of making a Low below 1478.50 and downto 1451.67 based on Ave Buy Day Violation on SO
The 24 hour High haz a 52% chance of being made  Last
Mon, Jun 08 wilbea Sell day. NQ Day therefore haga B1%  chance of making a high above 1505.76 and up to 1526.54 based on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 147350 and up to 1522.36 baszed on Ave Rally
therefore has a 2%  chance of making a Low below 147850 and downto 145053 based on Ave Buy Day Violation on 50
The Day 2ez2 High has 45% chance of being made  1st
YM 24h Y day SINDU | 24H Day JCurrent  High Low Last odds of Rally > 100 36%
The Buy Day HIGH was 8900.00 8531.00 8839.40 Onlyg YM 8900.00  8691.00  &758.00 odds of Rally > 150 69%
The Buy Day LOW was 2891.00 Last 8591.00 Last 2700.41 SINDU ~ 3839.40  8700.41 876313 odds of Rally= 0 0%
YM Day  5831.00  8691.00  8753.00 AveRangeon | SO0 306.56
Possible HIGH for Sell Day 9008.14 8947.33 §957.38] 52% 49% |based on Ave Penetration of BD of 10814 11633 StdiD 56.97
Possible HIGH for Sell Day §968.02 §944.02 5943971 100%: 94% Jbased on Ave Rally of 277.02 25302 Stdif 15347
Possible LOW for Sell Day 8561.07 8540.75 8545.65] 56% 55% Jbased on Ave Buy Day Violation on 5D of 13993 15025 Stdid  70.89
Mon, Jun 058 wilbea Sell day. YM therefore has a 2%  chance of making a high above 8900.00 and up to 9008.14 bazed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 8691.00 and up to 8968.02 bazed on Ave Rally
therefore has a %  chance of making a Low below 8691.00 and downto 8551.07 based on Ave Buy Day Violation on S0
The 24 hour High hag a 51% chance of being made 1st




Monday June 8", 2009
Today was a Sell day and as mentioned Friday only a small rally was achieved.
Tomorrow will be a SS day. So we don’t seem to see much strength in the markets and we still need to
correct that last big move up. A SS day would be a good day for that.

TTT Data for trading US Index Futures on:

| Tuesday, June 09, 2009

24H  Day JCurrent  High Low Last odds of 3D Rally =10 " 87%
The Sell Day HIGH was 046,50 Last 948.50 Last 946.33 Only ES 946.50 925.50 939.00 odds of 3D Rally>20 “71%
The Sell Day LOW was 525,50 925.50 926.44 §5PX 946,33 926,44 939.14 odds of 30 Rally < 0 " 14%
The Buy Day LOW was 933.25 933.25 93413 ESDay  046.50 925,50 939.00 Ave Rangeon | 550 3137
Possible HIGH for Sell Short Day 95748 957.83 957931 48% 46% Jbased on Ave Penetration of 50 of 10,98 1133 StdiD 594
Possible HIGH for Sell Short Day 970.00 966.30 966.49] 86% B84% Jbased on Ave 3 Day Rally of 3675 3305 Stal 2042
Possible LOV for Sell Short Day 912.92 911.63 913.55] 54% 52% Jbased on Ave of Sell Day Violation on 55 days of 12,58 13.87 Stdl 647
Tue,Jun0® wilbea  SellShort day. ES therefore haz a %  chance of making a high above 946,50 and up to 95748 baszed on Ave Penetration of SO
therefore has a 86%  chance of making a high above 933.25 andupto 970.00  ba=zed on Ave 3 Day Rally
therefore has a %  chance of making a Low below 92550 anddownto 91292 bazed on Ave of Sel Day Violation on 55 days
The 24 hour High has a 52% chance of being made 1st
Tue, Jun0¥ wilbea SellShort day ESDay thereforehaza 46%  chance of making a high above 946.50 and up to 957.83 baszed on Ave Penetration of 50
therefore has a 84%  chance of making a high above 933.25 andupto 966.30  based on Ave 3 Day Rally
therefore has a 62%  chance of making a Low below 926,50 anddownto 91163 bazed on Ave of Sell Day Violation on 55 days
The Day seas High has b3% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally > 5 9%
The Sell Day HIGH was 531.60 Last 531.60 Last £31.09 Only TF 531.60 519.10 525,30 odds of 30 Rally>10 " 79%
The Sell Day LOW was 519.10 518.10 520.07 SRUT 531.09 520.07 524,79 odds of 3D Rally <0 “12%
The Buy Day LOW was 525.60 525.60 £26.51 TF Day 531.60 519.10 525.30 Ave Rangeon | 550 2095
Possible HIGH for Sell Short Day R39.15 53954 F38.60] 47% 43% Jbased on Ave Penetration of 50 of T7.55 794 StdD  3.83
Possible HIGH for Sell Short Day 549,93 54817 548.79] 88% 86% Jbased on Ave 3 Day Rally of 2433 2257 Stal 1343
Possible LOV for Sell Short Day 510.54 510.18 511.50] 51% 4%% Jbased on Ave of Sell Day Violation on 55 days of 8.56 893 st 3.91
Tue, Jun09 wilbea  SellShort day. TF therefore has a 4%  chance of making a high above 5360 andupto 53915  bazed on Ave Penetration of 50
therefore has a 88%  chance of making a high above 52560 andupto B49.93  bazed on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 51910 anddowntc 51054 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High haz a 54% chance of being made  1st
Tue, Jun(® wilbea SellShort day. TFDay thereforehaza 43%  chance of making a high above E3.60 andupto £39.54  bazed on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 525.60 and upto 54847 baszed on Ave 3 Day Rally
therefore haz a 49%  chance of making a Low below 51910 anddowntc 51048 based on Ave of Sell Day Viclation on S5 days
The Day zezs High has 55% chance of being made 1=t
HQ 24h NQ Day SNDX |§ 24H Day JCurrent High Low Last odds of JDRally>10 " 93%
The Sell Day HIGH was 1500.25 Last 1500.25 Last 14559.95 Only ile} 1500.26 146675 149075 odds of 3D Rally>30 " 78%
The Sell Day LOW was 14B6.75 14B5.75 146713 SNDX  1499.96 146713  1488.49 odds of 30 Rally < 0 “14%
The Buy Day LOVY was 1478.50 1473.50 1478.22 NG Day  1500.25 146675 149075 Ave Rangeon | S50 5026
Possible HIGH for Sell Short Day 1518.97 1519.35 1518.96)] 49% 47% [based on Ave Penetration of 5D of 1872 1940 StdD 9.7
Possible HIGH for Sell Short Day 1535.54 1530.28 1529.22) 86% 84% |based on Ave 3 Day Rally of 67.04 5178 stal 2087
Possible LOW for Sell Short Day 144494 1444.56 1447.42] 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 21.51 .89  Stdf 9.30
Tue, Jun08 wilbea SellShort day. NO therefore has a 49%  chance of making a high above 1500.25 and up to 1518.97 based on Ave Penefration of 3D
therefore has a 86%  chance of making a high above 1478.50 and up to 1536.54 based on Ave 3 Day Rally
therefore has a B%  chance of making a Low below 1466.75 and downto 4144494 baszed on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 55% chance of being made  1st
Tue,Jun09 wilbea SellShort day. NQDay thereforshasa 47%  chance of making a high above 1500.25 and up to 1519.35 based on Ave Penetration of 5D
therefore haz a 84%  chance of making a high above 1478.50 and up to 1530.28 based on Ave 3 Day Rally
therefore has a 2%  chance of making a Low below 1466.75 and downto 1444.86 baszed on Ave of Sell Day Violation on 55 days
The Day zess High has r) chance of being made 1=t
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of JDRally >75 " 92%
The Sell Day HIGH was 8821.00 Last 8821.00 Last 8823.97 Only] YM 8821.00  8627.00  8755.00 odds of 30 Rally > 100 ~ 84%
The Sell Day LOW was 8827.00 8627.00 8633.07 SINDU 382397  8633.07 876449 odds of 30 Rally < 0 “13%
The Buy Day LOW was 8551.00 8651.00 870041 YW Day  §821.00  §627.00  8759.00 Ave Rangeon | 550 272.86
Possible HIGH for Sell Short Day 891,73 8910.98 8919.05) 46% 46% Jbased on Ave Penetration of 5D of 90.73 8998 SidiD  48.88
Possible HIGH for Sell Short Day 9001.74 8972.66 8980.12) 87% 84% |based on Ave 3 Day Rally of 30.74 28166 Stdl 17573
Possible LOW for Sell Short Day 8509.95 8511.37 8524.70] 51% 53% ] based on Ave of Sell Day Violation on 55 days of 117.05 11563 Stdil 5427
Tue, Jun09 wilbea  SellShort day. YM therefore has a %  chance of making a high above 8§821.00 and upto 8911.73 based on Ave Penetration of SO
therefore haz a 8%  chance of making a high above 8694.00 and up to 9001.74 bazed on Ave 3 Day Rally
therefore has a 8%  chance of making a Low below 8§627.00 and downto 8509.95 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 61% chance of being made  1st




Tuesday June 9", 2009

Today was a SS day. Market rallied a bit in order to test yesterday’s highs. That helped make a little better 3 day rally.
Tomorrow is Buy day. The decline may have started in the later part of today.

TTT Data for trading US Index Futures on:  |Wednesday, June 10, 2009

24H Day JCurrent  High Low Last odds of Decline>10 9%
The SellShort Day HIGH was 947.00 Last  547.00 Last =~ 84592 Only ES 947.00 934.25 939.50 odds of Decline>20 " 68%
The SellShort Day LOW was 934.25 : SSPX 946,92 936.15 942.43 odds of Decline= 0 0%
ES Day 947.00 935.50 939.50 Ave Range on " BD 3252
Possible HIGH for Buy Day 961.94 961.97 962.13] 44% 44% | based on Ave Penetration of 550 of 1494 1497 StdD  6.23
Possible LOW for Buy Day 913.32 91545 917.46] 100% 93% [based on Ave Decline of 3368 .65 Stdd 2003
Possible LOW for Buy Day 919.40 920.69 &% Jbazed on Ave 55 Day Violation on BD of 1485 1481 Stdd 854
Wed, Jun10 wilbea Buy day. ES therefore hag a %  chance of making a high above 947.00 and upto 961.94  based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 947.00 anddownto 913.32 based on Ave Decline
therefore hag a %  chance of making a Low below 934.25 anddownto 91940 based on Ave S5 Day Violation on BD
The 24 hour Low has a 52% chance of being made  Last
Wed, Jun 10 wilbea Buy day. E5 Day therefore has a 44%  chance of making a high above 947.00 and up te 961.97  bazed on Ave Penetration of 550
therefore has a 93%  chance of making a Low below 7.0 anddownto 91545 based on Ave Decling
therefore hag a 58%  chance of making a Low below 93550 anddownto 92069 based on Ave S5 Day Violation on BD
The Daz zezz Low has 6% chance of being made  Last
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline>10 " §2%
The SellShort Day HIGH was 331.50 Last 531.50 Last 531.43 Only] TF 531.50 522.50 526.50 odds of Decline>15 " 65%
The SellShort Day LOW was 522.50 524.40 52563 SRUT 531.43 525,63 527.93 odds of Decline= 0 “1%
TF Day 531.50 524.40 526.50 Ave Range on T OBD M.47
Possible HIGH for Buy Day R41.36 540.79 R40.96] 43% 45% Jbased on Ave Penetration of 550 of 9.56 929  StdD  4.00
Possible LOW for Buy Day 509.18 510.81 513.01] 99% 98% |based on Ave Decline of 2232 2069 Stdd 1270
Possible LOW for Buy Day 51377 51542 517.18] 58% 56% Jbased on Ave 55 Day Violation on BD of 813 398 stdd 502
Wed, Jun10 wilbea Buy day. TF therefore hag a 43%  chance of making a high above B31.50 andupto B41.36  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below h3150 anddownto 50943 based on Ave Decline
therefore hag a %  chance of making a Low below 52250 anddownto 513.77 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of being made  Last
Wed, Jun 10 wilbea Buy day. TF Day therefore has a 45%  chance of making a high above 531.50 andupto B40.79  baszed on Ave Penetration of 550
therefore has a 98%  chance of making a Low below B350 anddownto 51081  based on Ave Decling
therefore hag a B&%  chance of making a Low below 52440 anddownto 51542 based on Ave 55 Day Violation on BD
The Day sesg Low has h&% chance of being made  Last
NQ 24h HQ Day SHDX | 24H Day JCurrent High Low Last odds of Decline>20 " §9%
The SellShort Day HIGH was 1509.50 Last 1509.50 Last 1509.57 Only] HNQ 150950 148650  1500.75 odds of Decline>26 " 78%
The SellShort Day LOW was 148650 1488.75 148922 SNDX  1509.57  1489.22  1501.55 odds of Decline= 0 1%
NG Day  1509.50 1458.75  1500.75 Ave Range on U BD 49.13
Possible HIGH for Buy Day 1527 56 1528.16 1528.10] 48% 45% | based on Ave Penetration of 550 of 1806 1866 StdD  8.16
Possible LOW for Buy Day 1457.76 1462.41 1464.99] 9% 97% |based on Ave Decline of 5174 4709 Stdd 2857
Possible LOW for Buy Day 1466.11 1466.69 1467.21 %2 50% | based on Ave 55 Day Violation on BD of 20.39 206  Stdd  10.74
Wed, Jun10 wilbea Buy day. NG therefore hag a %  chance of making a high above 1509.50 and up to 1527.56 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 1509.50 and downto 1457.76 based on Ave Decline
therefore hag a %  chance of making a Low below 1486.50 and downto 146611 based on Ave 55 Day Vielation on BD
The 24 hour Low has a 49% chance of being made  Last
Wed, Jun 10 wilbea Buy day. NG Day therefore has a 45%  chance of making a high above 1509.50 and up to 1528.16 based on Ave Penetration of S50
therefore has a 97%  chance of making a Low below 1509.50 and downto 146241 based on Ave Decline
therefore has a 8%  chance of making a Low below 1488.75 and downto 146669 based on Ave 55 Day Vielation on BD
The Day sesg Low has 0% chance of being made  Last
Y 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of Decline > 100 ° 36%
The SellShort Day HIGH was 8803.00 Last 8803.00 1st 8803.26 Only] YM §603.00 B717.00  &742.00 odds of Decline > 150 " 72%
The SellShort Day LOW was 8717.00 8722.00 872512 SINDU ~ §803.26 872512  &763.06 odds of Decline= 0 0%
YM Day  5803.00 872200  &742.00 Ave Rangeon | BD 27598
Posszible HIGH for Buy Day 8920.96 8926.78 8928.59] 43% 45% | based on Ave Penetration of S50 of 11796 12378 StdD 4854
Possible LOW for Buy Day 8511.48 8530.90 8543.991100% 94% | based on Ave Decline of 20152 27240 Stdd 17346
Pozzible LOW for Buy Day 8585.04 8593.59 §594.00) 54% 56% |based on Ave S5 Day Violation on BD of 13196 12841 St 74.M
Wed, Jun10 wilbea Buy day. Y therefore hag a 43%  chance of making a high above 8803.00 and up to 892096 based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 8803.00 and downte 851145 bazed on Ave Decline
therefore hag a %  chance of making a Low below 8717.00 and downto 8585.04 based on Ave 55 Day Vielation on BD
The 24 hour Low has a 45% chance of being made  Last




Wednesday June 10", 2009
Today was a Buy Day. The gap up this morning was a good opportunity to short as we were above the SS day high and
we knew we had high odds of getting atleast below these highs. We even went lower closed the gap and reached the

TTT MA levels.

Tomorrow is Sell day. We closed in the middle of the rally so tomorrow could be a confusing day. For you new
customers confusing day means up and down day with no real direction.

TTT Data for trading US Index Futures on:

| Thursday, June 11, 2009

24H Day JCurrent  High Low Last odds of Rally >10 89%
The Buy Day HIGH was 555.00 550.50 54977 Only ES 955,00 927.00 940.25 odds of Rally >20 ¥ 66%
The Buy Day LOW was 927.00 Last S27.00 Last 92797 S5PX 949.77 927.97 939.15 odds of Rally = 0 b
ES Day 950.50 927.00 940.25 Ave Range on " SD 35,59
Possible HIGH for Sell Day 966.77 963.95 963.19 % 50% |based on Ave Penetration of BD of 11.77 1345 StdD 635
Possible HIGH for Sell Day 959.21 956.45 955.111100% 93% Jbased on Ave Rally of 3221 2945 stdif  18.41
Possible LOW for Sell Day 909.46 908.81 910.15] 54% 54% Jbased on Ave Buy Day Violation on 5D of 17.54 1819 std/d  8.72
Thu, Jun11 wilbea Sell day. ES therefore has a %  chance of making a high above 956,00 andupto 966.77 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 927.00 andupto 959.21  based on Ave Rally
therefore has a %  chance of making a Low below 92700 anddownto 909.46 based on Ave Buy Day Violation on SD
The 24 hour High haz a 52% chance of being made 1st
Thu, Jun11 wilbea Sell day. ES Day therefors has a 80%  chance of making a high above 950.50 and up to 963.95 bazed on Ave Penetration of BD
therefore has a 93%  chance of making a high above 927.00 and up to 956,45  bazed on Ave Rally
therefore has a B4%  chance of making a Low below 927.00 anddownto 908.81 based on Ave Buy Day Viclation on SD
The Day s&ss High hag 5% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 84%
The Buy Day HIGH was 535.50 532.80 532.30 Only TF 535.50 51470 525.50 odds of Rally > 15 Y 61%
The Buy Day LOW was 51470 Last 51470 Last 515.99 SRUT 532.30 515.99 52311 odds of Rally = 0 0%
TF Day 532.80 514.70 525.50 Ave Range on U SD 2350
Possible HIGH for Sell Day 544,20 542,45 541.55] 50% 49% ]| based on Ave Penetration of BD of &70 963  StdD 447
Possible HIGH for Sell Day 53649 53522 533990 100% 95% Jbased on Ave Rally of 21.79 2052 Stdf 1207
Possible LOW for Sell Day 503.52 503,19 505.25] 54% 53% ]| based on Ave Buy Day Violation on 5D of 1118 1151 Stdif 5.4
Thu, Jun11 wilbea Sell day. TF therefore has a %  chance of making a high above 535,50 andupto 544.20 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 514.70 and up to 536.49  bazed on Ave Rally
therefore has a %  chance of making a Low below 51470 anddownto 503.52 based on Ave Buy Day Violation on SD
The 24 hour High has a 54% chance of being made Last
Thu, Jun11 wilbea Sell day. TF Day therefore haz a 49%  chance of making a high above 532,80 andupto 542,45 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 514,70 and upto 535.22 bazed on Ave Rally
therefore has a 83%  chance of making a Low below 51470 anddownto 503.19 based on Ave Buy Day Violation on SD
The Day &=z High hag 56% chance of being made  Last
NQ 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 8%
The Buy Day HIGH was 1517.75 1509.50 1509.43 Only NQ 1517.75 147325 149550 odds of Rally > 25 Y 76%
The Buy Day LOW was 147325 Last 147325 Last 1473.88 SNDX  1500.43 1473.38 1495.27 odds of Rally = 0 Yo%
NG Day  1509.50 1473.25 1495.50 Ave Range on U 8D 53,99
Possible HIGH for Sell Day 1537.55 1530.29 1530.42] 51% 50% Jbased on Ave Penetration of BD of 19.80 2079  StdiD 9.57
Possible HIGH for Sell Day 1521.96 1516.92 1515111 100% 96% Jbased on Ave Rally of 48.M 4367 std0  26.10
Possible LOW for Sell Day 1446.65 144554 1447.45] 52%: 52% Jbased on Ave Buy Day Violation on SD of 26,60 2771 Stdif 12.85
Thu, Jun11 wilbea Sell day. NQ therefore has a 8%  chance of making a high above 1517.75 and up to 1537.55 based on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 1473.25 and up to 1521.96 ba=sed on Ave Rally
therefore haz a 52%  chance of making a Low below 1473.25 anddownto 91446.65 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made Last
Thu, Jun11 wilbea Sell day. NQ Day therefore has a 50% chance of making a high above 1509.50 and up to 1530.29 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1473.25 and up to 1516.92 bazed on Ave Rally
therefore has a 52% chance of making a Low below 1473.25 anddownto 444554 based on Ave Buy Day Violation on SD
The Day 2e32 High has 44% chance of being made st
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 86%
The Buy Day HIGH was 2864.00 2837.00 34 Only Y 8864.00 8637.00 8756.00 odds of Rally > 150 Y 63t
The Buy Day LOW was 8637.00 Last 8637.00 Last SINDU  8834.93 8639.95  8739.02 odds of Rally = 0 0%
YM Day  8837.00 8637.00 8756.00 Ave Rangeon | SD  305.65
Possible HIGH for Sell Day 897214 8953.33 8952.91] 52% 49% | based on Ave Penetration of BD of 10844 11633 5td/D 56.97
Possible HIGH for Sell Day 8912.82 8335.96 8882.53)100% 94% ] based on Ave Rally of 27582 25196 S5tdid 158.16
Possible LOW for Sell Day 3498.17 3433.04 3486.56] 56% 55% Jbased on Ave Buy Day Violation on 5D of 138.83 14899 Stdd  70.94
Thu, Jun11 wilbea Sell day. ¥YM therefore has a 52% chance of making a high above 8864.00 and upto 897214 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 8637.00 and upto 8912.82 based on Ave Rally
therefore has a %  chance of making a Low below 8637.00 and downto 8498.17 based on Ave Buy Day Violation on 5D
The 24 hour High haz a 51% chance of being made 1st




Thursday June 11", 2009

Today was a Sell day. It was also rollover day which made it more confusing.
Tomorrow is SS Day. So far ES has 9 days with its close within a few points of each other. When this thing will give it

will be brutal either up or down.
TTT Data for trading US Index Futures on:

IFriday, June 12, 2009

24H Day JCurrent  High Low Last odds of 30 Rally =10 " 87%
The Sell Day HIGH was Only ES 952,75 932,75 938.00 odds of 30Rally>20 " 71%
The Sell Day LOW was §5PX 956,23 939.04 944,89 odds of 30Rally < 0 “14%
The Buy Day LOVY was ES Day 952.75 937.00 938.00 Ave Range on 550 31,22
Possible HIGH for Sell Short Day 48% 46% Jbased on Ave Penetration of 5D of 10,80 1144 StdiD 594
Possible HIGH for Sell Short Day 86% 84% |based on Ave 3 Day Rally of 36.54 3286 Staf 2041
Possible LOV for Sell Short Day 52% Jbased on Ave of Sell Day Violation on 55 days of 12.58 13.87  Stdif 647
Fri,Jun12 wilkza  SellShort day. ES therefore haz a 48%  chance of making a high above 052,75 andupto 963.55  bazed on Ave Penetration of 50
therefore haz a 86%  chance of making a high above 927.00  and up to 063,54  bazed on Ave 2 Day Rally
therefore haz a %  chance of making a Low below 032,75 anddownto 92047 based on Ave of Sel Day Violation on 55 days
The 24 hour High haz a 51% chance of being made  1st
Fri,Jun12 wilbea  SellShort day. ESDay thereforehaza 46%  chance of making a high above 952,75 andupto 963.89  bazed on Ave Penetration of S0
therefore has a 84%  chance of making a high above 927.00 andupto 959.86  bazed on Ave 2 Day Ralty
therefore has a 52%  chance of making a Low below 937.00 anddownto 92343 based on Ave of Sell Day Violation on 55 days
The Day sezs High has 5% chance of being made  1st
TF Day Current  High Loy Last odds of 30 Rally =5 M
The Sell Day HIGH waz 530.90 1st Only TF 530.90 519.50 520.70 odds of 30 Rally>10 ™ 79%
The Sell Day LOW was 520.80 SRUT 532.90 524.43 526.08 odds of 30 Rally < 0 Y12%
The Buy Day LOVY was 1470 TF Day 530,90 520.60 520,70 Ave Range an " 550 2088
Possible HIGH for Sell Short Day 530.04 46% 43% Jbased on Ave Penetration of 50 of T7.55 794  StdD 3.83
Possible HIGH for Sell Short Day 5311 88% 86% Jbased on Ave 3 Day Rally of 2446 224 staf 1342
Possible LOW for Sell Short Day 511.68 50% 49% Jbased on Ave of Sell Day Violation on 55 days of 8.56 893 Staf 3.9
Fri,Jun12 wiltea  SellShort day. TF therefore has a 46%  chance of making a high above 530890 andupto Ri845h  bazed on Ave Penetration of S0
therefore has a 858%  chance of making a high above F14.70 andupto R38.86  bazed on Ave 2 Day Rally
therefore has a B0%  chance of making a Low below F19.50 anddownto 51094 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a Y chance of being made  1st
Fri,Jun12 wilbea SellShort day. TFDay thereforehaza 43%  chance of making a high above 530,90 andupto R38.84  bazed on Ave Penetration of 5D
therefore haz a 86%  chance of making a high above E44.70 anduptc B37.41  baszed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 520,60 anddownto 51168 based on Ave of Sel Day Vielation on 55 days
The Day ze2z High haz B3% chance of being made  Last
HQ 24h HQ Day SHDX | 24H Day JCurrent  High Lows Last odds of 30 Rally>10 " 93%
The Sell Day HIGH waz 1511.25 Last 1511.25 1511.84 Only Hna 161128 1487.50  1489.75 odds of 3D Rally > 30 e
The Sell Day LOW was 1 1428, : SHDX  1511.94 149316 14971 odds of 3D Rally < 0 T
The Buy Day LOV was 147 147225 1472.88 MG Day  1541.25  1488.75  1489.75 Ave Range on | 550 60.04
Possible HIGH for Sell Short Day 1529.52 1530.18 1530.78] 50% 47% |baszed on Ave Penetration of 50 of 18.57 18.93 StdD  9.72
Poszsible HIGH for Sell Short Day 1830.04 1524.33 1523.69) 86% 85% Jbased on Ave 3 Day Rally of 5679 5158 St 29.88
Possible LOVY for Sell Short Day 1465.69 1466.56 1473.45] 50% 51% Jbaszed on Ave of Sell Day Violation on 55 days of 21.81 .88 st 9.30
FrijJun12 wilkea  SellShort day. HO therefore has a B0%  chance of making a high above 1511.25 and up to 1529.82 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 1473.25 andupto 1530.04 bazed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1487.50 and downto 146569 based on Ave of el Day Violation on 55 days
The 24 hour High has a % chance of being made  1st
Fri,Jun12 wilbea  Sellshort day. NQDay thersforshaza 47%  chance of making a high above 1511.26 and up to 153018 based on Ave Penetration of SD
therefore haz a 85%  chance of making a high above 1473.26 and up to 1524.83 based on Ave 3 Day Rally
therefors haz a B1%  chance of making a Low below 1488.75 and downto 1466.86 bazed on Ave of Sell Day Vielation on S5 daya
The Bai' 3£33 High has b6% chance of being made  Last
¥ 24h Y1 day SINDU | 24H Day JCurrent  High Low Last odds of 30 Rally =75 " 93%
The Sell Day HIGH was 2228.00 Last 8828.00 1st 287793 Only] ¥I 382800 8675.00  8638.00 odds of 30 Rally > 100 "~ 84%
The Sell Day LOW was 8575.00 8655.00 SINDU - 387793 873623  8770.92 odds of 30Rally < 0 “13%
The Buy Day LOW was 8837.00 8837.00 Y0 Day  8328.00 3696.00  8638.00 Ave Range on | 550 271.35
Possible HIGH for Sell Short Day 8918.73 8917.98 8973.01] 46% 46% Jbased on Ave Penetration of 50 of 90.73 89.98 Std/D  46.83
Possible HIGH for Sell Short Day 8945.88 8917.03 8917.99) 87% 85% Jbased on Ave 3 Day Rally of 308.88 28003 stal 17571
Possible LOW for Sell Short Day 8557.05 3580.37 3627.86) 50% 53% Jbased on Ave of Sell Day Violation on 55 days of 117.05 11553 Stdl 5427
Fri,Jun12 wilkza  SellShort day. YN therefore haz a 46%  chance of making a high above 3828.00 and up to 2918.73 bazed on Ave Penetration of 5D
therefore haz a 87%  chance of making a high above 3637.00 and up to 394588 bazed on Ave 2 Day Rally
therefore has a B0%  chance of making a Low below 867500 and downto 855795 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a % chance of being made  1st




Friday June 12", 2009
Today was a SS day. Markets are still range trading

Monday will a Buy day. Having closed on the highs today, we should expect our decline to happen on
Monday.

TTT Data for trading US Index Futures on:

IMonday, June 15, 2009

24H Day JCurrent  High Low Last odds of Decline »10 " 90%
The SellShert Day HIGH was Only ES 942,75 931.25 941.00 odds of Decline >20 " 68%
The SellShort Day LOV was §5PX 946.30 935.66 946,21 odds of Decline= 0 0%
ES Day 942.75 931.25 944.00 Ave Range on " BD 3248

Possible HIGH for Buy Day 44%  44% Jbased on Ave Penetration of 550 of 14.81 14,76 StdD 624
Possible LOVI for Buy Day 100%: 94% Qbased on Ave Decline of 33.57 3145 Stdl 20,03
Possikle LOV for Buy Day 58% 58% Qbased on Ave 5§ Day Violation on BD of 14.74 1472 5tdld 855
KMon, Jun1s wilksa Buy day. ES therefore haz a 44% chance of making a high above 942.75 and upto 957.56 baszed on Ave Penetration of SSO

therefore has a 100% chance of making a Low below 942,75 anddownto 90918 bazed on Ave Decline

therefore has a k8%  chance of making a Low below 931.25 anddowntc 94651 bazed on Ave 35 Day Violation on BD
The 24 hour Low haz a 52% chance of being made Last
Mon, Jun 15 wilbke a Buy day. ES Day therefore haz a 44%  chance of making a high above 942.75 and upto 957.51  bazed on Ave Penetration of SSO

therefore has a 94% chance of making a Low below 942,75 anddowntoc 91130 baged on Ave Decline

therefore has a k8%  chance of making a Low below 931.25 anddowntc 946.53 bazed on Ave 35 Day Viclation on BD
The Day sezs Low has 56% chance of being made  Last

TF 2&h TF Day Current  High Low Last odds of Decline =10 " 82%
The SellShert Day HIGH was £24.20 Last TF 524,60 51510 52210 odds of Decline =15 " 65%
The SellShort Day LOVY was 51310 SRUT 526.84 518.70 526,84 odds of Decline= 0 1%
TF Day 524,60 515,10 522,10 Ave Range on T BD (2147

Possikle HIGH for Buy Day 534.35 B33.75 hased on Ave Penetration of S50 of 9.75 945 StdD 401
Possible LOW for Buy Day 502,33 503.94 hased on Ave Decline of 22.21 066 st 1270
Possible LOVI for Buy Day 506.38 506.11 bazed on Ave 55 Day Violation on BD of 8.72 899 Stad  5.03
Mon, Jun 15 wilkea Buy day. TF therefore has a 44%  chance of making a high above 2460 andupto £E34.35 bazed on Ave Penetration of 550

therefore haz a 99% chance of making a Low below 52460 anddownto 50233 bazed on Ave Decline

therefore has a B8%  chance of making a Low below 51510 anddownto 50638 bazed on Ave 55 Day Violation on BD
The 24 hour Low has a 2% chance of being made  Last
Mon, Jun 15 wilkea Buy day. TF Day therefore haz a 45%  chance of making a high above B24.60 andupte B33.75 baszed on Ave Penetration of 550

therefore has a 98% chance of making a Low below 524.60 anddownto 503.94 bazed on Ave Decline

therefore has a B6%  chance of making a Low below 51510 anddowntoc 50611 baged on Ave S5 Day Violation on BD
The Day sess Low has B9% chance of being made  Last

24H  Day JCurrent  High Low Last odds of Decline =20 " 8%%
The SellShort Day HIGH waz Only Ha 1496.50 1468.50 1435.00 odds of Decline »25  78%
The SellShoert Day LOW was SNDK 148997 1470.20 1459.97 odds of Decline= 0 1%
NG Day  1489.75 1468.50 1485.00 Ave Range on " BD 49.09
Possible HIGH for Buy Day 1514.39 1508.41 1508.50] 48% 44% Jbased on Ave Penetration of 550 of 17.89 18.66 StdiD  8.16
Possille LOV for Buy Day 1444.39 1442.75 1445.47] 99% 97% |based on Ave Decline of 51.61 4700 stdf 2859
Possible LOV for Buy Day 1448.21 1446.54 1448,30] 54% 51% Jhased on Ave 55 Day Violation on BD of 20.29 2196 stdld  10.72
Mon, Jun 16 wilbke a Buy day. HQ therefore has a 48%  chance of making a high above 1496.50 and up to 1514.39 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 149650 anddownto 1444.89 based on Ave Decline
therefore has a hd% chance of making a Low below 1468.50 and downto 1448.21 based on Ave S5 Day Violation on BD
The 24 hour Low hag a b9% chance of being made 1st
Mon, Jun 16 wilbke a Buy day. NQ Day therefore has a 44%  chance of making a high above 1459.76 and up to 1508.41 based on Ave Penetration of S50
therefore has a 97%  chance of making a Low below 1459.75 anddownto 144275 based on Ave Decline
therefore has a 5%  chance of making a Low below 1468.50 and downto 1446.54 based on Ave 35 Day Violation on BD
The Day 2ezs Low has 59% chance of being made  1st
¥ 24h YN day Current  High Low Last odds of Decline >100 ~ 86%
The SellShort Day HIGH was 7 &757.00 Last Y1 a7587.00 365000 4740.00 odds of Decline = 150 ~ 73%
The SellShort Day LOW waz 00 SINDU 880553 a716.73 8799.26 odds of Decline= 0 0%
YN Day  &757.00 8662.00 4740.00 Ave Range on " BD 27553
Possible HIGH for Buy Day 8873.91 8879.18 5929.05] 44% 45% Qhased on Ave Penetration of 530 of 11681 12248 StdD 4858
Possible LOVI for Buy Day 3466.49 8485.80 8547.031100% 94% Jbased on Ave Decline of 20051 27120 St 17347
Possikle LOV for Buy Day 8518.81 8534.21 §586.29] 55% 56% Jhased on Ave 55 Day Violation on BD of 13149 12779 st 74.26
KMon, Jun1s wilksa Buy day. YI1 therefore haz a 44% chance of making a high above 8757.00 and up to 8873.91 ba=zsd on Ave Penetration of S50
therefore has a 100% chance of making a Low below 8757.00 and downto 846649 based on Ave Decling
therefore has a k5%  chance of making a Low below 8650.00 anddownto 8518.81 based on Ave 55 Day Violation on BD

The 24 hour Low haz a 49% chance of being made Last




Monday June 15" , 2009

Today was a perfect Buy day as we had made the high last on Friday. So we got our decline today a

planned.

Tomorrow is a Sell day. We should be getting a rally on Sell days, especially since we closed near the lows
today. We may get a violation before the rally starts.

TTT Data for trading US Index Futures on:

| Tuesday, June 16, 2009

24H Day JCurrent  High Low Last odds of Rally >10 90%:
The Buy Day HIGH was Only ES 937.75 91525 919.00 odds of Rally =20 M0
The Buy Day LOW was §5PX 942.45 919.65 92372 odds of Rally = 0 MR
ES Day 931.50 915.25 919,00 Ave Range on U 5D 3546
Possible HIGH for Sell Day E4%  50% Jbased on Ave Penetration of BD of 11.77 13.27 Stdll 6.35
Possible HIGH for Sell Day 1005 93% Jbased on Ave Rally of 3216 2942 staf  18.42
Possible LOW for Sell Day 53% 53% Jbased on Ave Buy Day Violation on S0 of 17.54 1849 5td/f 872
Tue, Jun16 wilbea Sell day. ES therefore haz a h4%  chance of making a high above 937.75 andupto 949.52 based on Ave Penetration of BD
therefore haz a 100% chance of making & high above 915.25 andupto 947.41  bazed on Ave Rally
therefore haz a B3%  chance of making a Low below 91525 anddownto 897.71 bazed on Ave Buy Day Violation on S0
The 24 hour High has a 52% chance of being mads: 1st
Tue, Jun16 wilbea Sell day. ES Day thereforehaza b0%  chance of making a high above 931.50 and upto 944,77 based on Ave Penetration of BD
therefore haz a 93% chance of making a high above 915,25 andupto 944,67 ba=ed on Ave Rally
therefore haz a B3%  chance of making a Low below 91525 anddownto B897.06 bazed on Ave Buy Day Violation on S0
chance of being made st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally >10 34%
The Buy Day HIGH was 520.20 2720 523.36 Only TF 520,20 504.10 510,30 odds of Rally =15 MR
The Buy Day LOW was 50410 Last 20410 Last 507.80 SRUT 52336 507.60 B11.83 odds of Rally= 0 MR
TF Day 517.20 504,10 510,30 Ave Range on T SD 12340
Possible HIGH for Sell Day 528.90 526.88 532.47] 50% 48% Jbased on Ave Penetration of BD of 870 9.68 StdiD 417
Possible HIGH for Sell Day 525,85 £24.59 526591 100% 95% Jbased on Ave Rally of 275 2049 Stdd 1208
Possible LOW for Sell Day 492,92 492,59 496.86) 53% 52% Jbased on Ave Buy Day Violation on 5D of 1118 1151 Stdif 541
Tue, Jun16 wilbea Sell day. TF therefore haz a b0%  chance of making a high above 520.20 and upto b28.90 based on Ave Penetration of BD
therefore haz a 100% chance of making & high above 504.10 and upto 525.85 bazed on Ave Rally
therefore haz a B3%  chance of making a Low below 50410 anddownto 492,92 bazed on Ave Buy Day Violation on S0
The 24 hour High has a % chance of being mads: Last
Tue, Jun16 wilbea Sell day. TF Day thereforehaza 48%  chance of making a high above 517.20 andupto b26.88 based on Ave Penetration of BD
therefore haz a 95% chance of making a high above 50410 and upto 524,69  ba=ed on Ave Rally
therefore has a B2%  chance of making a Low below 504.10 anddownto 492,59 bazed on Ave Buy Day Violation on S0
chance of being made  Last
HQ 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 1480.75 1474.00 147207 Only HQ 1480.75 1443.50 14586.75 odds of Rally =25 i
The Buy Day LOW was 144250 Last 1£42.50 Last 144520 SNDX 147307 1445.30 1456.96 odds of Rally= 0 MR
NG Day 474,00 1443.50 1456.75 Ave Range on 75D 5374
Possible HIGH for Sell Day 1500.55 1434.49 1493.76] 51% 51% Jbased on Ave Penetration of BD of 19.80 2049 StdlD 957
Possible HIGH for Sell Day 1492.12 1487.13 1486.51 | 100%: 96% Jbased on Ave Rally of 48.62 4363 Sl 2642
Possible LOW for Sell Day 1416.90 1415.79 1418.90] 52% 52% Jbased on Ave Buy Day Violation on S0 of 26.60 2171 stdid 1285
Tue, Jun16 wilbea Sell day. NQ therefore haz a Bb1%  chance of making a high above 1480.75 and up to 1500.55 baszed on Ave Penetration of BD
therefore haz a 100% chance of making & high above 1443.50 and up to 149212  baszed on Ave Raly
therefore hag a BZ%  chance of making a Low below 1443.50 anddowntoc 141690 bazed on Ave Buy Day Vielation on SD
The 24 hour High has a 5% chance of being mads: Last
Tue, Jun16 wilbea Sell day. NQ Day thereforehaza B1% chance of making a high above 1474.00 and up to 149449 baszed on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 1443.50 and up to 148713 based on Ave Raly
therefore has a B2%  chance of making a Low below 1443.50 and downte 141579 ba=ed on Ave Buy Day Viclation on SD
chance of being made  1st
¥M 24h Y cay SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 86%
The Buy Day HIGH was &713.00 8558.00 8798.5 Onlyfl YM g713.00 8521.00 4563.00 odds of Rally>150 " 69%
The Buy Day LOW was 8521.00 Last 8521.00 Last 8577.50 SINDU  8798.50 8577.90 861213 odds of Rally= 0 MR
Y1 Day  8658.00 8521.00 4563.00 Ave Range on | S0 304,43
Possible HIGH for Sell Day 8821.14 8774.33 8915.14] 52% 48% Jbased on Ave Penetration of BD of 10844 11633 StdD  56.97
Possible HIGH for Sell Day a7T96.14 377244 3820.44] 100% 94% Jbased on Ave Rally of 27514 25144 Std/f 158.22
Possible LOW for Sell Day 838217 g3r2.m 8424.51] 56% 55% Jbased on Ave Buy Day Violation on S0 of 13883 14899 Stod 70.91
Tue, Jun 16 wilbea Sell day. YM therefore haz a 2% chance of making a high above 8713.00 and up to 8821.14 ba=zed on Ave Penetration of BD
therefore haz a 100% chance of making & high above 8521.00 and up to 8796.14 bazed on Ave Raly
therefore hag a B6%  chance of making a Low below 8621.00 anddownto 838217 based on Ave Buy Day Vielation on SD
The 24 hour High has a 5% chance of being mads: 1st




Tuesday June 16™ , 2009

Today was a Sell day. Markets are showing signs of weakness with a small rally and a further decline below
the Buy day low.

Tomorrow is SS day. Although we have very high odds of making it back to atleast the Buy day lows, this
weakness could create a failed Positive 3 day Rally.

TTT Data for trading US Index Futures on:  |Wednesda ,June 17, 2009

24H Day JCurrent  High Low Last odds of 30 Rally >10 " 87%
The Sell Day HIGH wasz Only ES 924.75 906.50 208.00 odds of 30 Rally > 20 " 70%
The Sell Day LOW was S5PX 928.00 911,60 911.97 odds of 30 Rally < 0 " 14%
The Buy Day LOW was . ES Day 924.00 906.50 908.00 Ave Range on " 550 31.08
Possible HIGH for Sell Short Day \ \ 1] 48% 46% | based on Ave Penetration of 50 of 10.50 1144 StdD 594
Possible HIGH for Sell Short Day 951.69] 86% 84% Jbased on Ave 3 Day Rally of 3634 3270 Sstdf 2044
Possible LOW for Sell Short Day 52% Jbased on Ave of Sell Day Violation on 55 days of 12.41 13.75  Std/f 646
Wed, Jun17 wilbea  SellShort  day. ES therefore haz a 43%  chance of making a high above 924.75 and up to 93555  bazed on Ave Penetration of 50
therefore haz a 86%  chance of making a high above 915.25 and upto 951,69 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 906.50 anddownto 894.09 based on Ave of Sell Day Vielation on 55 days
The 24 hour High haz a % chance of being made: 1st
Wed, Jun17 wilbea SellShort day. ESDay thereforehaza 46%  chance of making a high above 924.00 and upto 93514 ba=ed on Ave Penetration of 5D
therefore has a 84%  chance of making a high above 915.25 and upto 947.95 based on Ave 3 Day Rally
therefore has a 2%  chance of making a Low below 906.50 anddownto 89275 based on Ave of Sell Day Vielation on 55 days
The Day =ez= High has 46% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Lowy Last odds of 30 Rally =5 M
The Sell Day HIGH waz 51450 1st 51660 Only TF 514.50 499.40 501.70 odds of 30 Rally =10 Y8
The Sell Day LOW wasz . 499,40 t02.74 SRUT 516,60 50274 503.74 odds of 30 Rally < 0 " 12%
The Buy Day LOW was 50410 50410 076 TF Day 514.50 459.40 501.70 Ave Range on " 550 20.77
Possible HIGH for Sell Short Day 522,45 522.84 523.98] 46% 43% |based on Ave Penetration of 50 of 7.65 704 StdiD 383
Possible HIGH for Sell Short Day 52813 526.39 529.59] 88% &§6% Jbased on Ave 3 Day Rally of 24.03 2229 std/f 1342
Possible LOW for Sell Short Day 430,90 480,53 494,291 51%  49% Jbased on Ave of Sell Day Violation on 55 days of 8.50 887 Staf 394
Wed, Jun17 wilkea  SellShort day. TF therefore has a 46%  chance of making a high above EA4.90 and upto 52245 bazed on Ave Penetration of 50
therefore has a 88%  chance of making a high above 504.10 and upto 52813 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 49940 anddowntoc 490.90 bazed on Ave of Sell Day Vielation on S5 days
The 24 hour High hag a 51% chance of being made: 1st
Wed, Jun17 wilbea SellShort day. TF Day therefore haza 43% chance of making a high above 514.90 and upto 522.84 based on Ave Penetration of S0
therefore has a 86%  chance of making a high above 50410 and upto 526.39 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 49940 anddowntc 49053 bazed on Ave of Sell Day Viclation on S5 days
The Daif 3E53 Hiﬁh has L) chance of being made  Last
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Lows Last odds of 30 Rally =10 " 93%
The Sell Day HIGH waz 145825 1st 1458.25 1465 16 Only HQ 1468.25 144125 144350 odds of 30 Rally = 30 Y8
The Sell Day LOW wasz 184125 144125 1442 81 SNDX 146016 144211 1443.25 odds of 3D Rally < 0 ML
The Buy Day LOW was 144250 1443.50 144530 NGO Day 1465825 144125  1443.50 Ave Range on " 550 49.87
Possible HIGH for Sell Short Day 1456.82 148718 1458.00] 49%: 47% Jbased on Ave Penetration of 5D of 18.57 18.93 StdD 972
Possible HIGH for Sell Short Day 1499.93 1484.75 149478 86% 85% Qbased on Ave 3 Day Rally of 56.48 51.25 Std/f 29.87
Possible LOW for Sell Short Day 1419.43 1419.39 1423.04] 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 2M.77 21.86  Staf 9.2
Wed, Jun17 wilbea SellShort day. NO therefore has a 49%  chance of making a high above 1468.25 and up to 1486.82 based on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 144350 andupto 1499.93  based on Ave 2 Day Rally
therefore has a 51%  chance of making a Low below 1441.25 and downto 1419.48 bazed on Ave of Sell Day Vielatien on S5 days
The 24 hour High has a 5% chance of being made: 1st
Wed, Jun17 wilbea SellShort day. NG Day therefore haza 47%  chance of making a high above 1468.25 and up to 14587.18 ba=zed on Ave Penetration of SD
therefore haz a 85%  chance of making a high above 1443.50 and up fo 1494.75 Dba=zed on Ave 3 Day Rally
therefore has a B2%  chance of making a Low below 1441.26 and downto 1419.39 baged on Ave of Sell Day Vielatien on S5 days
The Day =ess High haz B5% chance of being made  Last
YM 24h Y day Current  High Low Last odds of 30 Rally>756 " 93%
The Sell Day HIGH was 8603.00|1=st 8588.00 1st Onlyf] YM 3603.00 d444.00 3459.00 odds of 30 Rally > 100 Yaan
The Sell Day LOW wasz 844400 844400 SINDU  B643.65 8499.35 3504.67 odds of 3D Rally < 0 Y435
The Buy Day LOW was 8521.00 8521.00 Y1 Day  8595.00 d444.00 3459.00 Ave Range on | §50 270.04
Possible HIGH for Sell Short Day 8693.73 8687.98 45% 45% | based on Ave Penetration of 50 of 90.73 89.93 Std/D 48.88
Possible HIGH for Sell Short Day 882813 8799.50 87% 85% Jbased on Ave 3 Day Rally of 30743 27850 Stad 17670
Possible LOW for Sell Short Day 8328.41 §329.61 51% 53% Jbased on Ave of Sell Day Violation on §§ days of 11550 11439 Std/d 5427
Wed, Jun17 wilbea SellShort  day. YL therefore has a 45%  chance of making a high above 8603.00 and up to 8693.73 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 852100 and uptc 882813 baszed on Ave 3 Day Rally
therefore haz a 8%  chance of making a Low below 844400 and downto 832841 bazed on Ave of Sell Day Violation on 55 days

The 24 hour High has a 49% chance of being made: 1st




Wednesday June 17", 2009
Today was a SS day. In last night’s report | did mention that the weakness in the markets could create a
failed 3 day rally. Both YM and ES tried hard and came within a few ticks of the goal but failed.

Tomorrow will be a Buy day. So far the decline from the SS day highs is small, so a further decline should

be expected.

TTT Data for trading US Index Futures on:

| Thursday, June 18, 2009

Current  High Low Last odds of Decline =40 " 90%
The SellShort Day HIGH wasz ES 914.25 899.25 905.00 odds of Decline =20 68%
The SellShort Day LOW was S5PX 91544 903.78 0.1 odds of Decline= 0 0%
ES Day 914.25 899.25 905.00 Ave Range on T BD 3240
Possible HIGH for Buy Day ! 929.01 44% fbased on Ave Penetration of 530 of 14.81 14,76 StdiD  6.24
Possible LOV for Buy Day 880,73 882.84 889.000 100% 94% Jbased on Ave Decline of 33.52 41 stdd 20,05
Possible LOV for Buy Day 584,49 584.51 889.00) 58% 53% Jbased on Ave 55 Day Violation on BD of 14.76 14,74 stdif  B.57
Thu, Jun18 wilkea Buy day. ES therefore has a 44%  chance of making a high above 914.26 and upto 920.06 bazed on Ave Pengtration of S50
therefore has a 100%  chance of making a Low below 91425 anddownto B880.73 based on Ave Decline
therefore haz a h8%  chance of making a Low below 899.25 anddownte 8384.49 based on Ave SS Day Violation on BD
The 24 hour Low hag a % chance of being made Last
Thu, Jun18 wilkea Buy day. ES Day therefore haz a 44%  chance of making a high above 914.25 and upto 929.01 based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 914.25 anddewnte 882.84 based on Ave Decline
therefore has a E8%  chance of making a Low below 899.25 anddownte 58451 based on Ave 55 Day Violation on BD
The Day zez2 Low has 5% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline »10 " 82%
The SellShort Day HIGH was 510.00 Last 210.00 Last 211.85 Only TF 510,00 496,30 803,30 odds of Decline > 15 65%
The SellShort Day LOW was 455.30 495.30 25517 SRUT 511.85 49947 507.03 odds of Decline= 0 1%
TF Day 510.00 496,30 503,30 Ave Range on T BD (2143
Possible HIGH for Buy Day 519.75 519.15 521.21] 43% 45% | based on Ave Penetration of S50 of 9.75 915 StdD 401
Possible LOV for Buy Day 487.74 489.35 493.45) 99%  98% | based on Ave Decline of 22.26 065 stad 1272
Possible LOV for Buy Day 487.55 487.28 490.67) 58% 57% Jbased on Ave 55 Day Violation on BD of &.75 902 stdf 505
Thu, Jun18 wilkea Buy day. TF therefore has a 43%  chance of making a high above 510.00 and upto B19.76  bazed on Ave Penstration of S50
therefore has a 99%  chance of making a Low below F0.00 and downto 487.74 baszed on Ave Decline
therefore has a b8%  chance of making a Low below 496,30 anddownto 48756 based on Ave 5SS Day Violation on BD
The 24 hour Low hag a 52% chance of being made Last
Thu, Jun18 wilkea Buy day. TF Day therefore haz a 45%  chance of making a high above 510.00 and up to B19.15 based on Ave Penetration of S50
therefore has a 98%  chance of making a Low below 510.00 anddewnte 489.35 based on Ave Decline
therefore has a KM%  chance of making a Low below 49630 anddownto 487.28 based on Ave 55 Day Violation on BD
The Day sez2 Low has b9% chance of being made  Last
HQ Day SHOX 24H  Day JCurrent  High Low Last odds of Decline > 20 89%
The SellShort Day HIGH was 1458.50 Last 1470.11 Only [{[] 1469.50 143776 1452.50 odds of Decline > 25 78%
The SellShort Day LOW was 1437.75 1438.38 SHNDX  1470.11 143938 1485.59 odds of Decline= 0 1%
HQ Day  1469.50 1437.76  1452.50 Ave Rangeon | BD 46,99
Possible HIGH for Buy Day 1487.39 1458.16 1458.64] 48% 44% Jbased on Ave Penetration of S50 of 17.89 18.66 Stdil 816
Possible LOV for Buy Day 1417.88 1422.51 1425.61] 99%: 97% Jbased on Ave Decline of 51.62 45,99 stad 28.64
Possible LOV/ for Buy Day 1417.39 1415.75 1417.43] 54% 51% Jbased on Ave 35 Day Violation on BD of 2036 2200 Stdf  10.77
Thu, Jun1d wilkea Buy day. NQ therefore has a 48%  chance of making a high above 1469.50 and up fe 1487.39 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1469.50 and downto 1447.88 bazed on Ave Decline
therefore has a B4% chance of making a Low below 1437.75 and downto 1417.39 bazed on Ave S5 Day Violation on BD
The 24 hour Low hag a 49% chance of being made Last
Thu, Jun18 wilkea Buy day. NQ Day therefore haz a 44%  chance of making a high above 1469.50 and up te 1488.16 bas=ed on Ave Penetration of S50
therefore has a 9%  chance of making a Low below 1469.50 and downte 142251 bazed on Ave Decline
therefore has a %  chance of making a Low below 1437.75 anddownto 141575 bazed on Ave 55 Day Violation on BD

chance of being made  Last
¥ 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Decline > 100~ 86%
The SellShort Day HIGH was 8508.00 Last 8508.00 Last Onlyg YM 8508.00 g406.00  8437.00 odds of Decline > 160 73%
The SellShort Day LOW was 2408.00 8406.00 SiNoU - 356301 546129 849713 odds of Decline= 0 0%
Y Day 850800 340600  8437.00 Ave Rangeon | BD 274,91
Possible HIGH for Buy Day 8624.91 863018 8686.53] 43% 45% Jbased on Ave Penetration of S50 of 11691 12213 StdD 4858
Possible LOV for Buy Day S217.93 823710 8304.76] 100%: 94% Jbased on Ave Decline of 20007 27090 Stof 17329
Possible LOV/ for Buy Day 8274.84 327803 8330.72] 55% &7% ]| based on Ave 35 Day Violation on BD of 13146 12797 Stdf  74.42
Thu, Jun1d wilkea Buy day. YM therefore has a 43%  chance of making a high above 8508.00 and up fe 8624.91 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 8508.00 and downto 8217.93 based on Ave Decline
therefore has a B&%  chance of making a Low below 8406.00 and downto 8274.84 bazed on Ave S5 Day Violation on BD
The 24 hour Low hag a % chance of being made Last




Thursday June 18" , 2009

Today was a Buy Day. ES and YM had a delayed reaction and finally reached the previous Buy day low.
This ended up producing a shallow decline for this Buy day.
Tomorrow is Sell day. After the narrow range of today we could end up with a confusing day tomorrow

TTT Data for trading US Index Futures on:

|Friday, June 19, 2009

24H Day JCurrent  High Low Last odds of Rally > 10 89%
The Buy Day HIGH waz 81775 Only ES 97.75 903.00 913.50 odds of Rally = 20 " 66%
The Buy Day LOW waz 803.50 1st SSPX 921.93 907.94 M18.37 odds of Rally = 0 0%
ES Day 917.75 903.50 913.50 Ave Range on 75D 3533
Possible HIGH for Sell Day 929.52 931.02 935.23] 54% 50% Jbased on Ave Penetration of BD of 11.77 13,27 Stdl 635
Possible HIGH for Sell Day 934.98 932.74 934.93] 100% 93% |based on Ave Rally of 3198 2924 stdd 1842
Possible LOV for Sell Day 585,59 885.46 890.27) 54% 54% Jbased on Ave Buy Day Violation on S0 of 17.41 18.04 5tdf 872
Fri, Jun13 wilkea Sell day. ES therefore has a K%  chance of making a high above 917.75 and up to 92952 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 903.00 and up to 93495  bazed on Ave Rally
therefore has a B4% chance of making a Low below 903.00 anddewnte 88559 based on Ave Buy Day Violation on SD
The 24 hour High haz a % chance of being made  1st
Fri,Jun19 wilbea Sell day. ES Day therefore haz a B0%  chance of making a high above 917.76 and upto 931.02 ba=ed on Ave Pengtration ¢f BD
therefore has a 93%  chance of making a high above 903.50 and up to 932,74  bazed on Ave Rally
therefore has a B4%  chance of making a Low below 903.50 anddownte 358546 based on Ave Buy Day Violation on 3D
chance of being made st
SRut 24H  Day JCurrent  High Low Last odds of Rally =10 34%
The Buy Day HIGH waz 511.33 Only TF 509.40 49910 B07.60 odds of Rally > 15 Y 61%
The Buy Day LOW waz Sn272 SRUT 511.33 502,72 509.48 odds of Rally = 0 hE
TF Day 509.40 499,10 507,60 Ave Range on TS0 12334
Possible HIGH for Sell Day B18.10 519.08 520.44] 50°: 48% Jbased on Ave Penetration of BD of &.T70 968 Stdl 417
Possible HIGH for Sell Day 520,76 519.51 520.64] 100%: 95% Jbased on Ave Rally of 2166 2041 Stad 1208
Possible LOVI for 5ell Day 458.02 4587.68 432.06] 54% 53% Jbased on Ave Buy Day Violation on 50 of 11.08 1.4 st 54
Fri,Jun18 wilkea Sell day. TF therefore has a BO0%  chance of making a high above 50940 and upte F48.10  bazed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 49910 and up te 520,76  bazed on Ave Rally
therefore has a K%  chance of making a Low below 49910 anddownto 488.02 based on Ave Buy Day Violation on 50
The 24 hour High haz a 65% chance of being made  1st
Fri,Jun1% wilkea Sell day. TF Day therefore haz a 48%  chance of making a high above 50940  and up to F49.08 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 49910 andupte 549.51  bazed on Ave Rally
therefore has a B3%  chance of making a Low below 49910 anddowntc 487.69 based on Ave Buy Day Violation on S0
The Day sezs High haz 55% chance of being made  1st
HQ 24h HQ Day SHDX J 24H Day JCurrent  High Low Last odds of Rally > 20 2%
The Buy Day HIGH waz 1452.75 148275 145404 Only Hna 146275 14300 144025 odds of Rally > 25 N
The Buy Day LOW waz 1442.00 1st 142200 1st SHDX 146404  1445.M 1453.80 odds of Rally = 0 0%
IC Day  1462.75 1443.00 1449.25 Ave Range on 7 50 5353
Possible HIGH for Sell Day 1482.55 1453.24 1454.73] 50%: 50% Jbased on Ave Penetration of BD of 19.80 2049 StdD 957
Possible HIGH for Sell Day 1491.43 1456.47 1436.37] 100%: 96% Jbased on Ave Rally of 4843 4347 Stdd 2642
Possible LOVV for Sell Day 1416.78 1415.65 1419.26] 52% 52% | based on Ave Buy Day Violation on 5D of 26.22 27.32  stdf  12.85
Fri,Jun13 wilkea Sell day. NQ therefore haz a R0%  chance of making a high above 1462.75 andupte 1482.55 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1443.00 and up te 1491.43  bazed on Ave Rally
therefore has a B2%  chance of making a Low below 1443.00 and downto 1416.78 bazed on Ave Buy Day Violation en SO
The 24 hour High has a 5% chance of being made Last
Fri,Jun19 wilbea Sell day. NQ Day thersfore has a 50%  chance of making a high above 1462.75 and up to 1483.24 based on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 1443.00 and up te 1486.47  bazed on Ave Raly
therefore has a 2%  chance of making a Low below 1443.00 and downto 141563 bazed on Ave Buy Day Violation on 50
The Daifsess HiEh haz B1% chance of being made  Last
¥ 24h YM day 24H Day JCurrent  High Low Last odds of Rally > 100 86%
The Buy Day HIGH waz 8542.00 8542.00 Only] YN 8542.00 8419.00  8498.00 odds of Rally> 150 " 68%
The Buy Day LOW waz 2419.00 1st 2420.00 1st SINDU  8580.52 847512  8555.60 odds of Rally = 0 0%
YN Day  8542.00 542000 §4958.00 Ave Rangeon | S0 303.28
Possible HIGH for Sell Day 865014 3658.33 a707.16] 51% 48% | based on Ave Penetration of BD of 10844 11633 5tdD  56.97
Posszible HIGH for Sell Day 8692.59 8669.96 8716.23] 100%: 94% Jbased on Ave Rally of 273.59 249.96 Std/d 158.13
Possible LOV for Sell Day 5281.06 8272.06 8322.88] 56% 55% Jbased on Ave Buy Day Violation on SD of 13794 14794 S5tdd  70.95
Fri,Jun1% wilkea Sell day. YM therefore has a B4%  chance of making a high above 854200 and up e 3650.14  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 8419.00 and up te 8692.69 based on Ave Raly
therefore haz a R6%  chance of making a Low below 2419.00 and downto 8284.06 bazed on Ave Buy Day Violation on SO
The 24 hour High has a 53t chance of being made st




Friday June 19", 2009
Today was a Sell day. The rally fizzled out just before reaching its objectives today. It ended up being an up
and down day (confused day) and | am sure today being the expiry day for options and futures didn’t help.
Monday will be a SS day. We could get a bit of a rally before the decline starts, By testing today’s highs.

TTT Data for trading US Index Futures on:

IMonday, June 22, 2009

24H Day JCurrent  High Low Last odds of 30 Rally >10 " 87%
The Sell Day HIGH was 823.00 1st 923.00 1st 927.0% Only ES 923.00 M0.75 9575 odds of 30 Rally > 20~ 70%
The Sell Day LOVY was 810.75 910.75 915.80 S5PX 927.09 915,80 921.23 odds of 30 Rally < 0 " 14%
The Buy Day LOW was 903.00 903.50 907.94 ES Day 923.00 910,75 916,75 Ave Range on | 550 3093
Possible HIGH for Sell Short Day 933.80 934.14 938.50] 47%: 46% |based on Ave Penetration of 50 of 10.50 1144 StdD  5.94
Possible HIGH for Sell Short Day 939.34 936.20 939.98] 86% 83% |hased on Ave J Day Rally of 36.34 3270 staf 2041
Possible LOW for Sell Short Day 89841 897.10 903.13] 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 1234 1365 5td 647
Mon, Jun 22 wilbea  SellShort  day. ES therefore has a 4™ chance of making a high above 923.00 and upto 933.80  bazed on Ave Penetration of 50
therefore has a 36%  chance of making a high above 903.00 andupto 939.34  bazed on Ave 3 Day Rally
therefore haz a b4%  chance of making a Low below 910.75 anddownto 89841 bazed on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 49% chance of being made 1=t
Mon, Jun 22 wilbea  SellShort  day. E5Day thersfore haz a 46%  chance of making a high above 923.00 and upto 934.14  bazed on Ave Penetration of 50
therefore has a 83% chance of making a high above 903.50 and upto 936.20 bazed on Ave 3 Day Rally
therefore has a B3%  chance of making a Low below 910.75 anddownto 89740 bazed on Ave of Sell Day Violation on 55 days
chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Lows Last odds of 30 Rally =5 9%
The Sell Day HIGH was £.30 Last £15.30 1st 517.62 Only TF 515,30 506,40 510,70 odds of 30 Rally >10 " 77%
The Sell Day LOVY was 0 507.00 510.47 SRUT F17.62 510.47 F{2.72 odds of 3D Rally < 0 Y 12%
The Buy Day LOW was £35.10 439,10 S0272 TF Day 515.30 507.00 510,70 Ave Range on 580 20.71
Possible HIGH for Sell Short Day h22.85 523.24 525.00] 46% 42% |bhased on Ave Penetration of SD of 7.6h 794 StdD 3.83
Possible HIGH for Sell Short Day 522497 521.24 52453 88% G§6% |based on Ave 3 Day Rally of 23.87 2244 stdf 1342
Possible LOV for Sell Short Day 497.99 498,22 502.02) 51% 50% Jhased on Ave of Sell Day Violation on 55 days of 8.4 878 Stad 391
Mon, Jun 22 wilbea  SellShort  day. TF therefore has a 46% chance of making a high above 51530 and upto 522,85 bazed on Ave Penetration of SD
therefore has a 88%  chance of making a high above 49910 andupto 52297  bazed on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below B0640 anddownto 49799 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made 1st
Mon, Jun 22 wilbea  SellShort  day. TF Day therefore haz a 42%  chance of making a high above 515.30 and upto 523.24  bazed on Ave Penetration of SD
therefore has a 36%  chance of making a high above 49910 andupto EM.24  bazed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below BO7.00 anddowntoc 498.22 bazed on Ave of Sell Day Violation on 55 days
The Day 2&22 High has bh% chance of being made  Last

24H Day JCurrent  High Low Last odds of 30 Rally >10 " 94%
The Sell Day HIGH was Only na 1476.75 144575 1466.00 odds of 30 Rally>30 " 77%
The Sell Day LOW was 1452.50 SHDX  1477.95 146045  1471.23 odds of 30 Rally < 0 " 14%
The Buy Day LOW was 1443.00 HQ Day 147675 1458.50 1466.00 Ave Range on " 550 49,72
Possible HIGH for Sell Short Day 1495.04 1495.35 B0% 47% |based on Ave Penetration of 50 of 18.29 18.63 StdD 9.7
Possible HIGH for Sell Short Day 1499.20 1494.01 86% 85% | hased on Ave J Day Rally of 56.20 5101 std/f 29.88
Possible LOW for Sell Short Day 142427 1436.92 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 21.45 2158 Stdf  9.32
Mon, Jun 22 wilbea  SellShort  day. HO therefore has a R0%  chance of making a high above 1476.75 andupto 1495.04  bazed on Ave Penetration of 50
therefore has a 26%  chance of making a high above 144300 andupte 1499.20  bazed en Ave 3 Day Raly
therefore haz a % chance of making a Low below 1445.75 anddownto 1424.27 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 544 chance of being made 1=t
Mon, Jun 22 wilbea  SellShort  day. HO Day thersfore haz a 4™ chance of making a high above 1476.75 and upto 1495.38  bazed on Ave Penetration of 50
therefore has a 86%  chance of making a high above 1443.00 and up to 149401  based on Ave 3 Day Raly
therefore has a 5  chance of making a Low below 145850 anddownto 143692 bazed on Ave of Sel Day Violation on 55 days
The Day sess High hag 56% chance of being made  Last
Y 24h YN day 24H  Day JCurrent  High Lows Last odds of 30 Rally =75 " 93%
The Sell Day HIGH was 8566.00 1st 8560.00 1st Onlyg YM 566,00 8437.00  8476.00 odds of 30 Rally > 100 " 84%
The 32l Day LOW was 8437.00 8437.00 SINDU~ 8616.59 8496.73  8539.73 odds of 3D Rally < 0 ™ 14%
The Buy Day LOW waz 8419.00 8420.00 Y1 Day  8560.00 §437.00  8476.00 Ave Range on 530 268.71
Possible HIGH for Sell Short Day 8656.73 8649.98 45% 45% | hased on Ave Penetration of SD of 90.73 89.98 Std/D 48.88
Possible HIGH for Sell Short Day 872613 3698.50 86% §4% |based on Ave J Day Rally of 30743 27850 Std/0 175.71
Possible LOV for Sell Short Day 8322.63 8323.75 51% 54% Jhased on Ave of Sell Day Violation on 55 days of 11438 11325 Stdif 5427
Mon, Jun 22 wilbea  SellShort  day. Y1 therefore has a 45% chance of making a high above 8566.00 and up to 8656.73 based on Ave Penetration of SO
therefore has a 86%  chance of making a high above 3419.00 and upto 872613 bazed on Ave 3 Day Raly
therefore has a B4%  chance of making a Low below 8437.00 anddownto 832263 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 45% chance of being made 1st




Monday June 22" | 2009
Today was a SS day. Markets gap down and TVGR was in effect. The goal was to find short entries.
Tomorrow will be a Buy day. This momentum could continue lower before the rally begins.

TTT Data for trading US Index Futures on: | Tuesday, June 23, 2009

24H Day JCurrent  High Low Last odds of Decline =10 " 90%
The SelShort Day HIGH was Only ES 919.25 887.75 388.75 odds of Decline » 20 " 67%
The SelShort Day LOW wasz S5PX 916,13 §93.04 §93.04 odds of Decline= 0 " 0%
ES Day 907.75 887.75 888,75 Ave Range on " BD 32.28
Possible HIGH for Buy Day 44% 44% |based on Ave Penetration of 550 of 14.64 1456 StdD  6.24
Possible LOW for Buy Day 100% 94% Jbased on Ave Decline of 3334  H.24 sl 2004
Possible LOW for Buy Day B8% 5&% Jbased on Ave 55 Day Violation on BD of 1476 1474 Stdd 857
Tue, Jun 23 wilkea Buy day. ES therefore has a 44%  chance of making a high above 919.25 and upto 93386 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 919.25 anddownto 88591  baszed on Ave Decline
therefore haz a R&8%  chance of making a Low below 887.76 anddownto &7299 bazed on Ave 55 Day Violation on BD
The 24 hour Low haz a Y chance of being made 1=t
Tue, Jun23 wilkea Buy day. ES Day thereforehaza 44%  chance of making a high above 907.75 and upte 92231  based on Ave Penetration of 550
therefore haz a 94%  chance of making a Low below 907.75 anddownte &76.51 bazed on Ave Decline
therefore has a B8%  chance of making a Low below 887.75 anddownte &73.01 based en Ave 55 Day Violation on BD
The Day gezs Low haz B6% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline > 10 " 32%
The SelShort Day HIGH was 51250 18t S08.40 1st 51030 Only TF 512,50 43010 492,50 odds of Decline > 16 66%
The SelShort Day LOW was 450.10 45010 457 31 SRUT 510.30 492,81 492.84 odds of Decline= 0 1%
TF Day 506.40 450.10 492,60 Ave Range on U UBD 2134
Possible HIGH for Buy Day R22.25 F15.55 F19.66] 43% 44% Jbased on Ave Penetration of 550 of 8.75 945  StdD  4.04
Possible LOW for Buy Day 490,33 435,82 491,971 99% 98% Jbased on Ave Decline of 2247 2058 Staf 1272
Possible LOW for Buy Day 451.35 451.05 454.31] 58% 56% Jbased on Ave 55 Day Violation on BD of &.78 9.02 stad  6.08
Tue, Jun 23 wilkea Buy day. TF therefore has a 43%  chance of making a high above 250 andupto 522,25 bazed on Ave Penetration of 550
therefore has a 99%  chance of making a Low below B42.50 anddownte 490.33 based on Ave Decline
therefore has a B&%  chance of making a Low below 490.10 anddownto 48135 baszed on Ave 55 Day Violation on BD
The 24 hour Low haz a 5% chance of being made  1st
Tue, Jun23 wilkea Buy day. TF Day thereforehaza 44%  chance of making a high above 50640 and upte 515,65  based on Ave Penetration of 550
therefore haz a 98%  chance of making a Low below RO640 anddownte 48582 bazed on Ave Decline
therefore haz a B6%  chance of making a Low below 49010 and downte 48108 bazed on Ave 55 Day Violation on BD
The Day gezs Low haz B8% chance of being made  1st
Ha 24h NG Day SHDX § 24H Day JCurrent  High Low Last odds of Decline » 20 " 89%
The SelShort Day HIGH was 1470.50 1st 1457.00 1st 145810 Only na 1470.50 142125 1427.50 odds of Decline > 26~ 78%
The SelShort Day LOW waz 142128 1421.25 142231 SHDX  1459.10 1423.81 1426.61 odds of Decline= 0 1%
N0 Day  1457.00 1421.25  1427.50 Ave Rangeon | BD 48,76
Possible HIGH for Buy Day 1458.39 1475.66 1477.63] 48% 44% Jbased on Ave Penetration of S50 of 17.89 18.66 St 846
Possible LOW for Buy Day 1419.08 141018 1414.76] 99% 97% Jbased on Ave Decline of 5142 4682 stdi0 2864
Possible LOW for Buy Day 1400.39 1399.25 1401.86] 54% 51% Jhased on Ave 55 Day Violation on BD of 2036 2200 St 1077
Tue, Jun23 wilkea Buy day. NO therefore haz a 48%  chance of making a high above 1470.50 and upte 148339 bazed on Ave Penetration of 550
therefore haz a 99%  chance of making a Low below 1470.50 and downto 1419.08 bazed on Ave Decline
therefore has a B4%  chance of making a Low below 1421.25 anddownto 140039 based on Ave 55 Day Violation on BD
The 24 hour Low haz a % chance of being made  1st
Tue,Jun23 wilbea Buy day. NQ Day therefore has a 44%  chance of making a high above 1457.00 and up te 147566 based on Ave Penetration of S50
therefore haz a 97%  chance of making a Low below 1457.00 and downto 141048 based on Ave Decling
therefore has a B%  chance of making a Low below 1421.25 anddownto 1399.25 based on Ave 55 Day Violation on BD
The Day sezs Low has 58% chance of being made  1st

Y1 day SINDU | 24H Day [Current  High Low Last odds of Decline > 100 " 86%
The SelShort Day HIGH waz 242200 1st 8538.83 Onlyg YM 8509.00 §275.00  8281.00 odds of Decline > 150 ~ 72%
The SelShort Day LOW was 8275.00 SINDU 8538.83 833458  833%.1 odds of Decline= 0 " 0%
Y1 Day  5422.00 §275.00  8281.00 Ave Rangeon | BD 273,71

Possible HIGH for Buy Day 8624.40 3542.63 8660.54] 44% 45% Jbased on Ave Penetration of S50 of 11640 12063 Std/D 48.59
Possible LOW for Buy Day 822052 3152.64 8281.931100% 94% Jbased on Ave Decline of 288.48 26936 Std0 17325
Pogsible LOW for Buy Day 814384 2147.03 8203.98) 55% 56% Jhased on Ave 55 Day Violation on BD of 13146 12797 St/ 74.42
Tue, Jun 23 wilkea Buy day. YM therefore haz a 44%  chance of making a high above 8509.00 and upte 862440 bazed on Ave Penetration of 550

therefore has a 100%  chance of making a Low below 8509.00 and downto §220.52 based on Ave Decline

therefore has a h5%  chance of making a Low below 827500 anddownto &143.84 based on Ave 55 Day Violation on BD

The 24 hour Low has a 59% chance of being made 1=t




Tuesday June 23", 2009
Today was a Buy Day. ES made a lower low at TTT levels and the rally began.
Tomorrow is a Sell day. The FOMC meeting could end up creating a confusing day.

The Buy Day HIGH was
The Buy Day LOW was

Possible HIGH for Sell Day
Possible HIGH for Sell Day
Possible LOW for Sell Da

Wed, Jun24 wiltea Sell
The 24 hour High has a 53%
Wed, Jun24 wilbea Sell
The Day sess High ha 50%:

¢ Buy Day HIGH was
B

h
The Buy Day LOW was

Possible HIGH for Sell Day

Possible HIGH for Sell Day
Possible LOW for Sell Da

Wed, Jun24 wiltea Sell
The 24 hour High has a 53%
Wed, Jun 24 wilbea Sell
The Day sess H 54%

TTT Data for trading

therefore has a
therefore has a
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chance of being made  1st
day. ES Day therefore has a
therefore hag a
therefore has a
chance of being made  1st

day. ES

40C A
J2.0

505.22
505.47
473.69

506.72

US Index Futures on:

|Wednesday, June 24, 2009

24H Day JCurrent  High Low Last odds of Rally > 10 89%
ES 894.50 884.25 890.00 odds of Rally > 20 65%
$SPX 898.69 888.86 895.10 odds of Rally= 0 0%
ES Day §94.50 §84.25 §90.00 Ave Rangeon  © SD 3544
54% 50% Jbased on Ave Penetration of BD of 1167 1345 StdD 6.35
100% 93% Jbased on Ave Rally of 3188 2946 Stdl 18.42
53% 53% Jbased on Ave Buy Day Violation on SD of 17.41 18.04 Stdf  8.72

48510 Last

54%  chance of making a high above 89450 andupto 906.17 based on Ave Penetration of BD

100% chance of making a high above 884.25 andupto 916,43  based on Ave Rally

53%  chance of making a Low below 884.25 anddowntc 866,84 based on Ave Buy Day Violation on SD
50% chance of making a high above 894,50 andupte 907.65 based on Ave Penetration of BD

93%  chance of making a high above 884.25 andupto 913.41  based on Ave Rally

53% chance of making a Low below 884.25 anddowntc 866,21 based on Ave Buy Day Violation on SD

day. TF

therefore has a
therefore has a
therefore has a
chance of being made  Last
day. TF Day therefore has a

therefore has a

therefore has a
chance of being made  Last

50%
100%
53%

48%
95%
52%

24H Day JCurrent  High Low Last odds of Rally >10 s
Onlyj TF 496.20 485.10 486.50 odds of Rally > 15 Y61%
SRUT 496.63 488.85 489.77 odds of Rally = 0 0%
TF Day 495.60 485,10 436.50 Ave Range on T SD 23.22
69] 50% 48% Jbased on Ave Penetration of BD of 8.66 962 StdD 418
506.74]100% 95% Jbased on Ave Rally of 21.62 2037 Std/0 12.08
53% 52% Jbased on Ave Buz Dax Violation on SD of 11.08 1141 Staf 5.4
chance of making a high above 496,20 andupto 504,86 based on Ave Penetration of 5D

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

506.72
474.02

43510 andupto
48510 and downto

505.22
505.47
473.69

49560 andupte
43510 andupte
485,10 and down to

based on Ave Rally
based on Ave Buy Day Violation on SD

based on Ave Penetration of BD
based on Ave Rally
based on Ave Buy Day Violation on SD

NQ 24h NQ Day 24H Day JCurrent  High Low Last odds of Rally > 20 %
The Buy Day HIGH was 143428 142175 1432.92 Onlyj] NG 143425 141200 142325 odds of Rally > 25 Y 76%
The Buy Day LOW was 1412.00 Last 1412.00 Last 3.5 SHDX 143292 141354 142446 odds of Rally = 0 0%
NQDay 143175  1412.00  1423.25 Ave Rangeon 8D 53.35
Possible HIGH for Sell Day 1453.96 1452.14 1453.50| 51% 51% |based on Ave Penetration of BD of 1971 2039 StdD 9.58
Possible HIGH for Sell Day 1460.31 1455.39 1454.53| 100% 96% [based on Ave Rally of 4831 4339 stdd 2643
Possible LOW for Sell Day 1385.78 1384.68 1387.49] 52% 52% Jbased on Ave Buy Day Violation on SD of 2622 27.32 St 1285
Wed, Jun24 wilbea Sell day. NQ therefore has a 51%  chance of making a high above 1434.25 and up te 1453.96 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1412,00 and up to 1460.31 based on Ave Rally
therefore has a 62% chance of making a Low below 1412.00 and downto 1385.78 based on Ave Buy Day Violation on SD
The 24 hour HH‘ hhas a 52% chance of beina made  Last
Wed, Jun24 wilbea Sell day. NQ Day therefore hasa 51%  chance of making a high above 1431.75 and up to 145214 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1412.00 andupte 145539 based on Ave Rally
therefore has a 52% chance of making a Low below 1412,00 anddowntec 1384.68 based on Ave Buy Day Vielation on SD
The Day sess High has 47% chance of being made  1st
YM day 24H Day JCurrent  High Low Last odds of Rally > 100 86%
The Buy Day HIGH was 8313.00 YM §326.00  8228.00  8259.00 odds of Rally >150 " 67%
The Buy Day LOW was 8228.00 Last SINDU ~ 8370.90 828641  8322.91 odds of Rally = 0 0%
YM Day 8313.00  8228.00  8259.00 Ave Range on " SD 301,91
Possible HIGH for Sell Day 8427.72 8485.95] 52% 48% [based on Ave Penetration of BD of 106,85 11472 Std/D 56.97
Possible HIGH for Sell Day §500.59 8477.03 8526.73| 100% 94% [based on Ave Rally of 27259 249.03 Std/J 158.18
Possible LOW for Sell Day 3090.06 8080.06 8134.17] 56% 55% Jbased on Ave Buy Day Violation on SD of 137.94 147.94 Std/J 70.95
Wed, Jun24 wiltea Sell day. YM therefore has a 52% chance of making a high above 8326.00 and upto 8432.85 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 8228.00 andupte 8500.59 based on Ave Rally
therefore has a 56% chance of making a Low below §228.00 anddowntc 8090.06 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made st




Wednesday June 24" | 2009
Today was a Sell day. Markets continued the rally started yesterday and achieved at least the Penetration
levels. But as feared, FOMC came in to mess things up.

Tomorrow will be a SS day. We are still above the Buy day low, so anything is possible. We do have a
ositive 3 day rally but it is weak so far.
TTT Data for trading US Index Futures on:

The Sell Day HIGH was
The Sell Day LOW was
The Buy Day LOW was
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOVY for Sell Short Day

| Thursday, June 25, 2009

24H Day JCurrent  High Low Last odds of 30 Rally >10 " 87%
Only ES 906.50 888,25 598,00 odds of 30 Rally » 20 Y 69%
§5PX 910.85 496,31 900,94 odds of 3D Rally < 0 Y 14%
hhhhhh ES Day 906.50 591.50 598.00 Ave Range on " 850 30.94
47% 45% Qhased on Ave Penetration of 5D of 10.80 1144 StdD 594
86% 83% Qbased on Ave 3 Day Rally of 3616 3243 staf 2042
55% 53% Qbased on Ave of Sell Day Violation on S5 days of 12.49 1379 stdd 625

The 24 hour High has a 49%

chance of being made 1st

Thu,Jun25 wilbea SellShort day. ES therefore has a 47%  chance of making a high above 906.50 and upto 917.30  based on Ave Penetration of SD
therefore haz a 86%  chance of making a high above 884.26 and upto 920.41 based on Ave 3 Day Rally
therefore haz a B&%  chance of making a Low below 888.25 and downto &75.76 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Thu,Jun26 wilbea  SellShort day. ES Day therefore haza 45%  chance of making a high above 906.50 and up to 917.64 based on Ave Penetration of S0
therefore haz a 83%  chance of making a high above 884.26 and upto 916.68 based on Ave 3 Day Rally
therefore haz a B3%  chance of making a Low below 891.50 and downto &77.71 based on Ave of Sell Day Violation on S5 days
chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally>5 91%
The Sell Day HIGH waz 458.80 1=t 20067 Only TF 498.80 45640 493.20 odds of 30 Rally > 10 " 77%
The Sell Day LOW wasz 489.50 491.83 SRUT 500,67 491.83 494,95 odds of 30Rally < 0 “12%
The Buy Day LOW was 43510 488.85 TF Day 498,80 459,50 493.20 Ave Range on 850 20,72
Possible HIGH for Sell Short Day 506.74 508.05] 45% 42% Qbased on Ave Penetration of 5D of 7.bh 794 StdD  3.83
Possible HIGH for Sell Short Day 50711 510.52] 88% 87% Qbased on Ave 3 Day Rally of 23.77 2201 stdf 1342
Possible LOVY for Sell Short Day 450,60 453.24] 52% 50% Jbased on Ave of Sell Day Violation on 5§ days of 853 .90 stdf 398
Thu, Jun 25 wilkea  SellShort  day. TF therefore haz a 45%  chance of making a high above 495.80 and up to h06.35 based on Ave Penetration of SD
therefore haz a 88%  chance of making a high above 48510 and up to 508.87 based on Ave 3 Day Rally
therefore haz a 52%  chance of making a Low below 48540 and downto 476.87 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a % chance of being made 1st
Thu,Jun25 wilbea SellShort day. TF Day therefers haza 42%  chance of making a high above 495.80 and up to b06.74  baszed on Ave Penetration of SD
therefore haz a 87%  chance of making a high above 48510 and up to 0711 baszed on Ave 3 Day Rally
therefore has a E0%  chance of making a Low below 4539.50 anddownto 48060 based on Ave of Sell Day Violation on 55 days
The Day zezs High has 54% chance of being made  Last
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 30 Rally »10 " 94%
The Sell Day HIGH waz 1457.00 Last 1457.00 Last 1458.23 Only Ha 1457.00 1420.00 1446.25 odds of 30 Rally>30 " 76%
The Sell Day LOW wasz 1420.00 143275 1435.28 SNDX  1458.23 1435.25 1447.06 odds of 30 Rally < 0 MR
The Buy Day LOW was 1412.00 1412.00 141354 NQ Day  1457.00 143275 144625 Ave Range on | 550 49,72
Possible HIGH for Sell Short Day 1475.29 1475.63 1476.78] 49% 47% Jbased on Ave Penetration of 5D of 18.29 1863 StdD  9.71
Possible HIGH for Sell Short Day 1467.94 1462.67 1462.45] 87% §5% Jbased on Ave 3 Day Rally of 5594 5067 Stad  29.83
Possible LOVY for Sell Short Day 1398.47 1410.93 1415.50] 52% 52% Jhased on Ave of Sell Day Violation on 55 days of 21.53 2182 stdf  9.38
Thu,Jun 25 wilbea  SellShort  day. NO therefore has a 49%  chance of making a high above 1457.00 and up to 1475.29 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 141200 and up to 1467.94 based on Ave 3 Day Rally
therefore haz a B2%  chance of making a Low below 142000 and downto 139847 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a % chance of being made 1st
Thu, Jun 25 wilbea SellShort day. NQ Day therefore haza 47%  chance of making a high above 1457.00 and up to 1475.63 based on Ave Penetration of S0
therefore haz a 85%  chance of making a high above 141200 and up to 1462.67 based on Ave 3 Day Rally
therefore haz a B2%  chance of making a Low below 1432,76 and downto 141093 based on Ave of Sell Day Viclation on S5 days
The Daifasaa HiEh haz 53% chance of being made  1st
YM 24h ¥ day §INDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 93%
The Sell Day HIGH was 8370.00 1st 8370.00|1st 242841 Onlyf] ¥YM 8370.00 3201.00 8257.00 odds of 30 Rally > 100 83%
The Sell Day LOW was 8201.00 8201.00 8259.88 SipU - 842841 3259.85 §299.36 odds of 3D Rally < 0 “13%
The Buy Day LOW was 8228.00 8228.00 8285.41 Y1 Day  8370.00 3201.00 8257.00 Ave Range on | 550 268.43
Possible HIGH for Sell Short Day 8460.73 3459.98 8523.49] 44% 44% | based on Ave Penetration of 5D of 980.73 89.98 StdiD 48.38
Possible HIGH for Sell Short Day 853314 4503.90 8561.43] 87% 84% Jbased on Ave 3 Day Rally of 30614 27590 St/ 175.69
Possible LOV for Sell Short Day 8085.89 B087.03 8153.06] 52% 54% Jbased on Ave of Sell Day Violation on 55 days of 11541 11397 St 54.59
Thu, Jun 25 wilkea  SellShort  day. YN therefore haz a 44%  chance of making a high above 8370.00 and up to 8460.73 bazed on Ave Penetration of SO
therefore haz a 87%  chance of making a high above 8228.00 and up to 8533.14 bazed on Ave 3 Day Rally
therefore haz a b2%  chance of making a Low below 8201.00 and downto B8085.89 based on Ave of Sell Day Violation on S5 days




Thursday June 25™ , 2009

Today was a SS day and since the 3 day rally was weak at the start they rallied to the projected numbers.
Tomorrow will be a Buy day. Having closed near the highs, the momentum could take us higher before the
decline begins.

TTT Data for trading US Index Futures on:

|Eriday, June 26, 2009

24H Day JCurrent  High Low Last odds of Decline =10 " 80%
The SeliShort Day HIGH was Only ES 91775 891.00 917.00 odds of Decline > 20~ 68%
The SellShort Day LOW was $SPX 921.42 896.27 920.26 odds of Decline= 0 ™ 0%
ES Day 917.75 891.25 917.00 Ave Range on " BD 3209
Possible HIGH for Buy Day 932.36 932.31 936.18) 44% 44% Jbased on Ave Penetration of 550 of 14.61 1456 StdiD  6.24
Possible LOW for Buy Day 884.39 386.58 892.221100% 94% Jbased on Ave Decline of 33.36 MA7 sl 2007
Possible LOW for Buy Day a76.40 376.66 881.73) 58% 58% Jbased on Ave 55 Day Violation on BD of 14.60 1459 Stdif 857
Fri,Jun26 wilkbea Buy day. ES therefore has a 44%  chance of making a high above 917.75 and upto 932,36 based on Ave Penetration of SSD
therefore has a 100%  chance of making a Low below 917.76 anddownto 88439 based on Ave Decline
therefore has a B8%  chance of making a Low below 891.00 anddoewntc 87640 bazed on Ave S5 Day Violation on BD
The 24 hour Low has a 52% chance of being made  Last
Fri,Jun26 wilkea Buy day. ES Day therefore haz a 44%  chance of making a high above 917.75 and upto 932.31  based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 917.76 anddowntoc 88658 based on Ave Decline
therefore has a B8%  chance of making a Low below 891.26 anddewntc 876.66 bazed on Ave 5SS Day Violation on BD
The Day zezs Low has 56% chance of being made  Last
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " 83%
The SelShort Day HIGH was 0 Last 207.80 Last Cnly TF B07.90 456.90 506.10 odds of Decline > 15 ™ 65%
The SelShort Day LOWY was 86.90 485,90 SRUT 509.18 492,43 509.18 odds of Decline= 0 1%
TF Day 507,90 456,90 506.10 Ave Range on " BD 21,26
Possible HIGH for Buy Day B17.65 B17.05 518,54 43% 44% |based on Ave Penetration of 550 of 975 946  StdiD 4.0
Possible LOW for Buy Day 455.69 487.32 480,831 99% 98% Jbased on Ave Decline of 22.21 2058 Stdif 1275
Possible LOW for Buy Day 475,20 477.93 453.99) 58% 57% Qbased on Ave 55 Day Violation on BD of 870 897 st 6.0
Fri, Jun26 wilkea Buy day. TF therefore has a 43%  chance of making a high above BO7.90 and upto B17.65 based on Ave Penetration of 350
therefore has a 99% chance of making a Low below BO07.90 anddewntc 485,69 bazed on Ave Decline
therefore has a K%  chance of making a Low below 43690 anddownto 47820 based on Ave 55 Day Violation on BD
The 24 hour Low hag a 52% chance of being made Last
Fri, Jun26 wilkea Buy day. TF Day therefore has a 44%  chance of making a high above BO7.90 andupto B17.05  based on Ave Penetration of 350
therefore haz a 98% chance of making a Low below 50790 anddewntic 487.32 based on Ave Decline
therefore has a K%  chance of making a Low below 43690 anddownto 47793 based on Ave 35 Day Violation on BD
The Day 2ezs Low has 58% chance of being made  Last
HQ Day SHDX | 24H Day JCurrent  High Low Last odds of Decline =20 " §%%
The SelShort Day HIGH was 47675 Last 1477.57 Only na 1476.75 143276 147300 odds of Decline>26 ™ 78%
The SellShort Day LOW was 1432.75 1434.97 SHDX  1477.97 143497 1475.82 odds of Decline= 0 1%
1C Day  1476.75 143275 1473.00 Ave Rangeon | BD 4B.55
Possible HIGH for Buy Day 1454.64 1485.44 1496.50) 47% 43% |based on Ave Penetration of 550 of 17.89 18.66 StdD  8.16
Possible LOW for Buy Day 1425.27 1429.94 1433.62] 99%: 97% Jhased on Ave Decline of 5148 4631 stad 2870
Possible LOW for Buy Day 1412.55 1410.94 1413.20] 54% 51% Jbased on Ave 55 Day Violation on BD of 20.20 .81 stdd 1077
Fri,Jun26 wilkbea Buy day. NQ therefore has a 47%  chance of making a high above 1476.75 and up fo 1494.64 bazed on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1476.75 anddownto 442527 bazed on Ave Decline
therefore has a B4%  chance of making a Low below 143276 anddownto 1412556 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of being made  Last
Fri,Jun26 wilkea Buy day. NQ Day therefore haz a 43%  chance of making a high above 1476.75 and up fo 149541 based on Ave Penetration of S50
therefore has a 97%  chance of making a Low below 1476.75 anddowntc 442994 baszed on Ave Decline
therefore has a B1% chance of making a Low below 143276 and downto 141094 based on Ave S5 Day Vielation on BD
The Day zezs Low has 59% chance of being made  Last

YN 24h YM day Current  High Low Last odds of Decline > 100 " 86%
The SelShort Day HIGH was 2432.00 Last 2432.00 Last Y 8432.00 §194.00  3415.00 odds of Decline > 150 " 72%
The SeliShort Day LOW was 8154.00 §195.00 SINDU 345046 325943 847240 odds of Decline= 0 0%
Y Day  8432.00 819500 841500 Ave Range on | BD 27232

Possible HIGH for Buy Day 854740 8552.63 8612.17) 43% 45% Jbased on Ave Penetration of 55D of 11540 120,63 StdD 4859
Possible LOW for Buy Day 3143.58 863.27 8233.59]100% 94% Jbased on Ave Decline of 28842 26873 StdD 173.47
Possible LOW for Buy Day 806404 806815 8130.04) 55% 57% Jhased on Ave 55 Day Violation on BD of 12096 12685 Stod 7443
Fri, Jun26 wilkea Buy day. YN therefore has a 43%  chance of making a high above 8432.00 and up o 854740 based on Ave Penetration of 550

therefore has a 100% chance of making a Low below 843200 and downto 8143.58 based on Ave Decline

therefore has a K5%  chance of making a Low below 8194.00 and downto B064.04 bazed on Ave 55 Day Violation on BD

The 24 hour Low hag a 49% chance of being made Last




Friday June 26" , 2009

Today was a Buy day. The decline was shallow which is bullish however the close is pretty much flat.
Monday will be a Sell day. We should normally get a rally however today’s close is putting a question mark
on that.

TTT Data for trading US Index Futures on:

IMonday, June 29, 2009

24H Day JCurrent  High Low Last odds of Rally >10 89%
The Buy Day HIGH waz 81225 g2z2.00 Only ES 919.00 908.50 914,00 odds of Rally =20 " 65%
The Buy Day LOW waz S08.50 1st 813.03 SSPX 922,00 913.03 915.90 odds of Rally = 0 0%
ES Day 918.25 908.50 914,00 Ave Range on 75D 3501
Possible HIGH for Sell Day 930.85 931.38 935.15] 54% 50% Jbased on Ave Penetration of BD of 11.68 1343 Stdl  6.37
Possible HIGH for Sell Day 940.1 937.50 939.92] 100% 93% Jbased on Ave Rally of 31.81 2910 Stdf  18.43
Possible LOW for Sell Day 491.09 390.45 895.36] 53% 53% Jbased on Ave Buy Day Violation on S0 of 17.44 18.04 Stdf  8.72
Mon, Jun 29 wilkbea Sell day. ES therefore has a 5%  chance of making a high above 919.00 andupto 930.68 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 908,50 andupte 940.31  bazed on Ave Raly
therefore haz a B3%  chance of making a Low below 908.50 anddownto 891.09 bazed on Ave Buy Day Violation on S0
The 24 hour High has a % chance of being made st
Mon, Jun 29 wilkbea Sell day. ES Day therefore haz a 50%  chance of making a high above 98.25 andupte 931.38  bazed on Ave Penetration of BD
therefore hag a 93%  chance of making a high above 908.50 and up to 937.60 ba=ed on Ave Raly
therefore has a 53%  chance of making a Low below 908.50 anddownto 89046 bazed on Ave Buy Day Viclation on 5D
The Day zesg High haz B5% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally =10 34%
The Buy Day HIGH waz 511.80 511.50 Only TF 511.50 501.70 50710 odds of Rally > 15 Y61%
The Buy Day LOW waz E0M.70 1st 50170 1st SRUT 51458 505.19 513.23 odds of Rally= 0 0%
TF Day 511.80 501,70 B07.40 Ave Bange on 75D 2345
Possible HIGH for Sell Day 520,36 521.31 523.57] 50% 49% |based on Ave Penetration of BD of 8.56 951 StdD 418
Possible HIGH for Sell Day 523.25 522.02 523.03] 100% 95% Jbased on Ave Rally of 2155 2032 Stdd 12.09
Possible LOW for Sell Day 490,62 490,29 494.53) 53% 52% Jbased on Ave Buy Day Violation on 5D of 11.08 1141 stad 54
Mon, Jun 29 wilbea Sell day. TF therefore hag a B0%  chance of making a high above 511.80 and up to B20.36 ba=ed on Ave Penetration of BD
therefore haz a 100%  chance of making a high above BM.T0 andupto k2325  bazed on Ave Raly
therefore has a §3%  chance of making a Low below B4.70 anddownte 490.62 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a % chance of being mads 1st
Mon, Jun 29 wilbea Sell day. TF Day thereforehag a 49%  chance of making a high above 511.80 and up to B21.31  ba=ed on Ave Penetration of BD
therefore has a 95%  chance of making a high above BM.70 andup to 522.02  bazed on Ave Rally
therefore has a %  chance of making a Low below BA.70 anddownte 490.29 bazed on Ave Buy Day Vielation on 50
chance of being made  1st
HQ 24h NQ Day 24H Day JCurrent  High Low Last odds of Rally > 20 83%
The Buy Day HIGH waz 1422.00 1482.00 Only na 1452.00 1463.75  1476.75 odds of Rally =25 " 76%
The Buy Day LOW waz 145275 1st 146275 1st SHDX 148357 146624  1450.20 odds of Rally = 0 0%
NG Day  1452.00 1463.76  1476.75 AveRangeon | 8D 6323
Possible HIGH for Sell Day 1501.76 1502.45 1504.23] 51% 51% Jbased on Ave Penetration of BD of 1976 2046 StdD  9.52
Possible HIGH for Sell Day 1512.04 150715 1507.26] 100%: 96% Jhased on Ave Rally of 4829 4340 st 2648
Possible LOW for Sell Day 1437.53 1436.43 1440.19] 51% 51% Jbased on Ave Buy Day Violation on 50 of 26.22 2732 stdf  12.85
Mon, Jun 29 wilkbea Sell day. HO therefore has a 5%  chance of making a high above 1482.00 and up to 1501.76 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1463.75 andupte 1512.04  baszed on Ave Raly
therefore haz a B1% chance of making a Low below 1463.75 and downto 1437.53 bazed on Ave Buy Day Violation on S0
The 24 hour High has a 5% chance of being made  Last
Mon, Jun 29 wilkbea Sell day. NQ Day thereforehaz a 5%  chance of making a high above 1482.00 and up to 150246 bazed on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1463.75 andup o 150715 bazed on Ave Raly
therefore haz a B1%  chance of making a Low below 1463.75 and downto 1436.43 bazed on Ave Buy Day Vielation on S0

The Day =&

W
[

High has B0%: chance of being made  Last

Y 24h Y1 day Current  High Low Last odds of Rally =100 86%
The Buy Day HIGH waz 8432.00 2410.00 Y 8432.00 g3d2.00 837400 odds of Rally =150 " 67%
The Buy Day LOW waz 834200 Last 834200 Last SINDU  8468.77 8401.36  8438.39 odds of Rally= 0 0%
Y Day 841000 g342.00 837400 Ave Rangeon | S0 300.87

Possible HIGH for Sell Day 8537.89 8523.79 hased on Ave Penetration of BD of 10589 11379 StdD  56.98
Possible HIGH for Sell Day 8613.56 8590.14 §640.90] 100% 94% Jbased on Ave Rally of 27156 24814 Std/d 153.18
Possible LOW for Sell Day 8205.62 8195.79 8251.03] 56% 55% Jbased on Ave Buy Day Violation on SO of 13638 14621 Stdf  70.94
Mon, Jun 29 wiltea Sell day. Y therefore has a 2%  chance of making a high above 8432.00 andupto 8537.89 based on Ave Penetration of BD

therefore haz a 100% chance of making a high above 8342.00 and up to 8613.56 bazed on Ave Raly

therefore has a Bg§%  chance of making a Low below 8342.00 and downte G§205.62 bazed on Ave Buy Day Violation on 5D

The 24 hour High has a 5% chance of being mads 1st




Monday June 29" , 2009

Today was a Sell day. Markets tested the Buy day lows and rallied. So far the rally was not very strong
Tomorrow is a SS day. We often get a lot of re-shuffling of portfolios at quarter end thus explaining why the
rally of today was weak. Tomorrow may be an up and down day also.

TTT Data for trading US Index Futures on:

| Tuesday, June 30, 2009

24H  Day JCurrent  High Lo Last odds of 30 Rally =10 " 87%
The Sell Day HIGH was 524,00 Last §27.599 Only ES 924.00 907,25 921.00 odds of 30 Rally>20 ~70%
The Sell Day LOVY was #11.50 51618 S3PX 927,99 416,18 927.23 odds of 30 Rally < 0 ™ 14%
The Buy Day LOW was 508.50 §13.03 ES Day 924.00 911,50 921.00 Ave Range on 580 3080
Possible HIGH for Sell Short Day 93514 930,38 47% 46% | based on Ave Penetration of S0 of 10.81 1144 Stdil 595
Possible HIGH for Sell Short Day 940,94 944,87 86% 83% |based on Ave J Day Rally of 3613 3244 stdf 2045
Possible LOW for 5ell Short Day 897.91 903.55] 54% 54% Jbased on Ave of 5ell Day Violation on 55 days of 12.49 1359 Stdf 6.5
Tue, Jun 30 wilbea  SellShort  day. ES therefore haz a 4™ chance of making a high above 924.00 and up to 934.81  based on Ave Penetration of 50
therefore has a 86% chance of making a high above 908.50 and upto 944,63 bassd on Ave 3 Day Rally
therefore has a Rd%  chance of making a Low below 907.25 anddownto 8%4.76 bazed on Ave of Sell Day Violation on 35 days
The 24 hour High haz a 49% chance of being made  1st
Tue, Jun 30 wilbea SellShort day. ESDay therefors haza 46%  chance of making a high above 924.00 and upto 93514 based on Ave Penetration of 3D
therefore has a 83% chance of making a high above 908.50 and upto 940.94 based on Ave 3 Day Rally
therefore has a Rd%  chance of making a Low below 91150 anddowntc 89791 bazed on Ave of Sell Day Vielation on 35 days
chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 30 Rally > 5 9%
The Sell Day HIGH was 211.80 Last 211.80 Last 513.60 Only TF 511,90 500,10 507.70 odds of 30Rally>10 " 78%
The Sell Day LOVY was 500.10 500.10 503.33 SRUT 513,60 503,33 510,61 odds of 3D Rally < 0 Y 12%
The Buy Day LOW was 501.70 501.70 50518 TF Day 511,50 500.10 507.70 Ave Range on 580 2073
Possible HIGH for Sell Short Day 519.47 519.86 §21.00] 46% 43% |based on Ave Penetration of 5D of T7.67 7.06  StdD 386
Possible HIGH for 5ell Short Day E25.47 2311 526.54] 88% 87% |based on Ave ] Day Rally of 2307 2200 Staf 1345
Possible LOV for Sell Short Day 491,57 491,29 494.74) 51% 50% Jbased on Ave of Sell Day Violation on §5 days of 853 881 Stad  3.98
Tue, Jun 30 wilbea  SellShort  dav. TF therefore has a 46% chance of making a high above 51190 and upto 519.47  based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 501.70 and upto 52547 based on Ave 3 Day Rally
therefore haz a F%  chance of making a Low below 50010 anddownto 49157 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being mads 1st
Tue,Jun30 wilbea SellShort day. TFDay therefers haga 43%  chance of making a high above 511.90 and upto 519.86 based on Ave Penetration of SD
therefore has a &M%  chance of making a high above B04.70 and upte §23.711  based on Ave 3 Day Rally
therefore has a 0%  chance of making a Low below 500.10 anddownto 491.29 bazed on Ave of Sell Day Vielation on 35 days
The Day 2e22 High has 54% chance of being made  1st

24H Day JCurrent  High Low Last odds of 30 Rally >10 " 94%
The Sell Day HIGH was 1482.50 Last Last Only Ha 1482.50 146675  1481.25 odds of 30 Rally > 30~ 76%
The Sell Day LOW was 1 SNDK 149357 1468.95 1483.83 odds of 30Rally < 0 “13%
The Buy Day LOW was £3.75 . HO Day 149250 1466.75  1481.25 Ave Range on " 550 49,67
Possible HIGH for Sell Short Day 1510.81 1512.14] 50%: 47% Jbased on Ave Penetration of 50 of 18.31 18.65 StdD  9.75
Possible HIGH for Sell Short Day 1519.97 1514.55 1515.30] 87% 85% Jbased on Ave 3 Day Rally of 56.02 5080 staf 2097
Possible LOVY for Sell Short Day 1445.22 144493 1449.52] 51% 52% Jbased on Ave of Sell Day Violation on §5 days of 2153 2132 stdd  9.33
Tue, Jun30 wilbea SellShort day. NQ therefore has a B0%  chance of making a high above 1492.50 and up to 1510.81 based on Ave Penetration of S0
therefore haz a 8™  chance of making a high above 1463.75 and upto 1619.77  baszed on Ave 3 Day Raly
therefore has a 3% chance of making a Low below 1466.75 and downto 4144522 based on Ave of Sell Day Violation on SS days
The 24 hour High haz a % chance of being made 1st
Tue, Jun30 wilbea SellShort day. NG Day therefore haz a 47%  chance of making a high above 1492.50 and up to 1511.15 based on Ave Penetration of S0
therefore haz a 85%  chance of making a high above 1463.75 and up to 151455 baszed on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 1466.75 anddownto 4144493 based on Ave of Sell Day Vielation on 5SS days
chance of being made  1st
Y11 24h YN day Current  High Low Last odds of 30 Rally>75 " 93%
The Sell Day HIGH waz 8476.00 Last B4TE.00 Last Onlyg YM 8476.00 8320.00 845400 odds of 30 Rally > 100 ™ 84%
The Sell Day LOW was 8320.00 8371.00 SINDU  8533.23 3429.09 8529.35 odds of 30 Rally < 0 " 13%
The Buy Day LOW was 2342.00 2342.00 Y1 Day 847600 8371.00 3454.00 Ave Range on 580 268,20
Possible HIGH for Sell Short Day 8566.23 8565.49 45% 45% |based on Ave Penetration of 50 of 90.23 89.49 Std/D 4893
Possible HIGH for Sell Short Day 8646.22 8617.22 87% 84% | based on Ave 3 Day Rally of 30422 27622 Stdd 17677
Possible LOW for Sell Short Day 8206.53 3253.59 52% 5d% Jbased on Ave of Sell Day Violation on 35 days of 11347 11241 stdf  54.69
Tue, Jun 30 wilkea SellShort  day. Y1 therefore has a 45%  chance of making a high above 8476.00 and upte 856623 based on Ave Penetration of 5D
therefore has a 87% chance of making a high above 8342,00 andup to 8646.22 bazed on Ave 2 Day Raly
therefore has a b2%  chance of making a Low below 832000 anddownto 8206.63 based on Ave of Sell Day Violation on S5 days
The 24 hour High haz a 59% chance of being made  1st




Tuesday June 30", 2009

Today was a SS Day. Markets tried to rally a bit higher than yesterday but could not get much traction.
Tomorrow is a Buy day. Markets have started their decline and should continue tomorrow based on the
average decline.

TTT Data for trading US Index Futures on:

IWednesda ,Jul

01, 2009

24H Day JCurrent  High Low Last odds of Decline > 10 " 89%
The SellShort Day HIGH waz 82625 82625 530.01 Only ES 926.25 908.25 916.50 odds of Decling >20 " 67%
The SellShort Day LOW was 508.25 508.25 912,88 S5PX 930.01 912.56 919.32 odds of Decline= 0~ 0%
ES Day 926,25 908,25 916,50 Ave Rangeon | BOD 3192
Possible HIGH for Buy Day 940.63 940.56 944.50] 45% 45% | based on Ave Penetration of 550 of 1438 143 Stdl  6.24
Possible LOV for Buy Day 893.08 895.26 900.951100% 94% |based on Ave Decline of 3347 3099 stald 2007
Possille LOV for Buy Day 893.65 893.66 898.32] 58% 58% Jhased on Ave 55 Day Violation on BD of 14.60 1459  5taf 857
Wed, Jul01 wilkea Buy day. ES therefore haz a 45%  chance of making a high above 926.25 and upto 940.63 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 926.26 anddownto 89308 baszed on Ave Decline
therefore has a B8%  chance of making a Low below 908.26 anddownto 893,68 based on Ave S5 Day Violation on BD
The 24 hour Low has a Y chance of being made 1=t
Wed, Jul1 wilkea Buy day. ES Day therefore haz a 45%  chance of making a high above 926.25 and upto 940.56 based cn Ave Penetration of S20
therefore has a 94%  chance of making a Low below 926.25 anddownto 89526 bazed on Ave Decline
therefore has a b8%  chance of making a Low below 908.25 anddowntoc 893.66 bazed en Ave 53 Day Violation on BD
chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline » 10 " §2%
The SellShort Day HIGH wasz 21250 1st 212.50 1st 313.83 Only TF 512.50 503.80 507.30 odds of Decline » 15 65%
The SellShort Day LOW waz 203.80 203.80 207.10 SRUT 513.83 507.10 508.28 odds of Decling= 0 1%
TF Day 512.50 503.80 507.30 Ave Range on Y BD 147
Possible HIGH for Buy Day 52214 521.56 523.12] 43% 45% |based on Ave Penetration of 550 of 9.64 9.06  StdD  4.01
Possible LOVI for Buy Day 4590.42 482,03 495,591 99% 98% Jbased on Ave Decline of 22.08 2047 stafd 1275
Possille LOV for Buy Day 495,10 494.83 498.66) 58% 56% Jbased on Ave 55 Day Violation on BD of 870 897 Staf 505
Wed, Jul 01 wilkea Buy day. TF therefore has a 43%  chance of making a high above 51250 and upto 52214  based on Ave Penetration of S0
therefore haz a 99%  chance of making a Low below B1250 anddownto 49042 bazed on Ave Decline
therefore has a B8%  chance of making a Low below B03.80 anddownto 49510 bazed on Ave S5 Day Violation on BD
The 24 hour Low has a % chance of being made 1st
Wed, Jul1 wilkea Buy day. TF Day thereforehaz a 45%  chance of making a high above 51260 and upto 621.56 based cn Ave Penetration of S50
therefore has a 98%  chance of making a Low below 51250 anddowntc 49203 based on Ave Decline
therefore has a E6%  chance of making a Low below 50380 anddownto 49483  bazed on Ave 55 Day Violation on BD
The Day =e2= Low has bl% chance of being made  1st
HE 24h HQ Day SNDX J 24H Day JCurrent  High Loy Last odds of Decline > 20 " 38%
The SellShort Day HIGH waz 148175 1st 148175 145337 Only HG 1491.75 146575  1473.50 odds of Decline »25 " 78%
The SellShort Day LOW wasz 1455 14557 SHDK 149337 1468.11 1477.25 odds of Decline= 0 1%
HO Day  1491.75 1465675  1473.50 Ave Range on " BD 48.32
Possible HIGH for Buy Day 1509.43 151047 1511.67] 48% 44% Qbhased on Ave Penetration of S50 of 17.68 1842 StdD 847
Possible LOVI for Buy Day 1440.58 144522 1449.28] 99% 97% Jbased on Ave Decline of 5147 4653 St 28.70
Possible LOV for Buy Day 1445.55 1443.94 1446.34] 54% 51% Jhased on Ave 55 Day Violation on BD of 20,20 2.81  stald 1077
Wed, Juld1 wilksa Buy day. HQ therefore has a 48%  chance of making a high above 1491.75 andupte 1509.43 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1491.75 and downto 144068 based on Ave Decline
therefore haz a B4%  chance of making a Low below 1465.75 and downto 144555 based on Ave S5 Day Violation on BD
The 24 hour Low hag a % chance of being made 1st
WVied, Jul1 wilkea Buy day. NQ Day thereforehaza 44%  chance of making a high above 1491.75 and up te 151047 bazed on Ave Penetration of S50
therefore has a 97%  chance of making a Low below 1491.,76 and downto 144522 bazed on Ave Decline
therefore has a B1%  chance of making a Low below 1465.75 anddownto 144394 based on Ave 55 Day Violation on BD
The Day zezs Low haz 5% chance of being made 1st

YN day 24H Day JCurrent  High Lowr Last odds of Decline > 100 " 85%
The SellShort Day HIGH was 8505.00 1st A4 Only] YN 850500 §334.00 840500 odds of Decline > 150 ~ 72%
The SellShort Day LOV was 8334.00 SINDU 856044 839395  B47.00 odds of Decline = 0 ™ 0%
Y11 Day  8505.00 §334.00  B405.00 Ave Rangeon | BD 270.90

Possible HIGH for Buy Day 8620.40 8625.63 8682.15] 43% 45% |hased on Ave Penetration of 550 of 11640 120,63 StdiD  48.59
Possible LOW for Buy Day 8218.13 8237.714 8304.881100% 95% Jbased on Ave Decline of 286.87 267.26 Stdl 17343
Possible LOV for Buy Day 3204.04 820715 3264.56] 55% 56% Jbased on Ave 55 Day Violation on BD of 129.96 12685 StdD  74.43
Wed, Juld1 wilkea Buy day. YL therefore has a 43%  chance of making a high above 8505.00 and upte 862040 based on Ave Penetration of 530

therefore has a 100% chance of making a Low below 8505.00 and downto 821843 based on Ave Decline

therefore haz a b&%  chance of making a Low below 8334.00 and downto 8204.04 based on Ave S5 Day Violation on BD

The 24 hour Low haz a 5%% chance of being made 1st




Wednesday July 1%, 2009

Today was a Buy day. Markets made new highs but failed to go higher and reversed. TVGR was in effect
and prevented the markets from a normal decline.
Tomorrow is Sell day. This may end up as one of these confusing days with Friday being closed.

TTT Data for trading US Index Futures on:

| Thursda . Jul

02, 2009

24H Day JCurrent  High Lows Last odds of Rally =10 39%
The Buy Day HIGH was g28.28 928.25 831.82 Only ES 928.25 913.50 919.25 odds of Rally > 20 " 65%
The Buy Day LOW waz 212.50 1st 817.75 Last 820.82 S5PX 931.92 920,52 923.33 odds of Rally = 0 0%
ES Day 928.25 9775 919.25 Ave Range on MR
Possible HIGH for Sell Day 939.83 941.27 944.95] 55% 51% Jbased on Ave Penetration of BD of 11.58 13.02 StdD 637
Possikle HIGH for Sell Day 945,18 946.73 947.611100% 93% Jhased on Ave Rally of 3168 2898 Stal 13.42
Possible LOV for Sell Day 896.33 399.71 903.15) 53% 52% Jbased on Ave Buy Day Violation on 5D of 1747 18.04 Stdf  8.72
Thu, Jul 02 wilbea Sell day. ES therefore haz a bh%  chance of making a high above 928.25 and upto 939.83 based on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 913.50 andupto 94518  bazed on Ave Raly
therefore hag a B3%  chance of making a Low below 913.50 anddownto 89633 based on Ave Buy Day Violation on S0
The 24 hour High has a 49% chance of being mads: 1st
Thu, Jul 02 wilkea Sell day. ES Day thereforehaza B4%  chance of making a high above 928.25 andupte 941.27  based on Ave Penetration of BD
therefore haz a 93% chance of making a high above 917.75 and up to 946.73  baszsd on Ave Raly
therefore haz a 2%  chance of making a Low below 917.75 anddownto 899.71  bazed on Ave Buy Day Viclation on 5D
The Day ze28 High haz 51% chance of being made  1st
TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 4%
The Buy Day HIGH was g127 520.08 Only TF 518.70 505,00 514.40 odds of Rally > 15 Y 60%
The Buy Day LOW was S09.30 1st 510.28 SRUT 520,06 510,28 517.46 odds of Rally = 0 0%
TF Day 518.70 509,30 514.40 Ave Range on 75D 2308
Possible HIGH for Sell Day LYFRK 523.06 529.04] 51% 49% |based on Ave Penetration of BD of 843 9.36 Stdl  4.18
Possible HIGH for Sell Day 526,46 529,53 528.05]100% 95% Jhased on Ave Rally of 2146 2023 Stal  12.08
Possible LOW for Sell Day 484.06 438,04 499.75] 53% 52% Jbased on Ave Buy Day Violation on SD of 1094 1126 Stdf 5.4
Thu,Jul 02 wilbea Sell day. TF therefore hag a B1%  chance of making a high above B18.70 and upto 62713  based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 505.00 and upto 526.46 baz=d on Ave Raly
therefore haz a R3%  chance of making a Low below KOO0 anddownto 494.06 bazed on Ave Buy Day Violation on 50
The 24 hour High has a % chance of being made: 1st
Thu, Jul 02 wilkea Sell day. TF Day therefore haz a 49%  chance of making a high above BA8.70 and up to 528.06 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above B09.30 andupto §29.53  baszed on Ave Raly
therefore haz a b2%  chance of making a Low below 509.30 and downto 493.04 bazed on Ave Buy Day Vielation on S0
The Day sezs High haz 55% chance of being made  1st

Current  High Low Last odds of Rally > 20 83%
The Buy Day HIGH was na 1436.25 147425 1479.25 odds of Rally > 25 Y%
The Buy Day LOW was SNDX  1497.71 1479.67 1431.34 odds of Rally= 0 NS
10 Day  1436.25 1477.25  1479.25 Ave Rangeon | 50 53.01
Possible HIGH for Sell Day 1515.87 1516.56 1518.20] 52% 52% Jbased on Ave Penetration of BD of 19.62 204 Stdl 963
Possible HIGH for Sell Day 1522.38 1520.53 152058 100% 96% Jbased on Ave Rally of 4813 4328 St 2647
Possible LOV for Sell Day 1448.03 1449.93 1453.62] 51% 51% Jhased on Ave Buy Day Violation on 5D of 26.22 2732 stdd  12.85
Thu, Jul 02 wilkea Sell day. NO therefore haz a k¥  chance of making a high above 1496.25 and up to 151587 baszed on Ave Penetration of BD
therefore hag a 100% chance of making a high above 1474.26 and up to 1522.38 bazed on Ave Raly
therefore haz a B1% chance of making a Low below 1474.25 and downto 41448.03 based on Ave Buy Day Vielation on SD
The 24 hour High has a 57% chance of being made  Last
Thu, Jul 02 wilkbea Sell day. NQ Day thereforehaza b2%  chance of making a high above 1496.25 and up to 1516.56 bazed on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 1477.25 and upto 152053 ba=zed on Ave Rally
therefore has a 8%  chance of making a Low below 1477.25 and downto 1449.93 based on Ave Buy Day Vielation on 3D

The Day 2e22 High has 46% chance of being made  1st
h TR P T T S S T T = |
Y11 24h Y1 day SINDU § 24H Day JCurrent  High Lows Last odds of Rally =100 36%
The Buy Day HIGH was 8527.00 8527.00 B520.47 Only] YM 8527.00 338000 345000 odds of Rally > 150 " 6%
The Buy Day LOW was 8280.00 1st 8432.00 1st SINDU  85B0.47 B447.53 8504.06 odds of Rally= 0 i
Y1 Day 852700 3432.00 3450.00 Ave Range on 5D 299,74
Possible HIGH for Sell Day 8631.97 864003 8693.69] 52% 49% |based on Ave Penetration of BD of 10497 11303 Std/D  56.99
Possible HIGH for Sell Day 665048 8679.20 3686.221100% 95% Jbased on Ave Rally of 27048 247.20 St/ 158.16
Possible LOV for Sell Day 32451 §285.79 §297.20] 56% 55% Jbased on Ave Buy Day Violation on 5D of 13479 14621 Stdf 7094
Thu, Jul 02 wilbea Sell day. YM therefore haz a b2% chance of making a high above 8527.00 and up to 8631.97 bazed on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 8380.00 and upto 865045 baszed on Ave Raly
therefore hag a B6%  chance of making a Low below 8380.00 and downto 824521 bazed on Ave Buy Day Vielation on SD
The 24 hour High has a 5% chance of being mads: 1st




Thursday July 2™ , 2009

Today was a Sell day. Day session failed to get a rally, and TVGR was in effect all day.
Tomorrow is a SS day. | would be surprised if we managed to get a positive 3 day rally due to the holiday

TTT Data for trading US Index Futures on:

The Sell Day HIGH was
The Sell Day LOW was
The Buy Day LOW wasz
Possible HIGH for Sell Short Day
Possible HIGH for Sell Short Day
Possible LOVY for Sell Short Day

|Friday, Jul

03, 2009

24H  Day JCurrent  High Low Last odds of 30 Rally =40 " 87%
Only ES 919.75 892.75 893.50 odds of 3D Rally > 20 A8
3SPX 921.24 896.76 896.76 odds of 3D Rally < 1 Y14y
ES Day 907.25 392.75 393,50 Ave Range on 550 30.80
48%  46% Jbased on Ave Penetration of 50 of 10,67 1098 Stdl 695
86% 84% Qhased on Ave 3 Day Rally of 35.96 3230 stad 2045
54% 54% Qbased on Ave of Sell Day Violation on §5 days of 12,49 13.44 staf 625

Fri, Jul03  wilkea  SellShort  day. ES therefore has a 48%  chance of making a high above 919.75 and up to 93042 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 91350 andupto 94946 bazed on Ave 3 Day Rally
therefore has a Bd%  chance of making a Low below 892,75 anddownte 850.26 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a % chance of being made  1st
Fri, Jul 03 wilbea  SellShort day. ESDay thereforehaza 46%  chance of making a high above 907.25 and upto 9158.24 based on Ave Penetration of SO
therefore haz a 4%  chance of making a high above 947.75 andupto 950,05 bazed on Ave 3 Day Raly
therefore has a %  chance of making a Low below 892,75 anddownto 87931 based on Ave of Sel Day Violation on 55 days
The Day zezz High has 465 chance of being made  1st
TF 2&h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally>5 M4
514.80 1st 506.90 1st RN Only TF 514,90 434,50 497.50 odds of 30 Rally>10  78%
: : 49782 SRUT 513.11 497.82 497.93 odds of 30 Rally < 0 “12%
510.28 TF Day 506.90 434,50 497.50 Ave Rangeon | S3D 2063
Possible HIGH for Sell Short Day X 520.39) 46% 43% Jbased on Ave Penetration of 5D of T.46 783 StdD 385
Possible HIGH for Sell Short Day M. 531.81] 88% A&7% Jbased on Ave 3 Day Rally of 2366 M9 Stdf 1345
Possible LOVI for Sell Short Day 455.99 459.23) 51% 50% Jbased on Ave of Sell Day Violation on 55 days of 8.53 831 staf  3.98

Fri, Jul03  wiltea  SellShort  day. TF therefore has a 46%  chance of making a high above 51490 andupto §22.36 based on Ave Penetration of 5D

therefore haz a 88%  chance of making a high above b05.00 and upto b28.65 based on Ave 3 Day Raly

therefore haz a P%  chance of making a Low below 494.80 anddownto 486.27 based on Ave of Sell Day Vielation on S5 days
The 24 hour High haz a 50% chance of being made ~ 1st
Fri, Jul03  wiltea  SellShort day. TFDay thereforehaza 43%  chance of making a high above RO6.90 and upto F4.73  based on Ave Penetration of 5D

therefore has a &M  chance of making a high above B09.30 andupte B31.21  based on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 494,580 anddownte 48599 based on Ave of Sel Day Vielation on 55 days
The Dav 2&gs High has B5% chance of being made  Last

HG 24h NG Day 24H  Day JCurrent  High Low Last odds of JDRally =10 " 94%

The Sell Day HIGH waz 147525 15t 148550 1st Only na 147925 144125 144500 odds of 30 Rally > 30 76%
The Sell Day LOW waz 144128 144128 SHDX 146518 144375 144628 odds of 3D Rally < 0 “13%
The Buy Day LOW was 147425 477.28 NG Day  1466.50 1441.25 144500 Ave Range on | 550 49,49
Possible HIGH for Sell Short Day 1497.56 148515 49%  47% Jbased on Ave Penetration of 50 of 18.31 18.65 Std/D  9.75
Possible HIGH for Sell Short Day 1530.1 1527.84 87% 85% |based on Ave 3 Day Rally of 6676 5059 St 2997
Possible LOVY for Sell Short Day 1420.03 1419.74 52% 52% Qhased on Ave of Sell Day Violation on §5 days of 21.22 .51 Stdf 9.38
Fri, Jul03  wiltea  SellShort  day. HQ therefore haz a 49%  chance of making a high above 147925 andupto 149756 based on Ave Penetration of S0

therefore has a &M  chance of making a high above 147425 and upto 1530.01  based on Ave 2 Day Rally

therefore has a ks  chance of making a Low below 1441.25 anddownto 1420.03 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 1=t
Fri, Jul 03 wilbea  SellShort day. NQ Day thereforshaza 47%  chance of making a high above 1466.50 and up to 1486156 bazed on Ave Penetration of SD

therefore haz a 88%  chance of making a high above 1477.25 and up to 1527.84 bazed on Ave 3 Day Rally

therefore haz a 2%  chance of making a Low below 144125 anddownto 141974 baszed on Ave of Sell Day Vielation on 55 days

chance of being made  Last
Y1 24h YN day Current  High Low Last odds of JDRally>78 "93%

The Sell Day HIGH waz 8450.00 1st 2343.00 1st Onlyg ¥M 8450.00 §232.00  3242.00 odds of 30 Rally =100 * 84%
The Sell Day LOW was 2232.00 8232.00 SINDU 8503.23 8283.91 828444 odds of 30 Rally < 0 " 133%
The Buy Day LOW was 8380.00 8432.00 Y1 Day  §343.00 §232.00  8242.00 Ave Range on | SSD 24744
Possible HIGH for Sell Short Day 853917 8431.45 45% 45% | based on Ave Penetration of S0 of 8917 88.45 Std/D  48.94
Possible HIGH for Sell Short Day 368295 470619 87% 84% Jbased on Ave J Day Rally of 30295 27443 Stdf 17579
Possible LOVI for Sell Short Day 3118.53 3120.67 8179.64] 52% 55% Jbased on Ave of 5ell Day Violation on 55 days of 113.47 11133 Std/f  54.69
Fri, Jul03  wiltea  SellShort  day. YN therefore has a 45%  chance of making a high above 345000 and upte 8539.17 based on Ave Penetration of 30

therefore has a &M%  chance of making a high above 8380.00 andupto 868295 based on Ave I Day Rally

therefore haz a b2%  chance of making a Low below 823200 and downte B8118.63 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 49% chance of being made 1st




Friday July 3", 2009

Today was a SS day and as mentioned in last night’'s email, it would be very hard to get a positive 3 day

Rally due to the short trading

day.

Monday will be a Buy day. The long weekend may still affect the cycle, so this one is hard to call.

TTT Data for trading US Index Futures on:

IMonday, Jul

06, 2009

24H  Day JCurrent  High Low Last odds of Decline =10 " 83%
The SelShort Day HIGH wasz Only ES 297.75 289.00 893.50 odds of Decline »20  67%
The SelShort Day LOW was S5PX 900,00 896,00 896,42 odds of Decling= 0 0%
ES Day 896.50 892,75 893.50 Ave Range on " BD 31.79
Possible HIGH for Buy Day 45% 45% |based on Ave Penetration of 550 of 1446 1410 StdD  6.24
Possible LOW for Buy Day : : 871.131100% 94% |based on Ave Decline of 33.01 30.80 Stad 2006
Possible LOV for Buy Day 874.40 878,16 881,461 57% 57% Jbhased on Ave §5 Day Violation on BD of 14,60 1459 std/d 857
Mon, Jul 06 wilkbea Buy day. ES therefore haz a 45% chance of making a high above 897.75 and upto 911.91  based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 897.75 anddownto 864.74 bazed on Ave Decline
therefore has a B7%  chance of making a Low below 889.00 anddownic 87440 bazed on Ave 5SS Day Vielation on BD
The 24 hour Low has a % chance of being made  Last
Mon, Jul 068 willkea Buy day. E5Day therefore has a 45%  chance of making a high above 896.50 andupte 940.60 baszed on Ave Penetration of 350
therefore has a 94% chance of making a Low below 896.50 anddownte 8656.70 bazed on Ave Decline
therefore haz a B7%  chance of making a Low below 892.75 anddewntc &78.16 bazed on Ave 5SS Day Vielation en BD
The Day 2ezs Low has B5% chance of being made  1st
TF 24h TF Day 24H Day JCurrent  High Low Last odds of Decline =10 " #1%
The SelShort Day HIGH was 500.00 Last 48370 1st Cnly TF 500.00 496.20 487.30 odds of Decline > 15 64%
The SelShort Day LOW wasz 45620 456 80 SRUT 458.70 496.30 487.30 odds of Decline= 0 1%
TF Day 495,70 496,80 497,30 Ave Range on T BD .11
Possible HIGH for Buy Day 509.58 507.71 43  45% |based on Ave Penetration of 550 of 958 9.01 StdlD 402
Possible LOV for Buy Day 478,03 478.37 99% 98% |based on Ave Decline of 21.97 2033 stdd 1275
Possible LOW for Buy Day 457.50 457.83 57% 56% Jbased on Ave 55 Day Violation on BD of &.70 897  Std/f  5.05
Mon, Jul 068 willkea Buy day. TF therefore has a 43%  chance of making a high above B00.00 andupto h09.55  baszed on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 500.00 anddownto 478.03 bazed on Ave Decline
therefore haz a Bi% chance of making a Low below 496.20 anddownte 487.50 based on Ave S5 Day Vielation on BD
The 24 hour Low has a 52% chance of being made Last
Mon, Jul 06 wilkea Buy day. TF Day therefore haza 45% chance of making a high above 498,70 andupto B0T.71  based on Ave Penetration of S50
therefore has a 98%  chance of making a Low below 498.70 anddewnte 478.37 based on Ave Decline
therefore has a K%  chance of making a Low below 496,30 anddowntc 487.83 based on Ave 5% Day Violation on BD
The Day se2= Low has b8% chance of being made  1st
HQ 24h HQ Day SHDX J 24H Day JCurrent  High Low Last odds of Decline =20 " 88%
The SelShort Day HIGH was 1450.25 Last 1447.50 15t 144750 Only na 1450.25 1438.50 1443.25 odds of Decline > 25 " 77%
The SelShort Day LOW was 1438.50 144225 144225 SNDX  1447.50 144225 1443.25 odds of Decling= 0 1%
NO Day  1447.50 144225 1443.25 Ave Range on " BD 48.11
Possible HIGH for Buy Day 1467.72 1465.63 146557 48% 44% Jbased on Ave Penetration of 550 of 1747 1848 StdlD 8.6
Possible LOV for Buy Day 1399.34 1401.22 1403.65] 99% 97% |based on Ave Decline of 5091 46.28 stdd 2869
Possible LOV for Buy Day 1418.30 1420.44 1420.48] 53% 50% Jhased on Ave 55 Day Violation on BD of 20.20 .81 stdd 1077
Mon, Jul 06 wilkbea Buy day. NG therefore haz a 48% chance of making a high above 145025 and up to 1467.72 based on Ave Penetration of S50
therefore has a 99% chance of making a Low below 1450.26 and downto 1399.34 bazed on Ave Decline
therefore has a B3%  chance of making a Low below 1438.50 anddownte 141830 based on Ave 55 Day Violation on BD
The 24 hour Low has a % chance of being made  Last
Mon, Jul 06 willb=a Buy day. NG Day therefore has a 44%  chance of making a high above 1447.50 and up to 1465.68 based on Ave Penetration of 550
therefore haz a 97%  chance of making a Low below 1447.50 and downto 1401.22 bazed on Ave Decline
therefore haz a B0%  chance of making a Low below 1442.25 and downto 142044 bazed on Ave S5 Day Vielation on BD
chance of being made  1st
¥ 24h YM day SiNDU 24H Day JCurrent  High Low Last odds of Decline »100 ~ 85%
The SelShort Day HIGH was 8270.00 Last 8260.00 1st 8305.00 Only] YM 8270.00 §205.000  8237.00 odds of Decline = 150 "~ 71%
The SelShort Day LOW wasz 8205.00 823400 8270.00 SIHDU  8305.00 8270.000  8275.00 odds of Decline= 0 " 0%
Y1 Day  8260.00 823400 8237.00 Ave Rangeon | BD  269.34
Possible HIGH for Buy Day 8383.73 8378.93 8424.53] 43% 45% |based on Ave Penetration of 55D of 11373 11893 S5tdD 4558
Possible LOV for Buy Day 798439 799434 8050.551100% 95% Jbased on Ave Decline of 28561 26666 Std/d 173.40
Possible LOW for Buy Day 3075.04 310715 8140.61] 54% 56% Jbased on Ave 55 Day Violation on BD of 12996 12685 Std0 7443
Mon, Jul 068 willkea Buy day. Y11 therefore has a 43%  chance of making a high above §270.00 and up to 8383.73 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 8270.00 and downte 7984.39 bazed on Ave Decline
therefore haz a B4%  chance of making a Low below 8205.00 and downto 8075.04 based on Ave SS Day Violation on BD
The 24 hour Low has a % chance of being made Last




Monday July 6™ , 2009
Today was a Buy day. Markets continued their decline and reached the Violation MA levels before starting

the rally.

Tomorrow is a Sell day. Based on averages the rally should continue higher.

TTT Data for trading US Index Futures on:

| Tuesday, July 07, 2009

The 24 hour High haz a %

chance of being made 1st

24H Day JCurrent  High Low Last odds of Rally > 10 K
The Buy Day HIGH was Only ES 896.25 882.00 296.00 odds of Rally = 20 ¥ B
The Buy Day LOVY was S5PX 898.72 886.36 898.72 odds of Rally = 0 M
ES Day 596,50 582,00 896.00 Ave Range on TS0 3481
Possible HIGH for Sell Day 54% 50% | based on Ave Penetration of BD of 11.58 1302 StdD 637
Possible HIGH for Sell Day 100%: 92% Jhased on Ave Rally of 3148 2898 stad 1842
Possible LOW for Sell Day 53% 53% Qbased on Ave Buy Day Violation on 50 of 17.22 1845 Stdf 876
Tue, Jul07 wilbea Sell day. ES therefore has a 54%  chance of making a high above 896.25 and upto 907.83 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 882,00 and upto 91348 based on Ave Rally
therefore has a B3%  chance of making a Low below 882,00 anddownto 86478 Dbased on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being made 1st
Tue, Jul07 wilbea Sell day. ES Day therefore has a B0%  chance of making a high above 896.50 and upto 909.52 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 882,00 and upto 910,98 based on Ave Rally
therefore haz a 53%  chance of making a Low below 882,00 anddownto 863.85 Dbazed on Ave Buy Day Vielation on SD
The Day 2e== High has 52% chance of being made  1st
TF 24h TF Day Current  High Lowr Last odds of Rally >10 34%
The Buy Day HIGH was 48870 TF 485,70 454,30 493.80 odds of Rally =15 Y B0%
The Buy Day LOVY was 43430 Last SRUT 495,72 43710 494.03 odds of Rally = 0 0%
TF Day 495,70 454,30 493,80 Ave Range on S0 23.04
Poszsible HIGH for Sell Day 50413 508.06 B04.70) 50% 49% Jbased on Ave Penetration of BD of 8.43 936 StdlD 443
Possible HIGH for Sell Day B05.68 504.53 504.75] 100%: 95% Jbased on Ave Rally of 21.38 2023 stdf 1208
Possible LOW for Sell Day 473,37 472,99 476.54) 53% 53% Jbased on Ave Buy Day Violation on S0 of 10,93 113 stdd 542
Tue, Jul07  wilkea Sell day. TF therefore has a B0%  chance of making a high above 495,70 and up to 504.13 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 484.30 andupto 505.68 based on Ave Rally
therefore has a B3%  chance of making a Low below 484,30 anddownto 473.37 based on Ave Buy Day Violation on 5D
The 24 hour High haz a % chance of being made Last
Tue, Jul 07 wilkea Sell day. TF Day therefore has a 49%  chance of making a high above 498.70 and upto 508.06 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 484.30 andupto 504.53 based on Ave Rally
therefore has a B3%  chance of making a Low below 484,30 anddowntc 47299 based on Ave Buy Day Viclation on 5D
The Day 2es2 High has 53% chance of being made  Last
HG 24h HQ Day 24H  Day JCurrent  High Loy Last odds of Rally =20 82%
The Buy Day HIGH was 144275 1447 50 Only HQ 1442.75 142225 1440.75 odds of Rally =25 Y765
The Buy Day LOVY was 142225 Last 142225 Last SNDK 144430 1424.61 1441.04 odds of Rally = 0 MR
HQ Day  1447.50 142225  1440.75 Ave Range on S50 5290
Possible HIGH for Sell Day 1462.37 1467.81 1464.79] 51% 51% Jbased on Ave Penetration of BD of 19.62 2031 Std'D 9.63
Possible HIGH for Sell Day 1470.05 1465.53 1465.52] 100% 95% Jbased on Ave Rally of 47.80 4328 stdD 26.16
Poszsible LOW for Sell Day 1395.92 1394.80 1398.41] 51% 51% Jbased on Ave Buy Day Violation on 50 of 26.33 2745 stdif 1292
Tue, Jul 07 wilkea Sell day. NQ therefore haz a B1%  chance of making a high above 1442.75 and up fo 1462.37 bazed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 1422.25 and up to 1470.05 bazed on Ave Raly
therefore has a B1%  chance of making a Low below 1422.25 and downto 139592 based on Ave Buy Day Violation on SO
The 24 hour High haz a % chance of being made Last
Tue, Jul 07  wilkea Sell day. NQ Day therefore haz a 51%  chance of making a high above 1447.50 and up to 1467.81 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1422.25 and up to 1465.53 bazed on Ave Rally
therefore has a B1%  chance of making a Low below 1422.25 and downto 1394.80 based on Ave Buy Day Violation on SO
The Day zess High has 45% chance of being made  1st
¥ 24h YM day Current  High Low Last odds of Rally =100 85%
The Buy Day HIGH was 8283.00 8283.00 Onlyf YM 8283.00 8142.00 3280.00 odds of Rally =150 M
The Buy Day LOVY was 814200 1st 214200 1st SINDU  8327.97 8205.99 832487 odds of Rally = 0 M
Y1 Day  8283.00 3144.00 3280.00 Ave Range on 50 299.12
Possible HIGH for Sell Day 8387.97 8396.03 52% 49% |based on Ave Penetration of BD of 10497 11303 Std/D 56,99
Possible HIGH for Sell Day 341093 3391.20 100% 94% Jbased on Ave Rally of 26893 247.20 St/ 15843
Possible LOW for Sell Day 8007.03 7997.03 57% 55% Jbased on Ave Buy Day Violation on S0 of 13497 14697 Stdd 71.48
Tue, Jul07 wilbea Sell day. YM therefore has a 52%  chance of making a high above 8283.00 and up to 8387.97 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 8142,00 and up fo 8410.93 bazed on Ave Raly
therefore haz a B7%  chance of making a Low below 8142,00 and downto 8007.03 based on Ave Buy Day Violation on SO




Tuesday July 7", 2009
Today was a Sell day. So much for the rally to continue higher, we gapped down and TVGR was in effect all
day.

Tomorrow is SS day. We are still within reach of the Buy day Low, and the odds of a Positive 3 Day Rally
would point that these lows should be reached at some point before the close tomorrow.

TTT Data for trading US Index Futures on:  [Wednesday, Jul

24H Day JCurrent  High Low Last odds of 3D Rally =10 " 87%
The Sell Day HIGH waz Only ES 895.25 875.25 879.25 odds of 30 Rally>20 " 69%
The Sell Day LOW was S5PX 395,60 879.93 881.03 odds of 30 Rally < 0 “V15%
The Buy Day LOW was ES Day 593,50 875.25 879.25 Ave Range on 550 30.83
Possible HIGH for Sell Short Day 47%  46% Jbased on Ave Penetration of 5D of 10.67 1099 StdD 595
Possible HIGH for Sell Short Day 918.06] 85% 83% Jbased on Ave 3 Day Rally of 35.96 3230 stad 2047
Possible LOV for Sell Short Day 53% Jbased on Ave of Sell Day Violation on 8§ days of 12,37 1344 staf 625
Wed, Jul08 wilbea SellShort day. ES therefore hag a 47%  chance of making a high above 898.25 and upte 9058.92 based on Ave Penetration of S0
therefore haz a 85%  chance of making a high above 882.00 and upte 917.96 ba=ed on Ave 3 Day Rally
therefore has a B54%  chance of making a Low below 875.25 anddownte 862.88 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 49% chance of being mads: 1st
Wed, Jul08 willbea SellShort day. ES Day thereforehaza 46%  chance of making a high above 893.50 and up te 904.49 based on Ave Penetration of S0
therefore haz a 83%  chance of making a high above 882.00 and upto 914.30 based on Ave 3 Day Rally
therefore hag a B3%  chance of making a Low below 875.25 anddownto B861.81 based on Ave of Sell Day Violation on 5% days
The Day 2e22 High has 46% chance of being made  1st
TF 24h TF Day Current  High Low Last odds of 3D Rally > 5 1%
The Sell Day HIGH waz 495.50 1st £83.10 1st Only TF 485,50 458130 458430 odds of 30 Rally =10 78%
The Sell Day LOW was 451.30 4531.30 SRUT 48441 4584.25 4584.25 odds of 30 Rally < 0 “12%
The Buy Day LOW was 48430 28420 TF Day 493,10 431,30 434,30 Ave Range on 550 20,50
Possible HIGH for Sell Short Day 502.96 500.93 46% 43% |bhased on Ave Penetration of 5D of T7.46 7.83  StdD 385
Possible HIGH for Sell Short Day 507.95 506.21 508.63] 88% 86% Jhased on Ave 3 Day Rally of 23.65 2191 stf 1345
Possible LOV for Sell Short Day 472,77 472,49 475,77 50% 50%: Jhased on Ave of Sell Day Violation on 58 days of 853 881 stad  3.98
Wed, Jul08 wilbea SellShort day. TF therefore hag a 46%  chance of making a high above 495,50 and upto 502,96 based on Ave Penetration of S0
therefore haz a 88%  chance of making a high above 484.30 and upto 507.95 ba=ed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 481.30 anddownte 47277 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 49% chance of being mads: 1st
Wed, Jul08 wilbea SellShort day. TF Day thereforshaza 43% chance of making a high above 493,10 and up to 500.93 based on Ave Penetration of SO
therefore haz a 86%  chance of making a high above 43430 and up te 506.21  bazed on Ave 2 Day Rally
therefore hag a B0%  chance of making a Low below 481,30 anddoewnte 47249 based on Ave of Sell Day Violation on S5 days
The Day 2e22 High has 54% chance of being made  Last
HQ Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally =10~ 94%
The Sell Day HIGH was 144075 1st 443.08 Cnly HG 1446.75 1401.25  1408.00 odds of 30 Rally =30 Y 76%
The Sell Day LOW wasz 1401.25 SHDX  1443.06 1403.60 1404.78 odds of 30 Rally = 0 “14%
The Buy Day LOW was 182225 1424 81 HO Day 144075 1401.25  1403.00 Ave Rangeon | 550 49.20
Possible HIGH for Sell Short Day 1465.06 1459.40 1461.63] 4%% 47% |based on Ave Penetration of 5D of 18.31 18.65 StdD 975
Possible HIGH for Sell Short Day 1478.1 1472.84 1473.46] 86% 84% |based on Ave 3 Day Rally of 5576 5059 St/ 30.02
Possible LOV for Sell Short Day 1380.31 1379.74 1384.72] 52% 52% Jhased on Ave of Sell Day Violation on 5§ days of 20.94 2451 staf 937
Wed, Jul08 wilbea SellShort day. NQ therefore hag a 49%  chance of making a high above 1446.75 and up to 1465.06 based on Ave Penetration of S0
therefore haz a 86%  chance of making a high above 1422.25 and up to 1478.01 bazed on Ave 3 Day Rally
therefore hag a B2%  chance of making a Low below 1401.256 and downte 1380.31 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 52% chance of being mads: 1st
Wed, Jul0§8 wilkea SellShort day. NQ Day thereforshaza 47%  chance of making a high above 1440.75 and up to 1459.40 bazed on Ave Penetration ef SO
therefore haz a 84%  chance of making a high above 1422.25 and up to 1472.84 based on Ave 3 Day Rally
therefore hag a B2%  chance of making a Low below 1401.26 anddownte 1379.74 baszed on Ave of Sell Day Violation on S5 days
The Day =e2= High has 54% chance of being made Last

¥ day Current  High Low Last odds of 3D Rally >75 " 93%

The Sell Day HIGH was 8261.00 1st COnly] ¥YM 3296.00 §086.00 8130.00 odds of 30 Rally > 100 Y 84%
The Sell Day LOW 2086.00 SINDU B326.1 3154.38 2163.60 odds of 30 Rally = 0 “14%
The Buy Day LOW 214400 YN Day  8261.00 3086.00 2130.00 Ave Rangeon | 550 265.88
Possible HIGH for Sell Short Day 838517 8349.45 45% 45% | based on Ave Penetration of 5D of 89.17 88.45 Std/D 4894
Possible HIGH for Sell Short Day 5444.95 3418.19 86% 84% Jbased on Ave 3 Day Rally of 30285 27449 Sid0 17596
Possible LOV for Sell Short Day 7973.82 7974.67 52% 54% Jhased on Ave of Sell Day Violation on 5§ days of 11248 111,33 5td/d  54.69
Wed, Jul08 wilkea  SellShort  day. Y therefore haz a 45% chance of making a high above 8296.00 and up to 838517 bazed on Ave Penetration of SO

therefore haz a 86%  chance of making a high above 8142.00 and up to 844495 based on Ave 3 Day Rally

therefore hag a B2%  chance of making a Low below 8086.00 and downte 797382 based on Ave of Sell Day Violation on S5 days

The 24 hour High has a 45% chance of being mads: 1st




Wednesday July 8", 2009
Today was a SS day. All markets except NQ made it back to the Buy day low only to reverse down.
Tomorrow is a Buy day. Based on averages the decline should continue

TTT Data for trading US Index Futures on: | Thursday, July 09, 2009

Current  High Low Last odds of Decline > 10 Y
The SellShort Day HIGH was B82.50 1st ES §63.50 §65.25 673,00 odds of Decling>20 " §6%
The SellShort Day LOW was SSPX 886.80 869.32 479.56 odds of Decline= 0 0%
ES Day 383,50 3656.25 873,00 Ave Range on " BD 31.65
Possible HIGH for Buy Day based on Ave Penetration of S50 of 14.16 1440 StdlD 624
Possible LOW for Buy Day hased on Ave Decline of 3208 3067 Staf 2006
Possible LOW for Buy Day 58% Jbased on Ave 55 Day Violation on BD of 14.50 1454 5tdlf 857
Thu, Jul 08 willks a Buy day. ES therefore has a 45%  chance of making a high above 883.50 andupte 297.66 bazed on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 883.50 anddownto &§50.62 based on Ave Decline
therefore has a h&%  chance of making a Low below 865.25 anddownto &850.75 based on Ave 55 Day Violation on BD
The 24 hour Low has a % chance of being made  1st
Thu, Jul 08 willke a Buy day. ES Day thereforzhaz a 45%  chance of making a high above 38350 andupte 397,60  bazed on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 38350 anddownte §82.83 based on Ave Decline
therefore has a B&%  chance of making a Low below 865.25 anddownte &§50.71  based on Ave 55 Day Violation on BD
chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " #%
The SellShort Day HIGH was L2580 1st 42570 1st : Only TF 48660 470,50 476.20 odds of Decline>15  ~ 84%
The Sellzhort Day LOW was 47080 470,80 SRUT 436.83 473.54 479.68 odds of Decline= 0 1%
TF Day 455,70 470,60 476.20 Ave Range on T OBD 21,04
Possible HIGH for Buy Day 406,18 4041 406,061 43% 45% Jbased on Ave Penetration of S50 of 053 9.01  StdD 402
Possible LOW for Buy Day 464.68 465,42 468.76] 99% 98% Jbased on Ave Decline of 21.92 2028 staf 1278
Pogsible LOW for Buy Day 461.86 461.58 465,05] 58% 56% Jbased on Ave 55 Day Violation on BD of 874 9.02  std 647
Thu, Jul 08 willbe a Buy day. TF therefore has a 43%  chance of making a high above 456,60 and up to 496.15  bazed on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 436,60 anddownto 46468  baszed on Ave Decline
therefore has a h8%  chance of making a Low below 470,60 anddownto 461.86 baszed on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made  1st
Thu, Jul 08 willke a Buy day. TF Day therefore haz a 45%  chance of making a high above 455.70  and up to 494.71  bazed on Ave Penetration of 350
therefore has a 98%  chance of making a Low below 485.70 anddownte 46542 baszed on Ave Decline
therefore has a B6%  chance of making a Low below 470,60 anddownto 46158 baszed on Ave 55 Day Violation on BO
chance of being made st
NG 24h HQ Day SNDX J 24H Day JCurrent  High Lowr Last odds of Decline > 20 " 88%
The Sell3hort Day HIGH was 1415.50 Last 1417.38 Only [11¥] 1415.50 139250 140550 odds of Decline > 25 " 78%
The SellShort Day LOW was 139487 SHDX 141735 139487 141153 odds of Decline= 0 1%
NO Day 141550 1392.50  1405.50 AveRangeon  © BD 4790
Poszsible HIGH for Buy Day 143297 1433.68 1435.42] 48% 44% Jbased on Ave Penetration of S50 of 1747 1848 StdD 816
Possible LOW for Buy Day 1364.77 1369.39 1373.67] 99% 97% Jbased on Ave Decline of 5073 4611 st 28.69
Possible LOW for Buy Day 1371236 1370.72 1373.16] 54% 51% Jbased on Ave 55 Day Violation on BD of 2044 2478 stdf 1079
Thu, Jul 08 willke a Buy day. NG therefore haz a 48%  chance of making a high above 141550 and up to 1432.97 baszed on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 141550 anddownte 136477 bazed on Ave Decline
therefore has a K%  chance of making a Low below 139250 anddownte 137236 bazed on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made  Last
Thu, Jul 08 willbe a Buy day. NG Day therefore haz a 44%  chance of making a high above 141550 and up to 143368 based on Ave Penetration of 35D
therefore has a 97%  chance of making a Low below 141550 anddownte 136939 bazed on Ave Decling
therefore has a 8%  chance of making a Low below 139250 anddownte 1370.72 bazed on Ave 55 Day Vielation on BD
The Day zezz Low has 5% chance of being made  Last
Y11 24h YM day SINDU § 24H  Day JCurrent  High Low Last odds of Decline =100 " 85%
The SellShort Day HIGH was 5166.00 1st 5166.00 1st L2 Only] YN 8166.00 803500 8113.00 odds of Decline > 150 ~71%
The SellShort Day LOW was 8035.00 8035.00 18 SINDU 8219.52 808719 #M7a41 odds of Decline= 0 0%
Y1 Day  8166.00 803500 §113.00 Ave Rangeon | BD 268,95
Possible HIGH for Buy Day 827796 82831 8337.59] 44% 45% Jbased on Ave Penetration of S50 of 11196 11731 S5tdD 46.58
Possible LOW for Buy Day T881.60 7901.55 7966271 100% 95% Jbased on Ave Decline of 28440 26445 StdD 17338
Pogsible LOW for Buy Day 7905.99 7908.66 7958.72] 56% 56% Jbased on Ave 55 Day Violation on BD of 120.01 12634 St 7445
Thu, Jul 08 willke a Buy day. YM therefore has a 44%  chance of making a high above 8166.00 and up o 8277.96 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 8166.00 and downto 7881.80 bazed on Ave Decline
therefore has a B5%  chance of making a Low below 303500 anddownto 790559 bazed on Ave S5 Day Violation on BD

The 24 hour Low has a 50% chance of being made  1st




Thursday July 9", 2009

Today was a Buy day. Market’s decline was shallow but the rally did not have much conviction in it.

Tomorrow will be a Sell day. We should get a rally on a Sell day but we have started getting what I call
Summer Friday’s lately. Slow days.

TTT Data for trading US Index Futures on: 10, 2009
24H  Day JCurrent  High Low Last odds of Rally =10 88%
The Buy Day HIGH was 287.85 Only ES 884,50 873.75 879.00 odds of Rally > 20 Y 64%
The Buy Day LOW was 47848 S3PX 667.86 676.45 66268 odds of Rally= 0 0%
ES Day 884.50 874.25 879.00 Ave Range on MR
Possible HIGH for Sell Day 595.95 897.52 900.89] 55% 50% Qhased on Ave Penetration of BD of 1145 1302 Std0 637
Possible HIGH for Sell Day 905,12 903.09 904,921 100% 92% Qhased on Ave Rally of .37 2834 st 1342
Possible LOV for Sell Day 456,68 856.27 360.85) B4% 53% Jbased on Ave Buy Day Violation on 50 of 17.08 17.98 Std/f 876
Fri, Jul 10 wilbea Sell day. ES therefore haz a b5%  chance of making a high above 88450 and up e 895.95 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 87375 andupte 90512  bazed on Ave Rally
therefore has a B4%  chance of making a Low below 873.75 anddownto 85668 based on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being mads 1st
Fri, Jul 10 wilkea Sell day. ES Day thereforehaza B0%  chance of making a high above 384.50 andupte 897.62 based on Ave Penetration of BD
therefore haz a 92%  chance of making a high above 874.25 and upte 903.09 based on Ave Rally
therefore has a h3%  chance of making a Low below 874.25 anddownto 85627 based on Ave Buy Day Violation on 50
The Day sess High haz 5% chance of being made  1st
TF Day 24H Day JCurrent  High Low Last odds of Rally =10 34%
The Buy Day HIGH waz 48220 Only TF 434.00 475.80 477.40 odds of Rally =15 " 59%
The Buy Day LOW was 47520 1st SRUT 43391 478,97 479.27 odds of Rally = 0 0%
TF Day 452.0 475.80 477.40) Ave Range on U 5D 2297
Possible HIGH for Sell Day 49243 491.58 492.89] 50%: 48% Jbased on Ave Penetration of BD of 843 936 StdD 418
Possible HIGH for Sell Day 44710 495,94 496.54] 100%: 95% fbased on Ave Rally of 2130 2044 Stad  12.08
Possible LOV for Sell Day 464,98 464.61 468.52) 54% 53% Jbased on Ave Buy Day Violation on 50 of 10.82 1149 Stdif  5.42
Fri, Jul 10 wilktea Sell day. TF therefore has a B0%  chance of making a high above 453400 and upte 49243 baszed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 475.80 and upto 49710  based on Ave Rally
therefore has a 8%  chance of making a Low below 475830 anddownto 464958 bazed on Ave Buy Day Violation on 50
The 24 hour High has a 53% chance of being made  Last
Fri, Jul1d  wilbea Sell day. TF Day thereforehaza 48%  chance of making a high above 432,20 and upto 49156 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 475,80 and upte 49594  baszed on Ave Rally
therefore hag a B3%  chance of making a Low below 475,80 anddoewnte 464,61 based on Ave Buy Day Violation on S0
The Day sezs High haz 55% chance of being made  1st
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Low Last odds of Rally > 20 82%
The Buy Day HIGH waz 1421.25 142125 1423.44 Only na 1421.25 140650 141375 odds of Rally > 25 NG
The Buy Day LOW waz 1408.50 1st 1408.50 1st 140913 SHDXK 142344 140943 141498 odds of Rally= 0 0%
NQ Day 142125 140650 141375 Ave Range on | S0 5284
Possible HIGH for Sell Day 1440.63 1441.56 1443.93] 52% 51% | based on Ave Penetration of BD of 19.33 20 StdiD 963
Possible HIGH for Sell Day 145412 1449.58 1449.86 | 100% 95% fbased on Ave Rally of 4762 4308 Stdf  26.16
Possible LOW for Sell Day 1380.25 1379.14 1383.01] 52%: 52% Jbased on Ave Buy Day Violation on S0 of 2626 2736 Stdf 1295
Fri, Juldd  wilbea Sell day. HO therefore has a 5%  chance of making a high above 1421.25 and upto 1440.63 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1406.50 and upte 145412 Gased on Ave Rally
therefore hag a b2%  chance of making a Low below 1406.50 and downte 1380.26 based on Ave Buy Day Violation on SD
The 24 hour High haz a 55% chance of being made  Last
Fri, Jul 10 wilbe a Sell day. NQ Day thereforehaz a B1%  chance of making a high above 1421.25 and upte 1441.56 based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 1406.50 and up te 1449.58 bazed on Ave Rally
therefore has a B2%  chance of making a Low below 140650 and downto 1379.14 based on Ave Buy Day Violation on 50
The Day 2ezs High has 59% chance of being made  Last
h TR TS T S S S T S T T T |
¥ 24h ¥M day SINDU J 24H Day JCurrent  High Low Last odds of Rally =100 35%
The Buy Day HIGH waz 8190.00 8179.00 822867 Onlyg ¥M §190.00 8092.00  8135.00 odds of Rally >150 " 66%
The Buy Day LOW waz 8092.00 Last 2052.00 Last 314531 SINDU 8228.67 8145.31 818317 odds of Rally = 0 0%
Y1 Day  8179.00 809200 813500 Ave Rangeon | 8D 29844
Possible HIGH for Sell Day 8293.62 8292.03 8341.89] 52%: 48% Jbased on Ave Penetration of BD of 103.62 11303 Std/D 5693
Possible HIGH for Sell Day 8360.05 833813 8381.66] 100% 94% Jhased on Ave Rally of 26805 24643 Sta/f 15813
Possible LOW for 5ell Day 7958.08 7946.26 7996.23] 57%: 556% Jbased on Ave Buy Day Violation on 50 of 13391 14574 Sl 7149
Fri, Jul 10 will b a Sell day. YM therefore haz a B2%  chance of making a high above 8190.00 and up te 8203.62 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 809200 and upto 836005 baszed on Ave Rally
therefore has a Bf%  chance of making a Low below 8092.00 anddownto 7953.09 based on Ave Buy Day Violation on 5D
The 24 hour High hag a 54% chance of being made 1st




Friday July 10", 2009
Today was a Sell day. Markets were a bit confused and made for a small rally.
Monday will be SS day. Based on TTT averages we should get a rally, however if my wave count is correct it

may be small.

TTT Data fortradin% US Index Futures on: Frida‘, Julz 10, 2009
24H Day JCurrent  High Low Last Change |Jodds of Rally >10 88%

52%

chance of being made  1st

The Buy Day HIGH was 884.50 Only ES 880.25 868.75 87425 475 [Jodds of Rally > 20 Y64%
The Buy Day LOW was 873.75 1st $SPX 883.57 872.81. 87913  -3.55 Jodds of Rally = Yo%
ES Day 880.25 868.75 Ave Rangeon | SD  34.72

Possible HIGH for Sell Day 895.95 897.52 900.89] 55% 50% |based on Ave Penetration of BD of 1145 1302 StdD 6.37
Possible HIGH for Sell Day 905.12 903.09 904.921100% 92% Jbased on Ave Rally of 31.37 28.84 St} 18.42
Possible LOW for Sell Day 856.68 856.27 860.85] 54% 53% Jbased on Ave Buy Day Violation on SD of 17.08 17.98 Stdd 8.76
Fri,Jul10  wilbea Sell day. ES therefore has a 55%  chance of making a high above 884.50 andupte 895.95 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 873.75 andupto 90512 based on Ave Rally

therefore has a 64%  chance of making a Low below 873.75 anddownto 856.68 based on Ave Buy Day Violation on SD
The 24 hour Hﬁ' hhas a 48% chance of being made  1st
Fri,Jul10  wilbea Sell day. ES Day therefore hasa 50% chance of making a high above 88450 andupto 897.52 based on Ave Penetration of BD

therefore has a 92% chance of making a high above 874.25 andupte 903.09 based on Ave Rally

therefore has a 53% chance of making a Low below 87425 anddowntc 856.27 based on Ave Buy Day Violation on SD

2o . i | 24H Day [Current  High Low Last Change Jodds of Rally > 10 %
The Buy Day HIGH was 240 82.20 Only TF 480.90 471.20 477.80 0.40 Jodds of Rally > 15 Y59%
The Buy Day LOW was 475.20 Last 475.20 1st 47 SRUT 481.93 474,52 430,98 1.71  |odds of Rally = 0 0%
TF Day 480.90 471.20 Ave Rangeon ' SD 22.97
Possible HIGH for Sell Day 492,43 491.56 492.89] 50% 48% Jbased on Ave Penetration of BD of 843 936 StdiD 4.8
Possible HIGH for Sell Day 497.10 495,94 496,541 100% 95% Jbased on Ave Rally of 2130 2044 Std/d 12,08
Possible LOW for Sell Day 464.98 464.61 468.52] 54% 53% Jbased on Ave Buy Day Violation on SD of 1082 1149 St} 5.42
Fri,Jul10  wilbea Sell day. TF therefore has a 50% chance of making a high above 484,00 andupto 49243 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 475.80 andupto 49710  based on Ave Rally
therefore has a 54% chance of making a Low below 47580 anddowntoc 464.98 based on Ave Buy Day Violation on SD
The 24 hour Hﬁh has a 53% chance of being made  Last
Fri,Jul10  wilbea Sell day. TF Day therefore hasa 48% chance of making a high above 432,20 andupto 491,56 based on Ave Penetration of BD
therefore has a 95% chance of making a high above 475.80 andupte 49594 based on Ave Rally
therefore has a 53%  chance of making a Low below 47580 anddownto 464.61 based on Ave Buy Day Violation on SD
The Day sess High has 55% chance of being made  1st
NG 24h NQ Day SNDX | 24H Day JCurrent High Low Last Change Jodds of Rally > 20 823
The Buy Day HIGH was 1421.25 1421.25 142344 Only na 1426.50 1402.75 141575 2.25 |odds of Rally > 25 N 75%
The Buy Day LOW was 1406.50 1st 1406.50 1st 1408.12 SNDX ~ 1427.90 140558  1419.84 4,86 Jodds of Rally= 0 0%
NQ Day  1426.50 1402.75 Ave Rangeon | SD 52,84
Possible HIGH for Sell Day 1440.63 1441.56 1443.93] 52% 51% |based on Ave Penetration of BD of 1938 2031 StdD 9.63
Possible HIGH for Sell Day 1454,12 1449.58 1449.86] 100% 95% Jbased on Ave Rally of 47.62 4308 Stdd 26.16
Possible LOW for Sell Day 1380.25 1379.14 1383.01] 52% 52% Jbased on Ave Buy Day Violation on SD of 2625 2736 Std/} 12.95
Fri,Jul10  wilbea Sell day. NQ therefore has a 52%  chance of making a high above 1421.25 and up to 1440.63 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1406.50 and upte 145412 based on Ave Rally
therefore has a 52% chance of making a Low below 1406.50 and downto 1380.25 based on Ave Buy Day Violation on SD
The 24 hour H‘ﬁh has a 55% chance of being made  Last
Fri,Jul10  wilbea Sell day. NQ Day therefore has a 51%  chance of making a high above 1421.25 and upte 144156 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1406.50 and up to 144958 based on Ave Rally
therefore has a 52%  chance of making a Low below 1406.50 and downtc 1379.14 based on Ave Buy Day Violation on SD
The Day sess High has 59% chance of being made  Last

YM 24h YM Day 24H Day [Current  High Low Last Change [odds of Rally > 100 %
The Buy Day HIGH was 8190.00 8179.0 228.67 YM 813400  8041.00  8085.00 -49.00 |[odds of Rally>150  66%
The Buy Day LOW was 8092.00 Last 8092.00 Last 145.31 SINDU ~ 8183.85  8093.31 814652 -36.65 |Jodds of Rally= 0 0%
YMDay 813400  8041.00 Ave Range on = SD  298.44

Possible HIGH for Sell Day 8293.62 8292.03 : 52% 48% |based on Ave Penetration of BD of 103.62 113.03 Std/D 56.98
Possible HIGH for Sell Day 8360.05 8338.13 8381.66]100% 94% Jbased on Ave Rally of 268.05 24643 Std/d 158.13
Possible LOW for Sell Day 7958.09 7946.26 7996.23] 57% 55% Jbased on Ave Buy Day Violation on SD of 133.91 14574 Std/d 7149
Fri,Jul10  wilbea Sell day. YM therefore has a 52% chance of making a high above 8190.00 and up to 8293.62 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 8092.00 and upto 8360.05 based on Ave Rally

therefore has a 57% chance of making a Low below 8092.00 anddownto 7958.08 based on Ave Buy Day Violation on SD
The 24 hour Hiap has a 54% chance of being made  1st




Monday July 13", 2009
Today was a SS day. Markets did pullback below the Buy day Low only to turn around and reach the
projected MA 3 day rally.

Tomorrow is a Buy day. We should anticipate a Decline on Buy days. Having closed on the highs today, the
momentum may carry the markets higher before the decline starts.
TTT Data for trading US Index Futures on: | Tuesday, July 14, 2009

24H  Day JCurrent  High Low Last odds of Decline =10 89%
The SellShert Day HIGH was Only ES 897.75 865.50 895.50 odds of Decline > 20 " 66%
The SelShort Day LOW waz §5PX 901.05 275.32 901.05 odds of Decline= 0 0%
ES Day 897.75 871.25 895.50 Ave Range on " BD [31.49

Possible HIGH for Buy Day 45% 45% |based on Ave Penetration of 550 of 13.94 1388 StdD  6.24
Possible LOW for Buy Day 100% 94% Jbased on Ave Decline of 32.70 3050 Staf 2008
Possible LOW for Buy Day 57% 57% Jbased on Ave 5§ Day Violation on BD of 14.50 1454 stdd  B.5T
Tue, Jul14  wilkea Buy day. ES therefore has a 45%  chance of making a high above 897.75 and upte 911.69 based on Ave Penetration of S50

therefore hag a 100% chance of making a Low below 897.75 anddownto 86605 baged on Ave Decline

therefore haz a hi%  chance of making a Low below 86550 anddownto 851.00 based on Ave S35 Day Vielation on BD
The 24 hour Low has a Y chance of being made: Last
Tue, Jul14  wilkea Buy day. ES Day thereforehaza 45%  chance of making a high above 897.75 andupte 911.63  bazed on Ave Penetration of SSD

therefore has a 94%  chance of making a Low below 897.75 anddownto 867.26 based on Ave Decline

therefore haz a B7%  chance of making a Low below 871.25 anddownto 856.71 based on Ave S5 Day Vielation en BD
The Day =ez2 Low has 54% chance of being made  Last

TF 24h TF Day 24H  Day JCurrent  High Low Last odds of Decline =10 " 82%
The SellShert Day HIGH was 451.80 Last £91.50 Last Only TF 491,90 472.20 490.50 odds of Decline > 16 " 64%
The SelShort Day LOW wasz 47220 7220 SRUT 4331 475.28 4931 odds of Decline= 0 " 1%
TF Day 491,90 472.20 490.50 Ave Range on " BD 20,94
Possible HIGH for Buy Day 501.45 500.91 502.54] 43% 44% |based on Ave Penetration of 550 of 9.58 9.01 Stdl 402
Possible LOW for Buy Day 470.07 471.70 475.32] 99% 98% |based on Ave Decline of 21.83 2020 stad 1275
Possible LOW for Buy Day 463,46 463,18 466.82) 57% 56% Jbased on Ave 85 Day Violation on BD of 874 9.02 stdd 507
Tue, Jul 14 wilkea Buy day. TF therefore haz a 43%  chance of making a high above 491,90 and upto 50148 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 491,90 anddownte 47007 based on Ave Decline
therefore haz a Bi%  chance of making a Low below 472,20 anddownto 46346 bazed on Ave S5 Day Violation on BD
The 24 hour Low haz a 51% chance of being mads: Last
Tue, Jul14  wilkea Buy day. TF Day thereforehaza 44%  chance of making a high above 491,90 and up te 500.91 bazed on Ave Penetration of SSD
therefore has a 98%  chance of making a Low below 491,90 anddewnte 47170 based on Ave Decline
therefore haz a B6%  chance of making a Low below 472,20 anddewnte 463.18 bazed on Ave S5 Day Vielation on BD
The Day =ez2 Low has 57% chance of being made  Last
SNDX 24H  Day JCurrent  High Low Last odds of Decline »20 " 87%
The SelShort Day HIGH was 144583 Only HQ 1446.75 1399.50 1441.50 odds of Decline>26 " 77%
The SelShort Day LOW wasz 1402.1% SHDK 144683 140219 1445.04 odds of Decline= 0 “1%
NG Day  1446.75 1399.50 1441.50 Ave Range on " BD 47.55
Possible HIGH for Buy Day 1464.04 146472 1464,70] 458% 44% | bhased on Ave Penetration of 550 of 17.29 1797 Stdi0 84T
Possible LOW for Buy Day 1396.34 1400.93 1403.43] 99% 97% |based on Ave Decline of 50.41 4582 std/d  28.68
Possible LOV for Buy Day 1379.36 1377.72 1380.48] 53% 50% Jbased on Ave 85 Day Violation on BD of 20.14 .78 stdd 10.79
Tue, Jul14  wilkea Buy day. NQ therefore haz a 48%  chance of making a high above 1446.75 and up to 1464.04 based on Ave Penetration of 5D
therefore has a 99%  chance of making a Low below 1446.75 and downte 139634 based on Ave Decline
therefore haz a B3%  chance of making a Low below 1399.50 and downte 1379.36 based on Ave S5 Day Violation on BD
The 24 hour Low haz a 49% chance of being made Last
Tue, Jul 14 wilbea Buy day. NQ Day thereforehasa 44%  chance of making a high above 1446.75 and up to 14G4.72 based on Ave Penetration of 35D
therefore has a 97%  chance of making a Low below 1446.75 and downtec 140093 based on Ave Decline
therefore haz a B0%  chance of making a Low below 1399.50 anddownte 1377.72 baszed onAve S5 Day Vielation en BD
chance of being made  Last
Y1 24h Y day SINDU 24H  Day JCurrent  High Low Last odds of Decline > 100 " 85%
The SelShort Day HIGH was 8280.00 Last 8280.00 Last 8331.88 Onlyg YM §280.00 g01a.00 §259.00 odds of Decline > 150 " 70%
The SelShort Day LOW wasz 2018.00 8076.00 8130.42 SINDU 8331.68 8130.42 8331.68 odds of Decline= 0 0%
YN Day  8250.00 8076.00 3259.00 Ave Rangeon | BD  267.64
Possible HIGH for Buy Day 839045 8395.57 3447.50] 44% 46% Jbased on Ave Penetration of 550 of 11045 11657 Std/D  48.58
Possible LOW for Buy Day 7997.21 8017.09 8079.79]100% 95% |based on Ave Decline of 28279 26291 stdf 173.34
Possible LOW for Buy Day 7888.99 7949.66 8001.95] 54% 56% Jbased on Ave 55 Day Violation on BD of 12901 12634 Stdd 7445
Tue, Jul14  wilkea Buy day. YK therefore haz a 44%  chance of making a high above §280.00 and up to 839045 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 8280.00 and downte 7997.21 based on Ave Decline
therefore haz a 54%  chance of making a Low below 8018.00 and downtec 7838.99 based onAve S5 Day Vielation on BD

The 24 hour Low haz a 49% chance of being made Last




Tuesday July 14™ | 2009

Today was a Buy day. We had a very narrow range day which contributed to a shallow decline.
Tomorrow will be a Sell day. We should normally anticipate a rally.

TTT Data for trading US Index Futures on:

|Wednesday, Jul

15, 2009

24H  Day JCurrent  High Low Last odds of Rally =10 38%
The Buy Day HIGH waz Only ES 904.00 892,50 901,00 odds of Rally > 20 Y63%
The Buy Day LOW was S5PX 905.54 896.50 905,84 odds of Rally = 0 i
ES Day 903,50 392,50 004,00 Ave Range on U S0 34.54
Possible HIGH for Sell Day . . 918.87] 54% 50% |based on Ave Penetration of BD of 1145 1302 StdD 637
Possible HIGH for Sell Day 923.68 921.15 922.801100% 92% Jbased on Ave Rally of 3148 2865 St 13.42
Possible LOV for Sell Day 875,60 87470 379.07) 54% 53% Jbased on Ave Buy Day Violation on S0 of 16.90 17.80 Stdif 876
Wed, Jul 15 wilbea Sell day. ES therefore haz a 8%  chance of making a high above 904.00  and up to 91545 bazed on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 892,50 and up to 92368  bazed on Ave Rally
therefore haz a %  chance of making a Low below 292,50 anddownto 87560 baszed on Ave Buy Day Violation on SD
The 24 hour High has 3 Y chance of being made  1st
Wed, Jul1s wilkea Sell day. ES Day thereforehaza 0%  chance of making a high above 903.50 and upto 916.52 bazed on Ave Penetration of BD
therefore has a 92%  chance of making a high above 892,80 and up to 92115  bazed on Ave Rally
therefore has a B3%  chance of making a Low below 892,50 anddewnte &74.70 based on Ave Buy Day Violation on SD
chance of being made  1st
TF Day SRut 24H Day JCurrent  High Low Last odds of Rally =10 83%
The Buy Day HIGH waz 485.50 : Only TF 495,50 457.80 4493.30 odds of Rally >15 V59%
The Buy Day LOW was 437.80 1st 45780 1st SRUT 496,69 430.81 496,52 odds of Rally = 0 I
TF Day 495,50 457.80 493.30 Ave Range on U SD 2287
Possible HIGH for Sell Day 80393 504.56 505,67 50% 48% |based on Ave Penetration of BD of 843 9.36 StD 4.8
Possible HIGH for Sell Day 508.97 507.82 508.26] 100%: 95% Jhased on Ave Rally of 2447 2002 st/ 1208
Possible LOVI for Sell Day 477.07 476.70 450.44] 54% 53% Jbased on Ave Buy Day Violation on 50 of 10.73 1140 stf  5.42
Wed, Jul15 wilbea Sell day. TF therefore haz a B0%  chance of making a high above 495,50 and up to 503.93  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 457.80 and upto B08.97 bazed on Ave Rally
therefore haz a KM%  chance of making a Low below 457.80 anddownto 477.07 baszed on Ave Buy Day Violation on SD
The 24 hour High haz a k) chance of being made  1st
Ved, Jul 15 wilbea Sell day. TF Day therefore has a 48%  chance of making a high above 495,50 and up to 504.86 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 48780  and up to 507.82 bazed on Ave Rally
therefore haz a B3%  chance of making a Low below 48780 anddownte 47670 baszed on Ave Buy Day Violation on SD
chance of being made st
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Low Last odds of Rally > 20 8%
The Buy Day HIGH waz 145228 145225 155.0 Only na 145326 1437.25 144775 odds of Rally > 25 N
The Buy Day LOW waz 1437.25 1st 1437.25 15t ! SHDX  1455.00 143957 145284 oddzs of Rally = 0 A
NG Day 145325 143725 144775 Ave Rangeon | S0 5262
Possible HIGH for Sell Day 1472.43 147334 1475.25] 52% 51% Jbased on Ave Penetration of BD of 19.18 2009 Std/D 9.63
Possible HIGH for Sell Day 1454.66 148015 148012 100% 95% Jkased on Ave Rally of 4741 4290 S5t 2645
Possible LOV for Sell Day 141133 1440.24 1443.77] 52% 52% Jbased on Ave Buy Day Violation on 50 of 2592 701 Staif 1295
Wed, Jul15 wilkza Sell day. HO therefore haz a B2%  chance of making a high above 1453.25 and up to 147243 bazed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 1437.25 and up to 1484.66 Dbazsd on Ave Raly
therefore has a 2%  chance of making a Low below 1437.25 anddownte 141133 bazed on Ave Buy Day Violation on S0
The 24 hour High has 3 Y chance of being made  Last
Wed, Jul15 wilbea Sell day. NQ Day thersfore haza 51%  chance of making a high above 1453.25 and up to 1473.34 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1437.25 andupto 148015  baszed on Ave Rally
therefore haz a ¥  chance of making a Low below 1437.25 anddownto 1410.24 bazed on Ave Buy Day Violation on 50
The Day =ezg High haz 55% chance of being made  Last
¥ 24h Y day SINDU  § 24H  Day JCurrent  High Low Last odds of Rally = 100 35%
The Buy Day HIGH was 8334.00 8316.00 Onlyy YW §334.00 §231.00  §301.00 odds of Rally > 150 "~ 66%
The Buy Day LOW waz 2231.00 Last 8231.00 1st SINDU~ 8361.23 §285.20  §359.49 odds of Rally = 0 M
Y1 Day  8316.00 §231.00  8301.00 AveRangeon 8D 296.38
Possible HIGH for Sell Day 8437.62 8429.03 8474.45] 52% 43% Jbased on Ave Penetration of BD of 10362 113.03 StdD 56,98
Pozzible HIGH for Sell Day 849732 347547 8520031 100% 94% [kased on Ave Rally of 266.32 24447 St/ 15810
Possible LOVI for Sell Day 8098.20 3056.56 8137.53] 57% 56% Jbased on Ave Buy Day Violation on 50 of 132.80 14444 stf 7119
Wed, Jul 15 wilbea Sell day. YIM therefore haz a 5¥:  chance of making a high above 8334.00 and upto 2437.62 based on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 8231.00 and up fo 8497.32 baszed on Ave Rally
therefore has a BI%  chance of making a Low below 821.00 and downto B5098.20 bazed on Ave Buy Day Violation on S0
The 24 hour High haz a % chance of being made  1st




Wednesday July 15", 2009
Today was a Sell day. We definitively got the rally that was expected for a Sell day

Tomorrow will be a SS day. Momentum may take the markets higher before the decline starts.
TTT Data for trading US Index Futures on: | Thursday, July 16, 2009

24H  Day JCurrent  High Lowr Last Change |odds of 30 Rally =10 "87%

The Sell Day HIGH wasz Only ES 930.75 900.50 927.00 odds of 30 Rally > 20 " 9%
The Sell Day LOV wasz 3 $5PX 933.95 Mo15 932.68 odds of 30 Rally < 0 “15%
The Buy Day LOW was 896.50 ES Day 930.75 912,50 927.00 Ave Range on " 550 19.45
Possible HIGH for Sell Short Day . 943.88] 40% 55% |based on Ave Penetration of 5D of 8.25 7.39
Possible HIGH for Sell Short Day M6.71 913,66 018.29) 35% 85% Jbased on Ave 3 Day Rally of 24.M .16
Possible LOW for Sell Short Day 894,43 905,78 904.73) 55% 50 Jbaszed on Ave of Sell Day Violation on 55 days of 607 .73
Thu, Jul 16  wilkea  SellShort  day. ES therefore has a 40%  chance of making a high above 930.75 and upto 940.00 bazed on Ave Penetration of 5D

therefore haz a 85%  chance of making a high above 892,50 and upto 96,71 bazed on Ave 3 Day Rally

therefore has a h5%  chance of making a Low below 900.50 anddownto 89443 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 5% chance of being made 1=t
Thu, Jul16  wilkea  SellShort day. ESDay thersfore haza k5%  chance of making a high above 930,75 and upto 938.44  bazed on Ave Penetration of 5D

therefore has a 85%  chance of making a high above 892,80 andupto 913.66 bazed on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 91250 anddowntc 90578 based on Ave of Sell Day Violation on 55 days

The Day sesz High ha h2% chance of being made  1st

TF 24h TF Day 24H  Day JCurrent  High Lows Last Change |odds of 3D Rally>5 Q0%

The Sell Day HIGH was 31450 Last 514.50 Last 51578 Only TF 514.50 4493.20 511.90 odds of 30 Rally >10 " 77%
The Sell Day LOW waz 45220 500.90 S00.87 SRUT 515,76 500.87 515.64 odds of 30 Rally < 0 “12%
The Buy Day LOW was 48780 43780 430.31 TF Day 514,50 500,90 511,90 Ave Range on 550 14.20
Possible HIGH for Sell Short Day 520,63 LYSRE| 521.63] 45% 45% |based on Ave Penetration of 5D of 643 6,61
Possible HIGH for Sell Short Day B05.27 503.69 507.59] 90% 90°%; |baszed on Ave 3 Day Rally of 1747 1589
Possible LOW for Sell Short Day 458.01 495,90 495.92] 40%: 45% Jbased on Ave of Sell Day Violation on 55 days of 549 5.00
Thu, Jul 16  wilkza  SellShort  day. TF therefore haz a 45%  chance of making a high above E44.50 and upto h20.63  bazed on Ave Penetration of 5D

therefore has a 90%  chance of making a high above 457.80 andupto B05.27  baszed on Ave 3 Day Rally

therefore has a 40%  chance of making a Low below 493,20 anddownto 48801 based on Ave of Sell Day Violation on 55 days
The 24 hour Hiﬁh has a 53% chance of beinﬁ made  1st
Thu, Jul16  wilkea  SellShort  day. TF Day thersforehaza 45%  chance of making a high above B44.50 and upto 52441  bazed on Ave Penetration of S0

therefore has a 90%  chance of making a high above 48780 and upto B03.69  baszed on Ave 3 Day Rally

thersfore has a 45%  chance of making a Low below B00.90 and downtec 49590 based on Ave of Sell Day Violation on S5 days
The Day zezs High has Bl chance of being made  1st

24H  Day JCurrent  High Lowr Last Change |odds of 30 Rally =10 " 94%
The Sell Day HIGH was na 1499.50 144676 149750 odds of 30 Rally > 30 Y76
The Sell Day LOVY was SHDX  1501.41 1470.09  1500.98 odds of 30 Rally < 0 Y153
The Buy Day LOW was HQ Day  1499.50 1467.25  1487.50 Ave Range on 550 31,74
Possible HIGH for Sell Short Day 1514.92 1514.30 1517.37] 45% 50% Jbased on Ave Penetration of 50 of 1542  14.50
Possible HIGH for Sell Short Day 1450,15 1476.35 1477.74] 65% 85% Jbased on Ave 3 Day Rally of 4285 3910

Possible LOW for Sell Short Da 14.38.60 1458.10 1462.12] 50% 50% Jbased on Ave of Sell Day Violation on 5§ days of 845 9.15

Thu, Jul 16  wilkea  SellShort  day. HO therefore has a 45%  chance of making a high above 1499.50 and upto 1514.92 bazed on Ave Penetration of S0

therefore has a 85%  chance of making a high above 1437.25 andupto 148018  baszed on Ave 3 Day Rally

thersfors has a B0%  chance of making a Low below 1446.75 and downto 1438.60 based on Ave of Sell Day Violation on S5 days
The 24 hour High haz a 55% chance of being made 1=t
Thu, Jul16  wilkea  SellShort  day. NO Day thersfore haz a B0%  chance of making a high above 1499.50 and upto 1514.30 bazed on Ave Penetration of S0

therefore has a 85%  chance of making a high above 1437.25 andupte 1476.35 Dbazed en Ave 3 Day Rally

therefore haz a R0%  chance of making a Low below 1467.25 and downto 1458.10 bazed on Ave of Sel Day Violation on 55 days

chance of being made 1st

Y11 24h Y day SINDU  § 24H Day fCurrent  High Lows Last Change |odds of 3DRally>75 " 92%

The Sell Day HIGH was 8578.00 Last B576.00 Last 8528.23 Only] YM 8576.00 8297.00  8543.00 odds of 30 Rally > 100 " 83%
The Sell Day LOW was 8257.00 8353.00 B8363.95 SINDU 8628.23 §363.95  8616.21 odds of 30 Rally < 0 145
The Buy Day LOW was 8231.00 8231.00 8283.20 Y1 Day  8576.00 §393.00  8543.00 Ave Range on 550 161,65
Possible HIGH for Sell Short Day 8658.00 8639.80 3699.858] 35% 50% Jbased on Ave Penetration of 50 of 8200  63.80
Possible HIGH for Sell Short Day 8428.82 3401.29 3466.44] 85% 85% |based on Ave 3 Day Rally of 197.82 170.29
Possible LOW for Sell Short Day 825336 8343.90 8319.73] 55% B0% Jbased on Ave of Sell Day Violation on 55 days of 4364 4910
Thu, Jul 16 wilkea  SellShort  day. YN therefore has a 35%  chance of making a high above 8576.00 and upto 8658.00 baszed on Ave Penetration of S0

therefore has a 85%  chance of making a high above 8231.00 and upte 8428.82 Dbaszed on Ave 3 Day Rally

therefore has a k5%  chance of making a Low below 8297.00 and downto &253.36 bazed on Ave of Sell Day Violation on 55 days

The 24 hour High haz a % chance of being made  1st




Thursday July 16™ , 2009

Today was a SS day. The momentum did take us higher and only a small decline started.
Tomorrow is Buy day. The decline should continue.

TTT Data for trading US Index Futures on:  |Frida ,Jul

17, 2009

24H  Day JCurrent  High Low Last odds of Decline =10 " 88%
The SellShort Day HIGH was Only ES 940.75 424.00 935.50 odds of Decline » 20 §5%
The Sellshort Day LOW was S5PX 943.96 927.45 940,74 odds of Decline= 0 " 0%
ES Day 940.75 923.75 935.50 Ave Range on TUBD 3134
Possible HIGH for Buy Day 954,56 . 957.83] 45% 45% Jbased on Ave Penetration of 550 of 13.81 1374 Stdl 624
Possible LOVI for Buy Day 908.26 M0.46 915.56]100% 94% Jbased on Ave Decline of 3249 3020 st 2005
Posgsible LOW for Buy Day 906.50 909.24 912.98) 57% 57% Jbased on Ave 55 Day Violation on BD of 1450 1454 St 857
Fri, Jul1?  wilbea Buy day. ES therefore has a 45%  chance of making a high above 940,75 and upto 95456 bazed on Ave Penetration of 550
therefore haz a 100% chance of making a Low below 940.75 anddownto 908.26 based on Ave Decline
therefore has a Er%  chance of making a Low below 921.00 and downtc 90660 based on Ave 55 Day Vielation on BD
The 24 hour Low haz a Y chance of beina made  Last
Fri, Jul 17 wilkbea Buy day. ESDay therefore haz a 45%  chance of making a high above 940.75 and upto 95449 based on Ave Penetration of 530
therefore has a 94%  chance of making a Low below 940,76 anddowntc 91046 bazed on Ave Decling
therefore haz a 5%  chance of making a Low below 92375 anddownto 90921  based on Ave 55 Day Violation on BD
The Day zezz Low haz 5d% chance of being made  Last
TF 2&h TF Day SRut 24H  Day JCurrent  High Lows Last odds of Decline =10 " 81%
The Sellshort Day HIGH was 22210 Last 32210 Last 32313 Only TF 522,10 506,60 519.20 odds of Decling »15 " 63%
The Sellzhort Day LOVY waz 50880 508.70 5121 SRUT 523.13 2.1 522.02 odds of Decline= 0 " 1%
TF Day 522,10 509,70 519,20 Ave Rangeon | B0 20,84
Posgsible HIGH for Buy Day 531.58 B31.02 532.26] 43% 45% Jbased on Ave Penetration of 550 of 9.48 8.92 StdD 402
Possible LOV for Buy Day 500.40 B02.02 505.26] 99% 98% Jbased on Ave Decline of 21.70 2008 staf 1275
Pogsible LOVI for Buy Day 499.36 500.68 503.65] &% 55% Jbased on Ave 55 Day Violation on BD of 874 9.02 stad 6407
Fri, Jul17  wilbea Buy day. TF therefore has a 43%  chance of making a high above 52240 and up to B31.58  baszed on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 52210 anddownto 50040 based on Ave Decline
therefore has a k%  chance of making a Low below RO8.60 anddownto 499.86 based on Ave 55 Day Violation on BD
The 24 hour Low haz a 51% chance of being made  Last
Fri, Jul1?  wilbea Buy day. TF Day therefore haz a 45%  chance of making a high above 52210 and upto 531.02  based on Ave Penetration of 550
therefore haz a 95%  chance of making a Low below k2210 anddowntc 50202 based on Ave Decling
therefore has a B5%  chance of making a Low below B09.70 and downtc 500,68 based on Ave 55 Day Vielation en BD
The Daifsess Low hag 5% chance of being made  Last
HQ 24h Ha Day SNDX J 24H Day JCurrent  High Low Last odds of Decline > 20 " 86%
The SellShort Day HIGH was 152025 Last 1520.25 Last 1 7 Only na 1620256 1488.00 181225 odds of Decline » 25 76%
The Sellzhort Day LOW was 1488.00 1450.50 1 SHDX  1521.67 149457 151887 odds of Decline= 0 1%
NO Day  1520.25  1480.50 151225 AveRangeon | BD 4741
Poszsible HIGH for Buy Day 1537.37 1538.02 1539.38] 48% 45% Jbased on Ave Penetration of 550 of 1712 17.77  StdD 847
Possible LOW for Buy Day 147015 1474.71 1478.55] 99% 97% Jbased on Ave Decline of 5040 4554 Stdd  23.68
Possible LOV/ for Buy Day 1468.86 1468.72 1472,86] 53% 50% Jbased on Ave 55 Day Violation on BD of 2044 178 Stdd 10.79
Fri, Jul 1?7 wilkbea Buy day. HO therefore haz a 45%  chance of making a high above 1520.25 and up to 1537.37 bazed on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1520.25 and downto 1470.16 baszed on Ave Decling
therefore has a k3%  chance of making a Low below 1489.00 and downto 1468.86 baszed on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made  Last
Fri, Jul17  wilbea Buy day. NQ Day thersfore has a 46%  chance of making a high above 1520.26 and up to 1538.02 based on Ave Penetration of S50
therefore haz a 97%  chance of making a Low below 152025 and downto 147471  baszed on Ave Decline
therefore has a B0%  chance of making a Low below 1490.50 and downto 1468.72 bazed on Ave 55 Day Violation on BD
The Day sess Low has 5T% chance of being made  Last
Y 24h Y1 day SINDU § 24H Day fCurrent  High Low Last odds of Decline =100 " 84%
The Sellzhort Day HIGH waz 2581.00 Last 8591.00 Last Onlyg ¥M 8691.00 8503.00  8670.00 odds of Decline > 150 ~ 70%
The SellShort Day LOV was 8503.00 8541.00 SINDU 873955 8had440  BT11.82 odds of Decline= 0 0%
Y1 Day  5691.00 854100  8670.00 Ave Rangeon | BO 266,39
Possible HIGH for Buy Day G800.49 8805.26 G854.16] 45% 46% Jbased on Ave Penetration of 530 of 10949 11426 StdD 4861
Pozsible LOVI for Buy Day 8409.95 3429.80 3489.221100%: 95% Jbased on Ave Decline of 28102 26120 Stad 173.34
Possible LOW for Buy Day 837399 3414.66 8455.93] 54% 55% Qbased on Ave 55 Day Violation on BD of 12901 12634 St 7445
Fri, Jul 1?7 wilbea Buy day. Y therefore haz a 45%  chance of making a high above 869100 and upto 2300.49 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 8691.00 and downto &409.98 Gbazed en Ave Decline
therefore has a B4%  chance of making a Low below 8503.00 and downto 8373.99 based on Ave 55 Day Violation en BD
The 24 hour Low hazs a % chance of being made  Last




Friday July 17", 2009

Today was a Buy day. We ended up with a lite decline, maybe due to boring summer Fridays.
Monday will be a Sell day. The late day rally should continue.

TTT Data for trading US Index Futures on:

IMonday, July 20, 2009

24H  Day JCurrent  High Low Last odds of Rally =10 38%
The Buy Day HIGH waz Only ES 938.75 925.00 937.25 odds of Rally > 20 he
The Buy Day LOW waz SS5PX 941,89 934.65 940,38 odds of Rally = 0 hE
ES Day 938.75 931.00 937.25 Ave Range on 750 3459
Possible HIGH for Sell Day 955.16] 55% 50% |baszed on Ave Penetration of BD of 11.66 1323 StdD 648
Possible HIGH for Sell Day . . 961.04] 100% 92%: | based on Ave Rally of 31.23 2873 stdf 18.46
Possible LOW for Sell Day 911,10 943,20 047.22) 54% 53% Jbased on Ave Buy Day Violation on 50 of 16.90 17.80 Stad  8.76
Ian, Jul 20 wilbea Sell day. ES therefore has a k5%  chance of making a high above 938,75 andupto 950.41 bazed on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 928.00 and upto 959.23  bazed on Ave Rally
therefore has a %  chance of making a Low below 92800 anddownto 94140 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made 1=t
KMon, Jul 20 willbea Sell day. ESDay therefore haz a R%  chance of making a high above 938.75 andupto 95195 bazed on Ave Penetration of BO
therefore has a 92%  chance of making a high above 93100 and upto 959,73  bazed on Ave Rally
therefore haz a B3%  chance of making a Low below 931.00 anddownte 913.20 bazed on Ave Buy Day Violation on 5D
The Day zezs High has Bd% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 83%
The Buy Day HIGH waz £21.20 521.20 f22.42 Only TF 521.20 515.00 519.10 odds of Rally =15 hE
The Buy Day LOW waz 515.00 1st 515.80 Last S17 82 SRUT 522.42 B17.62 519.22 odds of Rally = 0 hE
TF Day 521.20 515,50 519.10 Ave Range on 5D 2288
Possible HIGH for Sell Day 529,79 530,71 531.56) 50% 48% Jhased on Ave Penetration of BD of 8.59 951 StdD  4.26
Pozsible HIGH for Sell Day 536.22 535.87 535.13]100% 95% Jhased on Ave Rally of 2422 2007 std 1211
Possible LOW for Sell Day 504.27 504,70 507.25] 54% 53% Jbased on Ave Buy Day Violation on 50 of 10.73 1140 Stf 542
Mon, Jul 20 willbea Sell day. TF therefore haz a RO0%  chance of making a high above 52120 andupto h29.79  bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above B15.00 andupto §36.22  bazed on Ave Rally
therefore haz a R#%  chance of making a Low below 4500 anddownto 504.27  bazed on Ave Buy Day Violation on 5D
The 24 hour High haz a 6% chance of being made 1=t
IMan, Jul 20 wilbea Sell day. TF Day therefore haz a 453%  chance of making a high above 521.20 andupto 530.71  bazed on Ave Penetration of BD
therefore haz a 95%  chance of making a high above F15.80 and upto k3587  bazed on Ave Rally
therefore has a B3%  chance of making a Low below 51580 anddownto 50470  bazed on Ave Buy Day Violation on 5D
The Day gess High has 5% chance of being made  Last
HQ Day SNDX § 24H Day JCurrent  High Lows Last odds of Rally > 20 8%
The Buy Day HIGH was 1525.00 1527.28 Only na 1529.00 150475 1529.00 odds of Rally > 25 Y 5%
The Buy Day LOW waz 1502.75 1st 1511.81 SHDX  1527.26  1511.64 1527.26 odds of Rally = 0 I
NG Day  1529.00 1509.75  1528.00 Ave Rangeon | S0 5262
Possible HIGH for Sell Day 1548.57 1549.47 1547.90] 52% 52% Jbased on Ave Penetration of BD of 19.57 2047 StdD 9.84
Possible HIGH for Sell Day 1552.27 1552.80 1552,33|100% 95% [hased on Ave Rally of 4762 4305 stf  26.25
Possible LOW for Sell Day 1478.83 1452.74 1455.81] 52% 52% Jbased on Ave Buy Day Violation on S0 of 2592 701 sl 1295
Mon, Jul 20 willbea Sell day. HQ therefore has a E2%  chance of making a high above 1529.00 and upto 1548.57 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 1504.75 and up to 1662.27 bazsd on Ave Rally
therefore has a B2%  chance of making a Low below 1504.75 anddownto 1478.83 based on Ave Buy Day Violation on SD
The 24 hour High haz a i chance of being made  Last
Mon, Jul 20 willbea Sell day. NG Day therefore haza B2%  chance of making a high above 152000 and upto 154947 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1509.75 and up to 1562.80 bazed on Ave Rally
therefore haz a k¥  chance of making a Low below 1509.75 anddownto 148274 bazed on Ave Buy Day Violation on SD
The Day zeas High has B1% chance of being made  Last
Y1 24h Y day SINDU | 24H Day JCurrent  High Low Last odds of Rally > 100 85%
The Buy Day HIGH waz 8708.00 &705.00 7 Only] YN 8708.00 8611.00  8647.00 odds of Rally > 150 6%
The Buy Day LOW was B511.00 1st 8523.00 1st ] SINDU - 8754.29 674,41 743,94 odds of Rally = 0 5
Y1 Day 870800 8623.00  86497.00 Ave Rangeon 5D 296.74
Possible HIGH for Sell Day 8813.62 8823.33 8870.07] 52% 48% Jbased on Ave Penetration of BD of 10662 11533 StdD 57.94
Possible HIGH for Sell Day 8877.92 5868.28 891007 | 100% 94% Jkased on Ave Rally of 26692 24528 std/f 15856
Possible LOW for Sell Day g478.20 3478.56 8526.74] 57% 55% Jhased on Ave Buy Day Violation on S0 of 13280 14444 Sta/f 7119
Mon, Jul 20 wilbea Sell day. YL therefore haz a k¥  chance of making a high above 8708.00 andupto 8813.62 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 361100 andupto 8877.92  bazed on Ave Raly
therefore has a k%  chance of making a Low below 861100 anddownto 2478.20 based on Ave Buy Day Violation on SD
The 24 hour High haz a 52% chance of being made 1=t




Monday July 20" , 2009

Today was a Sell day and the rally continued as anticipated.

Tomorrow is SS day. Having closed on the highs today, momentum may take us higher before the decline
starts.

TTT Data for trading US Index Futures on:

| Tuesday, Jul

21,2009

24H Day JCurrent  High Low Last odds of 30 Rally =10 " 37%
The Sell Day HIGH was Only ES 948.25 933.75 949.00 odds of 30Rally>20 " 69%
The 3ell Day LOW was §5PX 951.62 940.93 951.13 odds of 30 Rally < 0 ™ 14%
The Buy Day LOVY waz ES Day 049,25 937.25 049,00 Ave Range on " 550 3047
Possible HIGH for Sell Short Day 45%  46% Jbased on Ave Penetration of 50 of 10,77 1108 StdD 601
Possible HIGH for Sell Short Day 86% 83% Jbased on Ave 3 Day Rally of 3566 3209 staf 2057
Possible LOVI for Sell Short Day 55% 53% Qbased on Ave of Sell Day Violation on 55 days of 12.21 13.39  Stdf  6.26
Tue, Jul21  wilkea  SellShort day. ES therefore haz a 48%  chance of making a high above 949.25 and up to 960.02 based on Ave Penetration of 50
therefore has a 86%  chance of making a high above 928.00 andupto 963.66  bazed on Ave 3 Day Raly
therefore hag a b8%  chance of making a Low below 933.75 anddownto 92154 bazed on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 49% chance of being mads 1st
Tue,Jul21  wilkea  SellShort  day. ESDay therefore haz a 46%  chance of making a high above 949.25 and up to 960.33  based on Ave Penetration of 50
therefore has a 83%  chance of making a high above 931.00 andupte 963.09  based on Ave 3 Day Rally
therefore has a §3%  chance of making a Low below 937.25 anddownto 923.86 bazed on Ave of Sell Day Vielation on 55 days
chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Loy Last odds of 30 Rally =5 9%
The Sell Day HIGH was 525.80 Last 525.80 Last 526.96 Only TF 525.60 517.10 524,70 odds of 30Rally>10 " 78%
The Sell Day LOW was S17.10 51880 52148 SRUT 526.95 521.45 526.96 odds of 30Rally < 0 “12%
The Buy Day LOW waz 515.00 515.80 E1782 TF Day 525.60 518.60 524.70 Ave Range on 550 20,44
Possible HIGH for Sell Short Day b33A2 533.48 534.31] 46% 43% |based on Ave Penetration of 50 of 7.b2 788 StdD  3.88
Possible HIGH for Sell Short Day 53549 537.59 539,181 38% 86% Jbased on Ave 3 Day Rally of 2349 2179 Stdf 1352
Possible LOV for Sell Short Day 508.53 509.76 512.97] 50% 49% Jbased on Ave of Sell Day Violation on 55 days of 8.57 884 Staf 400
Tue, Jul21 wilkea  SellShort  day. TF therefore has a 46%  chance of making a high above B25.60 andupto 83312  based on Ave Penetration of 50
therefore hag a 88%  chance of making a high above 515.00 and upto 53849 based on Ave 3 Day Rally
therefore haz a B0% chance of making a Low below 51710 anddownto 50853 bazed on Ave of Sell Day Vielation on S5 days
The 24 hour High haz a 52% chance of being made  1st
Tue, Jul21  wilbea  SellShort  day. TF Day thereforehaz a 43%  chance of making a high above 525.60 and upto 53348 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 51580 andupto B37.59  based on Ave 3 Day Rally
therefore hag a 49%  chance of making a Low below B18.60 anddownto B09.76 bazed on Ave of Sell Day Vielatien on S5 days
chance of being made  1st
HE 24h HQ Day SHNDX J 24H Day JCurrent  High Lows Last odds of 30 Rally >10 " 94%
The Sell Day HIGH was 1524.00 Last 1524.00 Last 1545.02 Only na 154400 162350  1540.25 odds of 30Rally>30 " 76%
The Sell Day LOW was 1522.50 1527.00 1528.45 SHOK 154502 162945 154400 odds of 30 Rally < 0 " 44%
The Buy Day LOW waz 150475 1508.75 1511.81 NGO Day  1544.00 1527.00  1540.25 Ave Range on 550 48,85
Possible HIGH for Sell Short Day 1562.38 1562.74 1563.62] 49% 47% Jbased on Ave Penetration of 5D of 18.33 1871 Std/D  9.82
Possible HIGH for Sell Short Day 1560.62 1560.54 1560.67] 86% B84% |based on Ave 3 Day Rally of 5587 5079 Stdd 30.22
Possible LOV for Sell Short Day 1502.99 1505.94 1510.97] 52% 52% Jbased on Ave of Sell Day Violation on 55 days of 20.51 1.06  Stdf 938
Tue, Jul21  wilbea  Sellshort  day. HQ therefors has a 49%  chance of making a high above 1544.00 and up to 1566238 bazed on Ave Penetration of 5D
therefore haz a 86% chance of making a high above 1504.75 and up to 1560.62 bazed on Ave 2 Dav Raly
therefore has a 2%  chance of making a Low below 152350 anddownto 150299 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 5% chance of being made 1=t
Tue, Jul21 wilkea  SellShort  day. NQ Day thereforehaz a 47%  chance of making a high above 1544.00 and up to 1562.71 baszed on Ave Penetration of S0
therefore hag a 84% chance of making a high above 1509.76 and up to 1560.54 bazed on Ave 3 Day Raly
therefore haz a 2%  chance of making a Low below 1627.00 anddownto 150594 based on Ave of Sell Day Violation on 55 days
The Daifsess HiEh haz 52% chance of being made 1st
Y 24h Y1 day 24H Day JCurrent  High Low Last odds of J0Rally>75 " 92%
The Sell Day HIGH was 8310.00 Last 8310.00 Last Onlyg ¥M 8810.00 8667.00  8805.00 adds of 30 Rally > 100 D
The Sell Day LOW was 8567.00 8706.00 SINDU 8854.80 874590 534815 odds of 30Rally < 0 “14%
The Buy Day LOW waz 8511.00 8523.00 YN Day  8810.00 8706.00  8805.00 Ave Range on S50 264,26
Possible HIGH for Sell Short Day 3900.55 3899.85 3949.34] 45% 45% Jbased on Ave Penetration of 5D of 9055 8985 StdD 49.56
Possible HIGH for Sell Short Day 8911.87 8895.51 8946.26] 86% 84% Jbased on Ave 3 Day Rally of 30087 27281 Std/f 176.90
Pogsible LOVI for Sell Short Day 855700 3595.52 8643.40] 52%: 54% Qhaszed on Ave of Sell Day Violation on 55 days of 11000 11048 Stdf  54.70
Tue,Jul21  wilksa  SellShort  day. YII therefore haz a 45%  chance of making a high above 8810.00 and up to 8900.55 bazed on Ave Penetration of SO
therefore has a 86%  chance of making a high above 861100 and upto 891187  baszed on Ave 3 Day Raly
therefore has a 5%  chance of making a Low below 8667.00 and downto 8557.00 based on Ave of Sell Day Violation on 55 dayz
The 24 hour High haz a h9% chance of being made 1=t




Tuesday July 21", 2009

Today was a SS day. The 1% half of the day acted as a SS day should but the reversal rally was not
expected.

Tomorrow is a Buy day. Having closed near the highs of the day, we may go higher before the decline
starts.

TTT Data for trading US Index Futures on:

IWednesday, July 22, 2009

24H Day JCurrent  High Low Last odds of Decline > 10 %
The SellShort Day HIGH w Only ES 956.25 939.50 953.75 odds of Decline > 20 65%
The SellShort Day LOW waz §5PX 956.53 043.22 954,58 odds of Decline= 0 " 0%
ES Day 954.50 939.50 953.75 Ave Range on " BD 3119

Possible HIGH for Buy Day 45%  45% Qbased on Ave Penetration of S50 of 13.81 1374 StdD .24
Possikle LOW for Buy Day 928.28] 100% 94% Jbased on Ave Decline of 32.34 3043 stad 2005
Possible LOVW for Buy Day 925.00 924,96 928.75) 56% 56% Qbased on Ave 335 Day Violation on BD of 14.50 1454  stdf 857
Wed, Jul 22 wilkea Buy day. ES therefore has a 45%  chance of making a high above 956.25 and upto 970.06 based on Ave Penetration of S0

therefore haz a 100% chance of making a Low below 956.25 anddownto 923.91 bazed on Ave Decline

therefore has a B6% chance of making a Low below 93950 anddowntoc 92500 based on Ave 5SS Day Violation on BD
The 24 hour Low haz a % chance of being mads 1st
Wed, Jul 22 wilkea Buy day. ES Day thereforehaza 45%  chance of making a high above 954.50 and up to 968.24 ba=ed on Ave Penetration of S5O

therefore has a 94%  chance of making a Low below 954.50 anddowntoc 92437 based on Ave Decline

therefore haz a B6% chance of making a Low below 939.50 anddowntc 92496 bazed en Ave 55 Day Violation on BD

chance of being made st

The 24 hour Low haz a 50% chance of being mads Last

TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline >10 " 80%
The SellShort Day HIGH wasz 525.00 1st 528.25 Only TF 529.90 516.00 525.20 odds of Decline>15 " 63%
The SellShort Day LOW was 516.00 518.59 SRUT 529.25 518.59 52522 odds of Decline= 0 1%
TF Day 529.00 516.00 525.20 Ave Range on T BD 20.73
Possible HIGH for Buy Day 539.38 537.92 538.38)] 43% 44% |based on Ave Penetration of 55D of 9.4 892 StdD 402
Possible LOW for Buy Day 50831 509.03 511.47)] 99% 98% Jbased on Ave Decline of 21.59 1997 staf 1275
Possible LOV for Buy Day 507.26 506.98 510.13)] 56% 55% Jbased on Ave §5 Day Violation on BD of &.74 9.02 st 507
Wed, Jul 22 wilkea Buy day. TF therefore haz a 43%  chance of making a high above 529.90 and upto 539.38 ba=ed on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 520.90 anddownto B08.31 based on Ave Decline
therefore haz a h6% chance of making a Low below 516.00 anddownto 507.26 bazed en Ave 5S Day Violation on BD
The 24 hour Low hag a % chance of being mads 1st
Wed, Jul 22 wilkea Buy day. TF Day therefore haz a 44%  chance of making a high above 529.00 and upto B37.92 based on Ave Penetration of SS0
therefore haz a 98%  chance of making a Low below 529.00 anddowntc 509.03 based on Ave Decline
therefore has a B8%  chance of making a Low below B16.00 anddowntoc 50698 based on Ave 5SS Day Violation on BD
chance of being made  1st
NG 24k NG Day SHDX 24H  Day fCurrent  High Lowy Last odds of Decline = 20 86%
The SellShort Day HIGH waz 1555.00 Last 353. Only Na 1555.00 1528.25 155475 odds of Decling » 25 76%
The SellShort Day LOW wasz 1528.25 1530.80 SNDX 155301 1530.80 155301 odds of Decline= 0 1%
NG Day 155500 1528.25  1554.75 Ave Range on " BD 47.23
Possible HIGH for Buy Day 1571.99 1572.62 1570562 49%: 45% Jbased on Ave Penetration of 55D of 16,99 17.62 StdD 84T
Possible LOW for Buy Day 150516 1509.74 1510.15] 9% 97% Jbased on Ave Decline of 4984 4526 Stdd 2867
Possible LOW for Buy Day 1508.11 1506.47 1509.09) 53% 50%: Jbased on Ave 55 Day Violation on BD of 20.14 2478 st 10.79
Wed, Jul 22 wilkea Buy day. NQ therefore has a 49%  chance of making a high above 1555.00 and up to 1571.99 based on Ave Penetration of S50
therefore haz a 99%  chance of making a Low below 155500 and downto 150516 based on Ave Decling
therefore has a B3%  chance of making a Low below 1528.256 and downto 41508.11 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Vied, Jul 22 wilkea Buy day. NQ Day thereforehaza 45%  chance of making a high above 1555.00 and up to 1572.62 based on Ave Penetration of S50
therefore haz a 97% chance of making a Low below 1555.00 and downto 41509.74 based on Ave Decline
therefore haz a B0%  chance of making a Low below 1528.25 and downtoc 150647 bazed on Ave SS Day Vielation on BD
The Day 2e2= Low has B7% chance of being made  Last
YM 24h ¥ day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 83%
The SellShort Day HIGH was 8590.00| Last 85590.00| Last 292713 Only Y1 3890.00 476200 3586.00 odds of Decline > 150~ 69%
The SellShort Day LOW waz 8762.00 8762.00 BE11.27 SINDU 892713 3811.27 3915.94 odds of Decline= 0 " 0%
Y1 Day  8330.00 8762.00 3886.00 Ave Range on " BD |265.12
Possible HIGH for Buy Day 8997.95 9002.69 9040.01) 45% 47% Qbased on Ave Penetration of 550 of 107.95 11269 StdD  48.51
Possible LOW for Buy Day 861049 8630.33 867819 100% 95% Jbased on Ave Decline of 27951 26967 Stad 17327
Possible LOVW for Buy Day 8632.99 8635.66 868280 53% 558% Qbased on Ave 35 Day Violation on BD of 129.01 12634 St 7445
Vied, Jul 22 wilkea Buy day. YN therefore haz a 45%  chance of making a high above 8890.00 and up to 8997.95 based on Ave Penetration of 350
therefore haz a 100% chance of making a Low below 8890.00 and downto 8610.49 based on Ave Decline
therefore haz a B3%  chance of making a Low below 876200 anddownto 863299 bazed on Ave SS Day Violation on BD




Wednesday July 22" | 2009
Today was a Buy day. Markets only produced a small decline be rallying.
Tomorrow is a Sell day. So far we have been in a tight trading range; we should normally get a rally,

TTT Data for trading

US Index Futures on:

Thursda Jul

23,2009

24H  Day JCurrent  High Low Last odds of Rally =10 38%
The Buy Day HIGH was ES 956,75 943.50 95000 odds of Rally = 20 T
The Buy Day LOW waz SSPX 959.83 947.75 954,07 odds of Rally= 0 0%
ES Day 956.75 944.50 950,00 Ave Range on S0 3437
Poszsible HIGH for Sell Day 973.05] 55% 50% Jbased on Ave Penetration of BD of 1164 1319 StdD  6.49
Posgsible HIGH for Sell Day 974.071100% 92% Qbased on Ave Rally of 346 2864 Stdl 18.47
Possible LOVW for Sell Da 930.32] 53% 53% fhased on Ave Buy Day Violation on S0 of 1690  17.30 Stdf 8.7

Thu, Jul 23 wilbea Sell day. ES therefore has a E5%  chance of making a high above 956.75 andup to 968.39  bazed on Ave Penetration of BD

therefore haz a 100%  chance of making a high above 943.50 andupto 974.65  bazed on Ave Raly

therefore has a B3%  chance of making a Low below 94350 anddownte 926,60 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made  1st
Thu, Jul 23 wilbea Sell day. E5 Day thereforehasa 50%  chance of making a high above 956.75 and up to 969.94 baszed on Ave Penetration of BD

therefore haz a 92%  chance of making a high above 944,50 andupte 97314 bazed on Ave Rally

therefore has a §3%  chance of making a Low below 944,50 anddownte 926.70 bazed on Ave Buy Day Vielation on 50
The Da High has B3% chance of being made st

TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 83%
The Buy Day HIGH was 330.50 330.50 23 TF 530.50 519.40 524,90 odds of Rally =15 " g%
The Buy Day LOW waz 519.40 1st 51930 1st 2242 SRUT 531.1 522.43 525.70 odds of Rally= 0 0%
TF Day 530.50 519.80 524.50 Ave Range on " 5D 22,75

Poszsible HIGH for Sell Day 539.03 £39.94 540.38] 50°% 49% Jbased on Ave Penetration of BD of 8.53 9.44  StdD 426
Possible HIGH for Sell Day 540,54 539.79 539.88] 100% 95% Jbased on Ave Rally of 2144 1999 st 1241
Possible LOVW for Sell Da 508,67 508,70 512.06] 53% 53% fhased on Ave Buy Day Violation on S0 of 1073 1140 Stdf 542

Thu, Jul 23 wilkea Sell day. TF therefore has a B0%  chance of making a high above 53050 andupto h39.03 baszed on Ave Penetration of BD

therefore haz a 100%  chance of making a high above 940 andupto R40.54  bazed on Ave Raly

therefore has a B3%  chance of making a Low below B19.40 anddownte 508,67 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 63% chance of being made  1st
Thu, Jul 23 wilbea Sell day. TF Day thereforehaza 49%  chance of making a high above 53050 andupte 53994  bazed on Ave Penetration of BD

therefore haz a 95%  chance of making a high above 51980 andupte 53979  bazed on Ave Rally

therefore has a §3%  chance of making a Low below 519.80 anddownte 508.70 bazed on Ave Buy Day Vielation on 50
The Day 2ess High has h5% chance of being made st

NG 24h HQ Day 24H  Day JCurrent  High Low Last odds of Rally = 20 82%
The Buy Day HIGH was 1571.23 571.28 na 1571.25 154475  1558.00 odds of Rally > 25 Y 75%
The Buy Day LOW waz 154475 1st 152225 1st SHDX ~ 1572.48 155116 1565.00 odds of Rally= 0 0%
NGO Day 157125 1548.25  1556.00 Ave Rangeon | S0 52,38

Poszsible HIGH for Sell Day 1590.75 1591.64 1593.08] 53% 52% Jbased on Ave Penetration of BD of 19.50 20,39 StdD 9.86
Possible HIGH for Sell Day 1592.21 1591.23 1591.83] 100% 95% Jhased on Ave Rally of 4746 4298 stdf 26.26
Possible LOW for Sell Da 1518.83 1521.24 51% 51% fhased on Ave Buy Day Violation on 50 of 2592 2701 stad 12,95

Thu, Jul 23 wilkea Sell day. HQ therefore has a §3%  chance of making a high above 1571.25 and up to 1590.75 based on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 1544.75 and up to 1592.21  bazed on Ave Raly
therefore has a B1%  chance of making a Low below 164475 and downte 1518.83 based on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being made  Last
Thu, Jul 23 wilbea Sell day. NG Day thereforehaza 5%  chance of making a high above 1571.25 and up to 1591.64 based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 1548.25 and up to 1591.25  bazed on Ave Raly
therefore has a 8%  chance of making a Low below 1548.25 anddownte 1521.24 bazed on Ave Buy Day Vielation on 50

Possible LOW for Sell Da G677.20 G671.56

The Da High has B3% chance of being made  Last
Y 24h Y1 day SINDU | 24H Day Current  High Low Last odds of Rally =100 85%
The Buy Day HIGH was 8907.00 8907.00 45 Y §907.00  8810.00  8834.00 odds of Rally =150 " 66%
The Buy Day LOWY was 8210.00 1st 8216.00 Last SINDU 3949.80 386032 B8881.26 odds of Rally =0 0%
Y1 Day  8807.00 881600  B834.00 Ave Rangeon | 5D 29560
Posgsible HIGH for Sell Day 901257 902212 9065.33] 53% 49% Qbased on Ave Penetration of BD of 10657 11542 StdD 58.08
Possible HIGH for Sell Day 9076.41 9060.82 9095.56] 100% 94% Jbased on Ave Rally of 26641 24482 St 15862

8712.65] 56%

Thu, Jul 23 wilkea Sell day. Yl therefore has a §3%  chance of making a high above 4907.00 and up o 901257 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 8810.00 andupto 9076.41 bazed on Ave Raly
therefore has a B6%  chance of making a Low below 8810.00 and downte 8677.20 bazed on Ave Buy Day Violation on 5D
The 24 hour High haz a 52% chance of being made  1st

5% Bhased on Ave Buy Day Violation on 50

of 132.80 14444 Stdd 7119




Thursday July 23" , 2009

Today was a Sell day. We did get the expected rally. We also had TVGR set in and help propel this rally to
higher than expected levels.

Tomorrow will be a SS day. It is a summer Friday so it may be just a slow drifting day.
TTT Data for trading US Index Futures on:  |Friday, July 24, 2009

2d4H Day JCurrent  High Lowr Last odds of 30 Rally>10 " 87%

The Sell Day HIGH was Only ES 476,50 948,75 969.25 odds of 30Rally>20 " 59%
The Sell Day LOW was 35PX 979,42 953.27 976,29 odds of 30Rally < 0 14%
The Buy Day LOWW was ES Day 976.50 950.75 969.25 Ave Range on 850 30,37
Possible HIGH for Sell Short Day 45% 47% | based on Ave Penetration of 5D of 10.7M 1098 StdD  6.02
Possible HIGH for Sell Short Day 979.14) 86% 83% [based on Ave 3 Day Rally of 35.60 3201 std 2058
Possible LOV for Sell Short Day 53% Jbased on Ave of Sell Day Violation on 55 days of 12.21 13.39  stf  6.26
Fri,Jul24  wilzea SellShort  day. ES therefore haz a 48% chance of making a high above 976.50 and upto 987.21 based on Ave Pengtration of SO

therefore haz a 86%  chance of making a high above 943.50 and upto 979.10 ba=ed on Ave 3 Day Rally

therefore has a h4%  chance of making a Low below 943.75 anddownto 93654 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High haz a % chance of being made 1st
Fri,Jul24 wilbea SellShort day. ESDay therefore haza 47%  chance of making a high above 976.50 and up to 98748 ba=ed on Ave Pengtration of S0

therefore has a 83%  chance of making a high above 944,50 and upto 976.61 based on Ave 3 Day Raly

therefore has a B3%  chance of making a Low below 950.75 anddownto 93736 baszed on Ave of Sell Day Violation on S5 days
The Day 2ez= High haz 5% chance of being made  1st

24H Day JCurrent  High Lowr Last odds of 30 Rally>§ 91%

The Sell Day HIGH was Only TF 546,70 524,50 541,40 odds of 30Rally>10 " 78%
The Sell Day LOW was SRUT 547.42 52811 545,85 odds of 30Rally < 0 “12%
The Buy Day LOVY was TF Day 546.70 526.00 541.40 Ave Range on 550 120,36
Possible HIGH for Sell Short Day 47% 44% | based on Ave Penetration of 5D of 7.46 7.80 Std/D  3.89
Possible HIGH for Sell Short Day 88% 86% |hased on Ave 3 Day Rally of 23.42 .71 stdf 1352
Possible LOV for Sell Short Day 50%  50% Jhased on Ave of Sell Day Violation on 5§ days of 845 874  stad 400
Fri,Jul24  wilkea SellShort day TF therefore haz a 47%  chance of making a high above 546.70 and upto 55416 bazed on Ave Penstration of SO

therefore haz a 88% chance of making a high above 519.40 and upto 542.82 bazed on Ave 3 Day Raly

therefore has a h0% chance of making a Low below 52450 anddownto B516.06 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a % chance of being made 1st
Fri,Jul24  wilbea SellShort day. TF Day therefore haza 44%  chance of making a high above 546.70 and upto 554.50 based on Ave Pengtration of SO

therefore haz a 86%  chance of making a high above 519.80 and upto 54151 based on Ave 3 Day Rally

therefore has a B0% chance of making a Low below 526.00 anddownto 517.26 bazed on Ave of Sell Day Violation on S5 days
The Day =ez= High has 5d% chance of being made  1st

HQ 24h HQ Day 24H  Day JCurrent  High Lowy Last odds of 30 Rally>10 " 94%

The Sell Day HIGH was 1803.7% Last 1802.7% Last Only i1+ 1603.75  1555.00 1584.75 odds of 30Rally>30 " 76%
The Sell Day LOW was 1558.00 SHDX  1605.09 1561.54  1601.52 odds of 30 Rally < 0 " 14%
The Buy Day LOW was 154828 NG Day 160375  1558.00 1584.75 Ave Rangeon | 580 48,59
Possible HIGH for Sell Short Day 1622.02 1622.34 1623.52] 50% 47% |based on Ave Penetration of 50 of 18.27 18,59 Std/ll  9.82
Possible HIGH for Sell Short Day 1600.57 1598.99 1600.15] 86% 84% Jbased on Ave 3 Day Rally of 5582 6074 Stdd  30.26
Possible LOV for Sell Short Day 1534.49 1537.94 1543.06) 52%: 52% Jbased on Ave of Sell Day Violation on 55 days of 20.51 2.08 stdd  9.33
Fri,Jul24  wilkea SellShort day MO therefore haz a B0%  chance of making a high above 1603.75 and up to 1622.02 ba=zed on Ave Penetration of SD

therefore has a 86%  chance of making a high above 1544.75 and up to 1600.57 ba=zsd on Ave 3 Day Rally

therefore has a b2%  chance of making a Low below 1555.00 and downto 1534.49 baszed on Ave of Sell Day Violation on S5 days
The 24 hour High haz a % chance of being made 1st
Fri,Jul24  wilkea SellShort day MNQ Day therefore haza 47%  chance of making a high above 1603.75 and up to 1622.34 ba=zed on Ave Penetration of SD

therefore has a 84%  chance of making a high above 1548.25 and up to 1598.99 ba=zed on Ave 3 Day Rally

therefore has a h2%  chance of making a Low below 1559.00 and downto 1537.94 bazed on Ave of Sell Day Violation on S5 days
The Day =ezs High has 51% chance of being made  1st

YN 24h YM day SINDU 24H Day JCurrent  High Lowy Last odds of 30 Rally>78 " 92%

The Sell Day HIGH was §035.00 Last 5035.00 Last 8 2 Only] YM 9055.00 G828.00 §993.00 odds of 30 Rally = 100 " 33%
The Sell Day LOW was 8828.00 8837.00 B865.44 SINDU ~ 9096.72 0866.44  9069.29 odds of 30 Rally < 0 “14%
The Buy Day LOWVY was 8810.00 £816.00 8860.32 Y11 Day 805500 G837.00 §993.00 Ave Rangeon | 580 263,24
Possible HIGH for Sell Short Day 9145.38 9144.89 9190.59] 46% 46% Jbased on Ave Penetration of 5D of 90.38 89.69 StdiD 49.66
Possible HIGH for Sell Short Day 9110.68 9088.76 9132.00)] 86% 84% Jbased on Ave 3 Day Rally of 30068 27276 Stad 177.14
Possible LOV for Sell Short Day 8718.00 8726.52 8763.94) 52%:  53% Qbased on Ave of Sell Day Violation on 55 days of 11000 11045 Stod 54,70
Fri,Jul24  wilbea SellShort  day. YN therefore has a 46%  chance of making a high above 9055.00 and up to 9145.38 ba=zed on Ave Penetration of 5D

therefore has a 86%  chance of making a high above 8810.00 and up to 9110.68 based on Ave 3 Day Rally

therefore has a 52%  chance of making a Low below 8828.00 and downto 8718.00 based on Ave of Sell Day Violation on S5 days

The 24 hour High haz a Y chance of being made 1st




Friday July 24™ , 2009
Today was a SS day. We had done a nice ABC down during the overnight session, prompting for a slow up
drifting summer Friday.

Monday is a Buy day. Having made higher highs at the close, we may have completed that wave 5 of wave
1A and Monday’s expected decline could be the start of wave 2B.
TTT Data for trading US Index Futures on: __ |Monday, July 27, 2009

24H  Day Current  High Low Last odds of Decline »10 " 88%
The SellShort Day HIGH was Only ES 979.00 962.50 479.00 odds of Decline > 20 " 64%
The SelShort Day LOW was S5PX 979.79 965.95 979.26 odds of Decline= 0 0%
ES Day 979.00 962.50 979.00 Ave Range on " BD 3105
Possible HIGH for Buy Day 46% 46% Jbased on Ave Penetration of 550 of 13.59 1356 StdD 624
Possible LOW for Buy Day 100% 94% Jbased on Ave Decline of 32.20 2097 stdd 2005
Possible LOW for Buy Day 56% 56% Jbased on Ave 5§ Day Violation on BD of 14.50 1454 5tdf 857
KMon, Jul 27 wilbea Buy day. ES therefore haz a 46%  chance of making a high above 979.00 and upte 99259 based on Ave Penetration of S50
therefore haz a 100% chance of making a Low below 979.00 anddowntio 04680 based on Ave Decline
therefore haz a B6%  chance of making a Low below 962,50 anddownto 948.00 based on Ave S5 Day Violation on BD
The 24 hour Low has a % chance of being made: Last
Mon, Jul 27 wilbea Buy day. ES Day therefore haza 46%  chance of making a high above 979.00 and upte 992,55 based on Ave Penetration of S50
therefore haz a 94% chance of making a Low below 979.00 and downto 94903 baged on Ave Decline
therefore haz a B6%  chance of making a Low below 96250 anddewnto 947.96 based on Ave S5 Day Viclation en BD
chance of being made  Last
TF 24h TF Day §Rut 24H  Day JCurrent  High Low Last odds of Decline =10 " 80%
The SellShort Day HIGH was 548.50 Last S48.50| Last S48.45 Only TF 545.50 537.40 545.00 odds of Decline >16 " 62%
The SelShort Day LOW was 53740 53810 53550 SRUT R43.46 £39.90 R4B.46 odds of Decline= 0 " 1%
TF Day 548,50 53810 545,00 Ave Range on " BD 20.56
Possible HIGH for Buy Day 557.82 557.29 B57.47] 43% 45% |based on Ave Penetration of 550 of 9.32 879 Stdil 402
Possible LOW for Buy Day 526.99 528.61 530.77] 99% 98% | based on Ave Decline of 21.51 19,89 stdf 1274
Possible LOW for Buy Day 528.66 529.08 531.44] 56% 54% Jhased on Ave 55 Day Violation on BD of 874 9.02  stdld 507
Mon, Jul 27 wilbea Buy day. TF therefore haz a 43%  chance of making a high above 548,50 and upte B57.82 based on Ave Penetration of S50
therefore haz a 99% chance of making a Low below 54550 anddownio 52699 bazed on Ave Decline
therefore haz a B6%  chance of making a Low below 53740 anddownto 528,66 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made: Last
Mon, Jul 27 wilbea Buy day. TF Day therefore haza 45%  chance of making a high above 545.50 and upte B57.29 based on Ave Penetration of S50
therefore haz a 98%  chance of making a Low below 545850 anddownto 52861 based on Ave Decline
therefore haz a B4% chance of making a Low below 53810 anddownto 529.08 based on Ave S5 Day Violation en BD
chance of being made  Last
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline =20 " 85%
The SelShort Day HIGH was 1800.25 Last 1600.25 Last 1600.03 Only [{[¥] 1600.25 1572.00 1598.75 odds of Decline>25 " 75%
The SelShort Day LOW was 1572.00 1574.75 1878.51 SNDXK  1600.03 1576.51 1599.06 odds of Decling= 0 “1%
HQ Day  1600.25 157476  1598.75 Ave Range on | BO 47,08
Possible HIGH for Buy Day 1617.23 1617.85 1617.57] 49% 46% | hased on Ave Penetration of S50 of 1698 17.60 Stdl  8.20
Possible LOW for Buy Day 1550.71 1555.28 1557.48] 99% 97% |based on Ave Decline of 4954 4497 stdf  28.66
Possible LOW for Buy Day 1551.86 155297 1554.80] 52% 49% Jhased on Ave 85 Day Violation on BD of 2014 .78 stdd 10.79
Mon, Jul 27 wilbe a Buy day. NQ therefore haz a 49%  chance of making a high above 1600.25 and up to 1617.23 bazed on Ave Penetration of 53D
therefore haz a 99% chance of making a Low below 1600.25 anddownte 1560.71 based on Ave Decline
therefore haz a 52%  chance of making a Low below 1572.00 and downte 156186 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made: Last
Mon, Jul 27 wilbe a Buy day. NQ Day therefore hasa 46%  chance of making a high above 1600.25 and up te 1617.85 bazed on Ave Penetration of S30
therefore haz a 97%  chance of making a Low below 1600.25 and downte 1565.28 based on Ave Decline
therefore haz a 49%  chance of making a Low below 1674.75 anddownte 156297 based on Ave S5 Day Violation on BD
The Day gegs Low has B7% chance of being made  Last
¥ 24h ¥ day ginpu 24H Day JCurrent  High Low Last odds of Decline =100 " 83%
The SelShort Day HIGH was 5085.00 Last 5085.00| Last %100.88 Onlyg YM 9065.00 3947.00 9062.00 odds of Decline > 150 ¥ 63%
The SelShort Day LOW was .00 .00 500739 SINDU  9100.83 9007.39 9093.24 odds of Decline= 0 0%
Y1 Day  9065.00 3961.00 9062.00 Ave Range on | BD 26367
Possible HIGH for Buy Day 9171.46 MTEAT 9212.23] 46% 47% |based on Ave Penetration of 530 of 10646 11147 StdD  48.60
Possible LOW for Buy Day 8786.98 3806.80 8853.301100% 95% Jbased on Ave Decline of 278.02 25820 St 173.23
Possible LOW for Buy Day 8817.99 883466 8878.92] 53% 54% Jbhased on Ave 85 Day Violation on BD of 129.01 12634 Stdf 7445
Mon, Jul 27 wilbea Buy day. Y1 therefore haz a 46%  chance of making a high above 9065.00 and up to 9171.46 bazed on Ave Penetration of SSD
therefore haz a 100% chance of making a Low below 9065.00 and downtoc 8786.98 based on AveDecline
therefore haz a B3%  chance of making a Low below 8947.00 and downte B8817.99 based on Ave S5 Day Violation on BD

The 24 hour Low has a % chance of being made: Last




Monday July 27", 2009

Today was a Buy day. The decline was modest.
Tomorrow is a Sell day. The rally that started late day should continue tomorrow
TTT Data for trading US Index Futures on:  |Tuesday, July 28, 2009

24H  Day JCurrent  High Lowr Last odds of Rally =10 88%
The Buy Day HIGH was Only ES 954,00 969.00 979.75 odds of Rally > 20 hT
The Buy Day LOW waz S5PX 952,49 972,29 952,18 odds of Rally= 0 0%
ES Day 980,00 969.00 979,75 Ave Range on S0 3432
Possible HIGH for Sell Day 995.75 B5% 51% |based on Ave Penetration of BD of 1175 1329 StdD 6.54
Possible HIGH for Sell Day 100047 947.67 100% 93% Jhased on Ave Rally of MA7 2867 St 13.49
Possible LOV for Sell Day 952.10 951.20 §3% 52% Jbased on Ave Buy Day Violation on S0 of 16.90 17.80  stad 876
Tue, Jul 28 wilbea Sell day. ES therefore has a B5%  chance of making a high above 984.00 and upto 995,756 baszed on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 969.00 and upto 100047  Gaszed on Ave Rally
therefore has a h3%  chance of making a Low below 969.00 anddownto 95210 bazed on Ave Buy Day Violation on S0
The 24 hour Hiﬁh has a 5h% chance of heinﬁ mads  1st
Tue, Jul 28 wilkea Sell day. E5Day therefore haza F%  chance of making a high above 950.00 and upte 993.29  based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 969.00 and up to 997.67 baszed on Ave Rally
therefore haz a 5%  chance of making a Low below 969.00 anddowntc 95120 bazed on Ave Buy Day Violation on 50
The Day =& High haz 5% chance of being made  1st
TF 24h Current  High Low Last odds of Rally = 10 84%
The Buy Day HIGH waz 552.20 TF 552.20 542,60 549,60 odds of Rally =15 L
The Buy Day LOW was S4280 Last SRUT 550,90 544,90 550,88 odds of Rally= 0 0%
TF Day 550.70 542,60 549,60 Ave Range on TUSD 22,74
Possible HIGH for Sell Day 560.54 560,24 B60.08] 51% 49% |based on Ave Penetration of BD of S.64 954  StdiD 432
Posszible HIGH for Sell Day 86378 562,64 562.400100% 95% Jhased on Ave Rally of 2448 2004 Stdf 1245
Possible LOW for Sell Day 531.87 531.50 534.53) 53% 52% Jbased on Ave Buy Day Violation on 5D of 10.73 1140 Std/f  5.42
Tue, Jul 28 wilbza Sell day. TF therefore haz a 51%  chance of making a high above 562.20 and up to 560.84 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 54260 andupto 563.78  bazed on Ave Rally
therefore haz a h3%  chance of making a Low below 4260 anddownto 53187 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being made  Last
Tue, Jul 28 wilkea Sell day. TF Day thereforzhaza 49%  chance of making a high above B50.70 and up to E60.24  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above R4260 andupto RG2.64 bazed on Ave Raly
therefore has a B2%  chance of making a Low below B42.60 anddownte 53150 based on Ave Buy Day Violation on SD
The Day sess High haz B&% chance of being made  Last
h TR P T S S ST e |
NG 24h HQ Day SNDX § 24H Day JCurrent  High Loy Last odds of Rally > 20 82%
The Buy Day HIGH waz 1605.00 1501.00 1502.28 Only na 1609.00 1578.50  1598.50 odds of Rally > 25 7
The Buy Day LOW waz S72.50 Last 1572.50 Last 1580.52 SHDX ~ 1602.28 158052  1599.31 odds of Rally= 0 0%
NG Day  1601.00 1578.50  1598.50 Ave Rangeon | S0 5236
Possible HIGH for Sell Day 1628.69 1621.56 1623.05] 53% 52% |bhased on Ave Penetration of BD of 1969 2056 StdD  9.94
Posszible HIGH for Sell Day 1626.05 1621.58 1621.29]1100% 96% Jbased on Ave Rally of 47.55 4308 st 26.34
Posgsible LOW for Sell Day 1562.58 1561.49 1564.72] 51% 51% Jhased on Ave Buy Day Violation on 5D of 2692 2701 Stdd 1295
Tue, Jul 28 wilkea Sell day. NQ therefore hasz a B3%  chance of making a high above 1609.00 and upto 1628.69 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1578.50 and upto 1626.05 based on Ave Rally
therefore has a Bi%  chance of making a Low below 1578.60 and downto 156258 based on Ave Buy Day Violation on SO
The 24 hour High haz a 57% chance of being made  Last
Tue, Jul 28 wilkea Sell day. NG Day thereforehaza 8%  chance of making a high above 1601.00 and up to 162156 based on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 157850 and upto 162158 baszed on Ave Rally
therefore haz a F%  chance of making a Low below 157850 and downto 155149 based on Ave Buy Day Violation on 50
The Day sess High has 46% chance of being made st
Y11 24h Y day SINDU § 24H Day JCurrent  High Low Last odds of Rally =100 85%
The Buy Day HIGH waz 9114.00 8083.00 9123.40 Onlyg YM 9114.00 §990.00  9071.00 odds of Rally > 150 66%
The Buy Day LOW waz 8950.00 Last 8930.00 Last 802452 SINDU~ 9123.40 903452 91081 odds of Rally= 0 0%
Y1 Day  8083.00 3990.00  9071.00 Ave Rangeon S0 295,09
Possible HIGH for Sell Day 922017 9193.62 9239.44] 53% 49% Jbased on Ave Penetration of BD of 10647 11562 StdD 58.39
Possible HIGH for Sell Day 9256.25 9234.77 9269.77|100% 94% [kased on Ave Rally of 266.25 24477 Std/f 15877
Possible LOV for Sell Day 8857.20 3545.56 3586.85] 56% 54% Jbased on Ave Buy Day Violation on 5D of 13280 14444 St 7149
Tue, Jul 28 wilbea Sell day. ¥M therefore has a B3%  chance of making a high above 911400 and up to 922017 based on Ave Penetration of BD
therefore hasz a 100%  chance of making a high above 399000 and upto 925625 based on Ave Rally
therefore has a B&%  chance of making a Low below 8990.00 and downto 8857.20 based onAve Buy Day Violation on S0
The 24 hour High haz a % chance of being made 1=t




Tuesday July 28", 2009

Today was a sell day. Yesterday we had a small decline followed by today’s small rally.
Tomorrow is SS day. Something has to happen soon.

TTT Data for trading US Index Futures on:

|Wednesday, Jul

29, 2009

24H  Day JCurrent  High Lowr Last odds of 30 Rally>10 " &7%
The Sell Day HIGH was Only E5 981,50 966.00 975,50 odds of 3D Rally>20 “70%
The Sell Day LOW was S5PX 982,35 969.35 979.62 odds of 3D Rally < 0 “14%
The Buy Day LOW was 559, ES Day 979,25 966.00 975,50 Ave Range on " 550 30,27
Possible HIGH for Sell Short Day 092,08 990,10 093.33] 49% 47% |based on Ave Penetration of 50 of 10,53 10,85 StdD  6.02
Posszible HIGH for Sell Short Day 1004.60 1001.03 1003.68] 86% 84% |based on Ave 3 Day Rally of 3560 3203 Stad 2062
Possible LOW for Sell Short Day 953.79 952.61 957.05] 54% 52%: Jbased on Ave of Sell Day Violation on 35 days of 121 13.39 stdf  6.26
Wed, Jul 29 wilkza  SellShort  dav. ES therefore haz a 49%  chance of making a high above 98150 and upto 99208 bazed on Ave Penetration of SO
therefore has a 36%  chance of making a high above 969.00 andupto 100460 baszed en Ave 3 Day Raly
therefore haz a Rd%  chance of making a Low below 966.00 and downto 95379 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 49% chance of being made  1st
Wed, Jul 29 wiltea  SellShort  day. ES Day thersfore haza 4%  chance of making a high above 979.25 andupto 990.10  based on Ave Penetration of 50
therefore haz a &4%  chance of making a high above 969.00 and upte 1001.03  bazed on Ave 3 Day Raly
therefore haz a E2%  chance of making a Low below 966.00 anddownto 95261 bazed on Ave of Sell Day Violation on 35 days
chance of being made  1st
TF 2 TF Day 24H  Day JCurrent  High Loy Last odds of 30 Rally>5 M5
The Sell Day HIGH was 35170 1st Only TF 551,70 541,90 549.40 odds of 3D Rally>10 " 78%
The Sell Day LOW was S41.80 SRUT 551,95 B44.18 551,95 odds of 30 Rally < 0 “12%
The Buy Day LOW was £42 60 . TF Day 551,70 544,90 540.40) Ave Range on " 550 20,29
Possible HIGH for Sell Short Day E50.40 ER0.12] 47% 44% Jbased on Ave Penetration of 50 of 737 770 StdD  3.89
Possible HIGH for Sell Short Day 864,38 B66.41] 858% &7% |based on Ave 3 Day Rally of 2347 278 st 1367
Possible LOW for Sell Short Day B33.16 535.75] B0% 49% Jbased on Ave of Sell Day Violation on 35 days of 845 874 stad 400
Wed, Jul29 wiltea  SellShort  day. TF therefore haz a 4  chance of making a high above 551,70 and up to 55907  based on Ave Penetration of 5D
therefore has a 38%  chance of making a high above 542,60 andupto 566,07  bazed on Ave 3 Day Raly
therefore haz a R0%  chance of making a Low below 4190 anddownto 53345 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 49% chance of being made  1st
Wed, Jul 29 wiltea  SellShort  day. TF Day thersfore haza 44%  chance of making a high above 551,70 and up to 55940  based on Ave Penetration of 50
therefore haz a &  chance of making a high above B4260 andupto B64.38 bazed on Ave 3 Day Rally
therefore haz a 49%  chance of making a Low below 54190 anddownto 53316 bazed on Ave of Sell Day Violation on 35 days
chance of being made  Last
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Loy Last odds of 30 Rally>10 " 94%
The Sell Day HIGH was 18028.00 Last 18028.00 Last 160917 Only {]e} 1608.00 1568150 160250 odds of 3D Rally>30 “77%
The Sell Day LOW was 581.50 1581.50 1583.27 SHDX 160917 1583.27 160547 odds of 30 Rally < 0 “14%
The Buy Day LOW waz 578.50 578.50 1580.52 NG Day  1608.00 158150 160250 Ave Range on | S50 48,54
Possible HIGH for Sell Short Day 1626.27 1626.59 1627.60] 49% 47% Jbased on Ave Penetration of 50 of 18.27 1859 StdD  9.82
Possible HIGH for Sell Short Day 1634.32 1629.25 1629.51] 86% 84% |based on Ave 3 Day Rally of 5682 6075 Stad 3032
Pogsible LOW for Sell Short Day 1560.99 1560.44 1564.79] 51%:  51% Jbased on Ave of Sell Day Violation on 55 days of 20.51 .06 stad 938
Wed, Jul29 wiltea  SellShort  day. NO therefore haz a 49%  chance of making a high above 1608.00 and upto 162627 based on Ave Penetration of 50
therefore hag a 86%  chance of making a high above 1578.60 and up to 1634.32 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 1581.50 and downto 1560.99 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a % chance of being made  1st
Wed, Jul29 wilkea  SellShort  day. NQDay thersfore haza 4™  chance of making a high above 1603.00 and upto 162659 bazed on Ave Penetration of S0
therefore haz a &4%  chance of making a high above 1578.50 and upto 1629.25 bazed en Ave 3 Day Raly
therefore haz a F4%  chance of making a Low below 1581.50 and downto 156044 based on Ave of Sell Day Violation on 55 days
The Day 2e22 High haz B1% chance of being made  1st
YN day SINDU § 24H Day fCurrent  High Loy Last odds of 3D Rally>75 " 92%
The Sell Day HIGH waz 5083.00 1st 5083.00 1st L5 Only] YN 9088.00 8962.00  9045.00 odds of 3D Rally > 100 * 84%
The Sell Day LOW was 8952.00 8952.00 SINDU 912491 900747 909672 odds of 30 Rally < 0 “13%
The Buy Day LOW was 8950.00 8550.00 q034.52 YN Day 808300 §962.00  9045.00 Ave Range on | 550 262,16
Possible HIGH for Sell Short Day 977,08 MT1.40 9217.61] 46% 46% Jbased on Ave Penetration of 50 of 89.08 88.40 StdD 49.66
Possible HIGH for Sell Short Day 9290.23 926255 9305.93) 87% 84% ]based on Ave 3 Day Rally of 30028 27255 Stdd 1773
Pogsible LOW for Sell Short Day 385200 3851.52 8904.97] 51%:  53% Jbased on Ave of Sell Day Violation on 55 days of 110.00 110.48 5tdd 5470
Wed, Jul29 wilbea  SellShort  day. YM therefore haz a 46%  chance of making a high above 9083.00 andupto 977.08 baszed on Ave Penetration of 50
therefore haz a &M  chance of making a high above 399000 and upto 920028 bazed on Ave 3 Dav Raly
therefore has a B%  chance of making a Low below 8962.00 and downto 885200 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 45% chance of being made  1st




Wednesday July 29" | 2009
Today was a SS day. And again trading in a small range
Tomorrow will be a Buy day and a decline should be expected.

TTT Data for trading US Index Futures on: Thursda ,July 30, 2009

24H Day JCurrent  High L Low Last odds of Decline >10 " 87%
The SeliShort Day HIGH was ES 976.00 964.00 975.00 odds of Decline >20 " 64%
The SeliShort Day LOW was $SPX 977.76 968.65 975.15 odds of Decline= 0 0%
ES Day 975.25 965.25 975.00 Ave Range on " BD 30,94
Possible HIGH for Buy Day 46% 46% Jbased on Ave Penetration of SSD of 1345 1335 StdD 6.24
Possible LOW for Buy Day 100% 94% Jbased on Ave Decline of 3203 2981 Std0 20.04
Possible LOW for Buy Day 56% 56% Jbased on Ave SS Day Violation on BD of 1450 1454 Stdi0 857

Thu, Jul 30 wilbea Buy day. ES therefore has a 46% chance of making a high above 976,00 andupto 989.45 Dbased on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 976.00 anddownto 943.97 based on Ave Decline
therefore has a 56% chance of making a Low below 964.00 anddownto 949.50 based on Ave SS Day Violation on BD
The 24 hour Low has a 55% chance of being made  1st
Thu, Jul 30 wilbea Buy day. ES Day therefore has a 46% chance of making a high above 975,25 and upto 988.60 based on Ave Penetration of 33D
therefore has a 94% chance of making a Low below 97525 anddownto 94544 based on Ave Decline
therefore has a 56% chance of making a Low below 965.25 anddownto 950.71 based on Ave SS Day Violation on BD

The Day sess Low has 54% chance of being made

Last

o £ Rut Current  High Low Last odds of Decline >10 " 80%
The SeliShort Day HIGH was £49.80 Last $49.80 Last 550.47 Only TF 549,80 542.30 548.30 odds of Decline >15 623
The SeliShort Day LOW was £42.30 £43.90 54569 SRUT 550.47 545.69 548.38 odds of Decline= 0 1%
TF Day 549.80 543.90 548.30 Ave Range on " BD 2058

Possible HIGH for Buy Day 559.03 558.49 55936 44% 45% |based on Ave Penetration of SSD of 9.23 869 StdD 4.02
Possible LOW for Buy Day 528.41 530.02 532,89] 99% 98% [based on Ave Decline of 2139 1978 Stdf 1274
Possible LOW for Buy Day 533.56 534.88 537.23] 56% 54% Jbased on Ave SS Day Violation on BD of 8.74 9,02 stad 507
Thu, Jul 30  wilbea Buy day. TF therefore has a 44% chance of making a high above 549.80 andupito 559,03 based on Ave Penetration of SSD

therefore has a 99% chance of making a Low below 549.80 anddownte 528.41 based on Ave Decline

therefore has a 56% chance of making a Low below 542,30 anddowntec 533.56 based on Ave SS Day Vielation on BD
The 24 hour Low has a 52% chance of being made  Last
Thu, Jul 30 wilbea Buy day. TF Day thersfore hasa 45% chance of making a high above 549.80 and upte 558.49 based on Ave Penetration of SSD

therefore has a 98%  chance of making a Low below 549.80 anddownte 530.02 based on Ave Decline

therefore has a 54% chance of making a Low below 543,90 anddowntc 534.88 based on Ave SS Day Vielation on BD

The Day sess Low has 59% chance of being made  Last

NG 24h NQ Day Current  High Low Last odds of Decline >20 " 85%
The SeliShort Day HIGH was 1601.50 1st 1602.48 Only] NG 1603.75  1583.75  1600.00 odds of Decline >25  75%
The SeliShort Day LOW was 1583.75 586.04 SNDX 160249  1586.04  1599.61 odds of Decline= 0 1%
NQDay 1601.50  1583.75  1600.00 Ave Rangeon ' BD 4636

Possible HIGH for Buy Day 1620.60 1618.83 . 50% 46% |based on Ave Penetration of SSD of 16.85 17.33 StdD 8.20
Possible LOW for Buy Day 1554.42 1556.71 1560.12| 99% 97% Jbased on Ave Decline of 4933 4479 StdiD 28.66
Possible LOW for Buy Day 1563.61 1561.97 156433 52% 49% Jbased on Ave SS Day Violation on BD of 2044 2178 Stdif 10.79
Thu, Jul 30 wilbea Buy day. NQ therefore has a 50% chance of making a high above 1603.75 and up to 1620.60 based on Ave Penetration of SSD

therefore has a 99% chance of making a Low below 1603.75 and downto 1554.42 based on Ave Decline

therefore has a 52%  chance of making a Low below 1583.75 anddowntoc 1563.61 based on Ave SS Day Violation on BD
The 24 hour Low has a 55% chance of being made  1st
Thu, Jul 30 wilbea Buy day. NQ Day therefore hasa 46% chance of making a high above 1601.50 and up to 1618.83 based on Ave Penetration of SSD

therefore has a 97% chance of making a Low below 1601.50 and downtc 41556.71 Dbased on Ave Decline

therefore has a 49% chance of making a Low below 1583.75 and downtc 1564.97 based on Ave SS Day Violation on BD
The Day sess Low has 54% chance of being made  1st

YM 24h YM day 24H Day [Current  High Low Last odds of Decline > 100 " 82%
The SeliShort Day HIGH was 9053.00 1st 9050.00 Last g084.82 Only] YM 9053.00  8955.00  9048.00 odds of Decline > 150 " 683
The SeliShort Day LOW was 8955.00 SINDU ~ 9094.83 901419 9070.72 odds of Decline= 0 0%
YM Day  9050.00  8968.00  9048.00 Ave Range on BD 262.83

Possible HIGH for Buy Day 9158.53 46% 47% |based on Ave Penetration of SSD of 10553 109.72 StdD 48.62
Possible LOW for Buy Day 8776.48 8793.23 8848.59]100% 95% Jbased on Ave Decline of 27652 25677 StdiD 173.19
Possible LOW for Buy Day §625.99 §841.66 8885.72] 53% 54% fbased on Ave SS Day Violation on BD of 129.01 12634 StdiD 74.45
Thu, Jul 30 wilbsa Buy day. YM therefore has a 46% chance of making a high above 9053.00 and up to 9158.53 based on Ave Penetration of SSD

therefore has a 100% chance of making a Low below 9053.00 and downtc 877648 based on Ave Decline

therefore has a 53% chance of making a Low below 8955.00 anddownto 8825.99 based on Ave SS Day Violation on BD

The 24 hour Low has a 57% chance of bemg made  1st



Thursday July 30™ , 2009
Today was a Buy day and we failed to get a decline for the day session. Markets did reverse to try to get
back to the SS day highs however TVGR was stronger.

Tomorrow is a Sell day. Will we get a delayed decline???

TTT Data for trading US Index Futures on:  |Friday, Jul

31, 2009

Current  High Loy Last odds of Rally =10 88%
The Buy Day HIGH was ES 994.00 973.50 952.50 odds of Rally = 20 Yaan
The Buy Day LOW was S5PX 996.68 976.01 986.75 odds of Rally = M
ES Day 994.00 981.25 982.50 Ave Range on MEREERE
Possible HIGH for Sell Day 1007.29 1010.00] 55% 50% jbased on Ave Penetration of BD of 11.75 13.29 StdD .54
Possible HIGH for Sell Day 1004.53 1009.77 1002.251100% 93% Jbased on Ave Rally of 31.03 28.52 Stal 18.49
Possible LOV for Sell Day 956.79 963.65 958.79] 53% 53% Qhased on Ave Buy Day Violation on S0 of 16.71 17.60 Staf 876
Fri, Jul 31 willbe a Sell day. ES therefore haz a B5%  chance of making a high above 994.00 and upto 1005.75 bazed on Ave Penetration of BO
therefore haz a 100% chance of making a high above 973.50 and upto 1004.53 bazed on Ave Rally
therefore haz a b3%  chance of making a Low below 973.50 anddownto 95679 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a Y chance of being mads 1st
Fri, Jul 31 willbe a Sell day. ES Day therefore haz a 50%  chance of making a high above 994.00 and upto 1007.29 based on Ave Penetration of BO
therefore haz a 93%  chance of making a high above 981.25 and upto 1009.77 bazed on Ave Rally
therefore haz a B3%  chance of making a Low below 981.25 and downto 963.65 bazed on Ave Buy Day Vielation on 5D
The Day 2e2= High has B1% chance of being made  1st
TF 24h TF Day Current  High Low Last odds of Rally > 10 83%
The Buy Day HIGH waz 562 B0 552 80 TF 56280 547.30 555.30 odds of Rally = 15 Y55
The Buy Day LOW was S47.30 13t 552,30 1st SRUT 56344 550,92 557,80 odds of Rally = R
TF Day 562,80 552.30 555,30 Ave Range on 75D 22.88
Possible HIGH for Sell Day 571.44 hr2.21 572.53] 50% 50% Qhased on Ave Penetration of BD of §.64 941 StdD 432
Possible HIGH for Sell Day 565,39 572.26 568,34 100% 95% Jbased on Ave Rally of 21.09 19.96 Stad 1215
Possible LOW for Sell Day 536.71 541.35 540.68] 53% 53% Qbased on Ave Buy Day Violation on S0 of 10.59 1095 St/ 542
Fri, Jul 31 willbe a Sell day. TF therefore haz a B0%  chance of making a high above 562,80 and upto b71.44 baszed on Ave Penetration of BD
therefore haz a 100% chance of making a high above B47.30 and upto 568.39 baszsd on Ave Raly
therefore hag a B3%  chance of making a Low below B47.30 anddownto B36.71 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 51% chance of being mads 1st
Fri, Jul 31 willbe a Sell day. TF Day thereforehaz a B0%  chance of making a high above 562,80 and upto b72.21  baszed on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 552,30 and upto 572.26 baszsd on Ave Raly
therefore hag a B3%  chance of making a Low below B52.30 anddownto 54135 bazed on Ave Buy Day Violation on 5D
chance of being made  1st
HQ Day SNDK 24H Day JCurrent  High Lowy Last odds of Rally > 20 82%
The Buy Day HIGH was 1632.00 1632.57 Only na 1632.00 1599.00 1607.00 odds of Rally > 25 6%
The Buy Day LOW was 1603.50 Last 1606.72 SNDX 163297 1606.72 1609.87 odds of Rally = 0 MR
NO Day  1632.00 1603.50 1607.00 Ave Range on 75D 5247
Possible HIGH for Sell Day 1651.69 1652.37 1663.55] 53% 53% | based on Ave Penetration of BD of 19.69 2037 StdD 994
Possible HIGH for Sell Day 1646.41 1646.47 1647.400100% 96% Jbased on Ave Rally of 47.44 4297 stdD 2634
Possible LOW for Sell Day 1573.08 1576.49 1580.92] 50°% 50% §based on Ave Buy Day Violation on 5D of 25.92 27701 staf 1285
Fri, Jul 31 willbe a Sell day. NQ therefore hag a B3%  chance of making a high above 1632.00 and up to 1651.69 bazed on Ave Penetration of BD
therefore hag a 100% chance of making a high above 1599.00 and up to 1646.41 bazed on Ave Rally
therefore hag a B0%  chance of making a Low below 1599.00 and downto 4573.08 based on Ave Buy Day Vielation on 5D
The 24 hour High has a Y chance of being made Last
Fri, Juldt  wilbea Sell day. NQ Day thersfore has a 53%  chance of making a high above 1632.00 and up to 16562.37 bazed on Ave Penetration of BD
therefore hag a 96%  chance of making a high above 1603.50 and up to 1646.47 bazed on Ave Rally
therefore hag a B0%  chance of making a Low below 1603.50 and downto 457649 based on Ave Buy Day Vielation on 5D
The Day zess High has 46% chance of being made st
¥M 24h YM day 24H Day JCurrent  High Low Last odds of Rally > 100 84%
The Buy Day HIGH was 5203.00 5203.00 Onlyf] ¥M 9203.00 9038.00 9092.00 odds of Rally> 150 " 66%
The Buy Day LOW was 5038.00 1st 5081.00 1st SINDU 924643 907261 9154.46 odds of Rally = 0 MR
¥ Day  9203.00 9081.00 9092.00 AveRangeon | 5D 293.85
Possible HIGH for Sell Day 9309.47 9318.62 9360.65] 53% 49% Jbased on Ave Penetration of BD of 10647 11662 StdD  58.39
Possible HIGH for Sell Day 9303.00 932457 9306.771100% 94% Jbased on Ave Rally of 265.00 24357 StdD 158.73
Possible LOV for Sell Day 3906.55 393814 8926.66] 56% 55% Jbased on Ave Buy Day Violation on S50 of 131.42 14286 Stdl 7149
Fri, Jul 31 willbe a Sell day. YM therefore hag a B3%  chance of making a high above 9203.00 and up to 9309.17 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9038.00 and up to 9303.00 based on Ave Rally
therefore has a B6%  chance of making a Low below 9038.00 and downto 890658 based on Ave Buy Day Violation on SO
The 24 hour High haz a 52% chance of being made 1=t




Friday July 31%, 2009

Today was a Sell day that lived up to its nickname of a confusing day.

Monday will be a SS day. NQ should get back above the Buy day low before continuing the decline if that is
what they want to do.

24H Day JCurrent  High Low Last odds of 3D Rally >10 " 86%
The Sell Day HIGH waz Only ES 990.50 978.25 981.75 odds of 30 Rally =20 Y 6%%
The Sell Day LOW was S5PX 99318 952.85 957 48 odds of 30 Rally < 0 " 14%
The Buy Day LOW was 3.50 ES Day 990,50 979.50 981.75 Ave Range on " 550 3013
Possible HIGH for Sell Short Day 1001.08 1001.35 43% 47% | bhased on Ave Penetration of 5D of 10.58 10.85 Std/D  6.02
Possible HIGH for Sell Short Day 1008.85 1013.05 1007.17] 86% &4% |based on Ave 3 Day Rally of 3535 .80 St 2061
Possible LOW for Sell Short Day 966.18 966.29 970.71) 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 12.07 1321 stf 626
Mon, Aug 03 wilbza  SellShort  day. ES therefore haz a 48%  chance of making a high above 990.50 and up te 1001.08 bazed on Ave Penetration of SO
therefore hag a 86%  chance of making a high above 973.50 and upte 1008.86 baszed on Ave 3 Day Raly
therefore has a %  chance of making a Low below 978.25 anddownto 96618 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a % chance of being mads: 1st
Mon, Aug 03 wilbea  SellShort day. ES Day thereforehaz a 47%  chance of making a high above 990.50 and up te 1001.356 based on Ave Penetration of S0
therefore haz a 84%  chance of making a high above 981.25 andupte 1013.05  baszed on Ave 3 Day Raly
therefore haz a 53%  chance of making a Low below 979.50 anddewnto 966.29 based on Ave of Sell Day Violation on S5 days
chance of being made  1st
TF 2&h TF Day 24H  Day JCurrent  High Low Last odds of 3D Rally =5 9%
The Sell Day HIGH was 251.40 Last 251.40 1st Cnly TF 561,40 55140 55240 odds of 30 Rally >10 “77%
The Sell Day LOW was 1.40 55180 SRUT B62.07 B55.48 556.71 odds of 30 Rally < 0 Y12%
The Buy Day LOW was 7. 852.30 . TF Day 561.40 551.60 552.40 Ave Range on 7550 20,20
Possible HIGH for Sell Short Day 56877 569.10 569,24 47% 44% Jbased on Ave Penetration of 5D of 7.7 770  StdD 389
Possible HIGH for Sell Short Day 570.63 57395 572.28] 88% &7% |based on Ave J Day Rally of 23.33 21.65 Std/d 13.56
Possible LOV for Sell Short Day 542.95 542.86 547.05] 50% 49% Jbased on Ave of Sell Day Violation on §5 days of 845 874 Stad 400
Mon, Aug 03 wilbea  SellShort  day. TF therefore hag a 47%  chance of making a high above 561.40 and up te B68.77  based on Ave Penetration of S0
therefore has a 88%  chance of making a high above B47.30 andupte 57063  based on Ave 3 Day Raly
therefore haz a B0%  chance of making a Low below b51.40 anddownto 54295 based on Ave of Sell Day Violation on SS days
The 24 hour High haz a 52% chance of being made  1st
Mon, Aug 03 wilkea  SellShort  day. TFDay therefore haz a 44%  chance of making a high above B61.40 andupte §§9.10  based on Ave Penetration of 5D
therefore haz a 87%  chance of making a high above 552,30 and up te 573.95 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below B51.60 anddownto 54286 based on Ave of Sell Day Violation on S days
The Day sess High haz 5h% chance of being made  Last
Ha 24h HQ Day SNDXK J 24H Day JCurrent  High Lowr Last odds of 30 Rally =10 " 94%
The Sell Day HIGH wag 1618.75 18t 1618.75 18t 1619.67 Cnly i1 1618.75 1593.50 1601.00 odds of 30 Rally>30 " 76%
The Sell Day LOW waz 1 0 55850 160225 SHDX  1619.67 1602.26  1603.36 odds of 30 Rally < 0 Y14%
The Buy Day LOW was 1555.00 1603.50 1606.72 HO Day  1618.75 153350 1601.00 Ave Range on | 550 48.33
Possible HIGH for Sell Short Day 1637.02 1637.34 1638.10] 49% 47% | based on Ave Penetration of 50 of 18.27 18.59 Std/D  9.82
Possible HIGH for Sell Short Day 1654.55 1654.00 1655.47] 86% &4% |based on Ave J Day Rally of 5655 6050 St 3032
Possible LOV for Sell Short Day 1577.99 1577.44 1883.77] 51% 51% Jbased on Ave of Sell Day Violation on 5§ days of 20.51 2106 Stod 938
Mon, Aug 03 wilbea  SellShort  day. NOQ therefore has a 49%  chance of making a high above 1618.75 andupte 1637.02 based on Ave Penetration of 3D
therefore haz a 86%  chance of making a high above 1599.00 and up to 1654.56 bazed on Ave 3 Day Raly
therefore hag a B1%  chance of making a Low below 1598.50 anddownto 157799 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a % chance of being made  1st
Mon, Aug 03 wilbea  SellShort  day. NG Day thereforehaz a 47%  chance of making a high above 1618.75 and up te 1637.34 bazed on Ave Penetration ef SO
therefore hag a 84%  chance of making a high above 1603.50 and up te 165400 bazed on Ave 3 Day Raly
therefore has a 8%  chance of making a Low below 1598.50 anddownto 157744 baszed on Ave of Sel Day Violation on 55 days
chance of being made  Last
¥ 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3DRally>75 " 91%
The Sell Day HIGH waz 5155.00 1st 9177.00 Last SM8T77 Only] ¥M 9199.00 9071.00 H00.00 odds of 30 Rally = 100 ¥ 83%
The Sell Day LOW waz §071.00 5090.00 SINDU 921897 3346 HIT1HY odds of 30 Rally < 0 “13%
The Buy Day LOW was §038.00 g081.00 r2. Y Day  9177.00 9090.00 9100.00 Ave Range on | 550 260,98
Possible HIGH for Sell Short Day 9288.08 9265.40 9311.47] 46% 46% Jbased on Ave Penetration of 5D of 89.08 88.40 Std/D 49.66
Possible HIGH for Sell Short Day 9336.26 9351.65 9342.20] 8% G§4% |based on Ave J Day Rally of 208.26 270,68 St/ 177.28
Possible LOW for Sell Short Day 8962 .47 3979.52 9030.95] 52% 53% Jbased on Ave of 5ell Day Violation on 55 days of 108.53 11048 5td/f 5470
Mon, Aug 03 wilbea  SellShort  day. YI therefore has a 46%  chance of making a high above 9199.00 and upto 9283.08 based on Ave Penetration of 5D
therefore hag a 87%  chance of making a high above 9038.00 and up to 9336.26 based on Ave 3 Day Raly
therefore has a 2%  chance of making a Low below 9071.00 and downto 896247 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 49% chance of being mads: 1st




Monday August 3" | 2009

Today was a SS day. Markets had closed at or near the Buy day low on Friday. The gap up and with TVGR
in effect they rallied all day.

Tomorrow is a Buy day. Having closed on the highs we may have some residual upward momentum before
the decline starts.

TTT Data for trading US Index Futures on:

| Tuesday, August 04, 2009

24H Day JCurrent  High Low Last odds of Decline »10 " 87%
The SelShort Day HIGH w 1001.25 Last 1001.25 Last 1003.81 Only ES 1001.25 982.00 1001.00 odds of Decline > 20 63%
The SelShort Day LOW w 582.00 G88.75 5902 §5PX  1003.61 990.22 1002.63 odds of Decline= 0 " 0%
ES Day  1001.25 988.75  1001.00 Ave Rangeon | BD 30.86

Possible HIGH for Buy Day 101478 1014.59 1017.20) 46% 46% Qbased on Ave Penetration of 550 of 13.53 1344 5tdD 629
Possible LOW for Buy Day 969.43 971.44 975.86] 100%: 93% Jbased on Ave Decline of 31.82 2981 staf 2004
Possible LOV for Buy Day 967.50 974.24 975.75] 55% 55% Jbased on Ave §5 Day Violation on BD of 14,50 1454 stdf 857
Tue, Aug 04 wilbea Buy day. ES therefore haz a 46%  chance of making a high above 1001.25 and up to 1014.78 based on Ave Penetration of S50

therefore haz a 100% chance of making a Low below 1001.25 anddownto 96943 based on Ave Decling

therefore haz a B8%  chance of making a Low below 9§2.00 anddownto 967.50 bazed en Ave 55 Day Violation on BD
The 24 hour Low haz a % chance of being made Last
Tue, Aug 04 wilbea Buy day. ES Day thereforehaz a 46%  chance of making a high above 1001.25 and up to 1014.69 based on Ave Penetration of S50

therefore haz a 93%  chance of making a Low below 1001.25 anddowntc 97144 based on Ave Decline

therefore has a BB%  chance of making a Low below 988.75 anddowntoc 97421 bazed on Ave 55 Day Violation on BD
The Day ez Low has 5b% chance of being made  Last

SRut 24H  Day JCurrent  High Low Last odds of Decline >10 " 78%
The SeliShort Day HIGH was Last Only TF 564,70 553.00 563.40 odds of Decline =15 " 61%
The SellShort Day LOVY was SRUT 566,78 55656 565,78 odds of Decline = 0 1%
TF Day 564.70 554.60 563.40 Ave Range on 7 BD  20.54
Possible HIGH for Buy Day 573.99 573.45 574.74) 44% 46% |based on Ave Penetration of 55D of 9.29 875 StdD 405
Possible LOV for Buy Day 543,45 544,92 545.20) 99% 97% Jbased on Ave Decline of 21.25 1978 stdf 1274
Possible LOW for Buy Day 544.26 545,58 548.10) 55% 54% Qbased on Ave 335 Day Violation on BD of &.74 902 stdif  5.07
Tue, Aug 04 wilkea Buy day. TF therefore haz a 44%  chance of making a high above 564.70 and up to 573.99 baszed on Ave Penetration of 33D
therefore haz a 99%  chance of making a Low below 564.70 anddownto 543.45 bazed on Ave Declne
therefore haz a B8%  chance of making a Low below B53.00 anddownto B44.26 bazed on Ave 55 Day Violation on BD
The 24 hour Low haz a 52% chance of being mads Last
Tue, Aug 04 wilkea Buy day. TF Day thereforehaza 46%  chance of making a high above 56470 and upto 573.45 Dbazed on Ave Penetration of S30
therefore haz a 97% chance of making a Low below 564.70 anddowntc 54492 bazed en Ave Decline
therefore haz a B4%  chance of making a Low below 55460 anddowntc 54558 bazed on Ave 53 Day Violation on BD
chance of being made  Last
NQ 24h HQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline > 20 " 84%
The SelShort Day HIGH was 1828.25 Last 1828.25 Last 1628.30 Only na 1628.25 1600.50 1627.50 odds of Decling > 25 74%
The SelShort Day LOW wasz 1600.50 1610.00 1611.80 SNDX  1628.30 1641.60 1628.12 odds of Decline= 0 “1%
NGO Day  1628.25 1640.00 1627.50 Ave Rangeon | BD 46,85
Possible HIGH for Buy Day 1645.27 1645.79 1645.81] 50% 46% Jbased on Ave Penetration of 55D of 17.02 1754 StdD 829
Possible LOW for Buy Day 1579.25 1583.46 158593 99%: 96% Qbased on Ave Decline of 49.00 4479 Sl 2885
Possible LOV for Buy Day 1580.36 1588.22 1559.59) 51% 49% Jbased on Ave 55 Day Violation on BD of 20.14 2178 stdd 10.79
Tue, Aug 04 wilbea Buy day. HQ therefore haz a B0%  chance of making a high above 1628.25 and up to 1645.27 bazed on Ave Penetration of S50
therefore haz a 99%  chance of making a Low below 1628.25 and downto 41579.25 based on Ave Decline
therefore has a 8%  chance of making a Low below 1600.50 and downto 41580.36 based on Ave S5 Day Violation on BD
The 24 hour Low hag a % chance of being made Last
Tue, Aug 04 wilbea Buy day. NQ Day thereforehaz a 46%  chance of making a high above 1628.25 and up to 1645.79 bazed on Ave Penetration of S50
therefore haz a 96%  chance of making a Low below 1628.25 anddowntc 41583.46 based on Ave Decline
therefore haz a 49%  chance of making a Low below 1610.00 and downto 41588.22 based on Ave S5 Day Violation on BD
The Day zezs Low has B7% chance of being made  Last
Y 24h 8 Current  High Low Last odds of Decline > 100 " §2%
The SelShort Day HIGH waz 9255.00 Last Last 9 Y1 9255.00 9107.00 9247.00 odds of Decline > 150 " 6%
The SelShort Day LOW wasz %107.00 917 SINDU ~ 9293.43 917365  9286.56 odds of Decline= 0 " 0%
Y1 Day 925500 9150.00 9247.00 Ave Rangeon | BOD 26211
Possible HIGH for Buy Day 9361.24 9365.38 9408.99] 46% 48% Qbased on Ave Penetration of 550 of 10624 11038 StdD  49.03
Possible LOW for Buy Day 8950.40 8998.23 9053.84] 100%: 94% Jbased on Ave Decline of 27460 25677 Stad 17343
Possible LOV for Buy Day 8977.99 9023.66 9045.18) 52%: 54% Jbased on Ave 55 Day Violation on BD of 12801 12634 Stdd 7445
Tue, Aug 04 wilbea Buy day. YM therefore haz a 46%  chance of making a high above 9255.00 and up to 9361.24 based on Ave Penetration of S50
therefore haz a 100% chance of making a Low below 9255.00 and downto 8980.40 based on Ave Decling
therefore hazs a B2%  chance of making a Low below 9107.00 and downto &977.99 based on Ave S5 Day Violation on BD

The 24 hour Low haz a 51% chance of being made Last




Tuesday August 4™ | 2009

Today was a Buy day and the decline was small again, telling us that the market is still in a bullish mood.
Tomorrow is a Sell day. Rally should continue

TTT Data for trading US Index Futures on:

|Wednesday, August 05, 2009

24H  Day JCurrent  High Lowr Last odds of Rally > 10 38%
The Buy Day HIGH waz 1005.00 Only ES 1005.00 992.00  1005.00 odds of Rally > 20 Y63%
The Buy Day LOW waz §82.00 1st S5PX 100742 996.68  1005.65 odds of Rally = hiE
ES Day 100500 993.25 100500 Ave Range on 50 3402
Possible HIGH for Sell Day 1046.75 1018.29 E0% | based on Ave Penetration of BD of 1175 1320 StdD  6.54
Possible HIGH for Sell Day 1022.93 1021.62 1022,85] 100% 93% [based on Ave Rally of 3093 2837 stad 1349
Possible LOW for Sell Day 975.29 975.53 979.46] 53% 53% Jbaszed on Ave Buy Day Violation on S50 of 16.11 17.38  std 876
Wed, Aug 05 willzea Sell day. ES therefore has a B4%  chance of making a high above 100500 and up te 1016.75 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 992,00 andupte 102293  based on Ave Raly
therefore haz a R3%  chance of making a Low below 99200 anddownto 97529 based on Ave Buy Day Violation on SD
The 24 hour High haz a 47% chance of being made 1=t
Wed, Aug 05 willkea Sell day. ESDay therefore haz a 0%  chance of making a high above 100500 and up to 101829 baszed on Ave Penetration of BD
therefore haz a 93%  chance of making a high above 993.25 andupto 102162 baszed on Ave Raly
therefore haz a R3%  chance of making a Low below 093.25 anddownto 97583 based on Ave Buy Day Viclation on SO
chance of being made  1st
TF 24h TF Day 24H  Day JCurrent  High Lowr Last odds of Rally > 10 33%
The Buy Day HIGH waz 571.80 571.80 Only TF 571.50 557.60 570.90 odds of Rally > 15 V585
The Buy Day LOW was 550.20 1st SRUT 572.43 561.17 570.74 odds of Rally = 0 hE
TF Day 571.80 560,20 570,90 Ave Range on 5D 2258
Possible HIGH for Sell Day 50044 .1 581.53] 50% 49% Jbased on Ave Penetration of BD of 8.64 941 StdD  4.32
Possible HIGH for Sell Day 578.64 530.08 578.55]100% 95% Jbased on Ave Rally of 21.04 1938 stad 1245
Possible LOW for Sell Day 547.01 549,39 550,93) 53% 5h3% Jbaszed on Ave Buy Day Violation on S50 of 10.59 10,81 sl 542
Wed, Aug 05 wilzea Sell day. TF therefore has a B0%  chance of making a high above M50 andupte 530.44  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above BRT.B0 andupte E78.64  bazed on Ave Raly
therefore has a R3%  chance of making a Low below Bh7.60 anddownto 547.01  based on Ave Buy Day Violation on SD
The 24 hour High haz a % chance of being made 1=t
Wed, Aug 05 willkea Sell day. TF Day therefore haz a 49%  chance of making a high above T80 andupte 581.21  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above 56020 andupte 580.08  bazed on Ave Raly
therefore haz a R3%  chance of making a Low below B60.20 anddownto 54939  based on Ave Buy Day Violation on SO
The Day 2ezs High has B7% chance of being made  1st
HQ 24h HQ Day SNDX J 24H  Day JCurrent  High Lowr Last odds of Rally > 20 8%
The Buy Day HIGH waz 1632.50 1632.50 1633.16 Only na 1632.50 161275 1630.25 odds of Rally > 25 MNED
The Buy Day LOW waz 181275 1st 1815.25 1st 1618.54 SHOX 163316 161654  1628.49 odds of Rally = A
NG Day 163250 1615256 1630.25 Ave Range on " 5D 51,93
Possible HIGH for Sell Day 165219 1652.87 1653.74] 52% 52% Jbased on Ave Penetration of BD of 19.69 2037 StdD 9.94
Possible HIGH for Sell Day 1659.96 1658.01 1657.00)100% 96% Jbased on Ave Rally of 4721 4276 staf  26.34
Possible LOW for Sell Day 1587.20 1588.56 1591.03] 51%:  51% Jbased on Ave Buy Day Violation on S0 of 2656 2669 Std/l 1294
Wed, Aug 05 wilzea Sell day. HQ therefore has a 2%  chance of making a high above 163250 and upte 1652.19 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1642.75 and upte 1659.96 based on Ave Raly
therefore has a B4%  chance of making a Low below 164275 anddownto 1587.20 based on Ave Buy Day Violation on S0
The 24 hour High haz a 52% chance of being made  Last
Wed, Aug 05 willbe a Sell day. HQ Day therefore haz a 2%  chance of making a high above 1632.50 and upto 166287 baszed on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 1645.25 and upto 1658.01  baszed on Ave Raly
therefore haz a A%  chance of making a Low below 1645.25 and downto 1588.56 baszed on Ave Buy Day Violation on S0
The Day seas High has Ba% chance of being made  Last
Y 24h YI day SINDU § 24H Day Current  High Lowr Last odds of Rally > 100 35%
The Buy Day HIGH was §289.00 §285.00 Only] YM 9289.00 9181.00  9287.00 odds of Rally > 150 Y 66%
The Buy Day LOW waz 9181.00 1st 9207.00 1st SiNoW 932110 9250.74 932019 odds of Rally = 0 A
Y1 Day  9289.00 9207.00  9287.00 Ave Range on " 5D 29284
Possible HIGH for Sell Day 939517 9404.62 943532 52% 49% Jbased on Ave Penetration of BD of 10647 11562 Std/D 5839
Possible HIGH for Sell Day 9445.24 9449.42 9454.25]100% 94% [based on Ave Rally of 26424 24242 st/ 15874
Possible LOV for Sell Day 9049.58 906414 9104.79] 56% 54% Jbased on Ave Buy Day Violation on SD of 131.42 14286 Std/d 7149
Wed, Aug 05 wilzea Sell day. YL therefore has a 2%  chance of making a high above 9289.00 and upte 939517 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 9181.00 and up te 944524 baszed on Ave Raly
therefore has a BG%  chance of making a Low below 9181.00 and downto 904958 based on Ave Buy Day Violation on S0
The 24 hour High haz a 52% chance of being made 1=t




Wednesday August 5", 2009
Today was a Sell day. This one could be called a confusing day as we opened and tested the high then the
lows and back up again.

Tomorrow is a SS day. Technically we should rally some more based on averages but following a confusing
day like today, it could go both ways.

TTT Data for trading US Index Futures on:

| Thursday, August 06, 2009

24H  Day fCurrent  High Low Last odds of 30 Rally =10 " 86%
The Sell Day HIGH wasz 05.50 1=t 1004.00 1st Only ES 1006.50 991.25  1000.75 odds of 30 Rally>20 " 69%
The Sell Day LOW wasz 25 99125 S5PX  1006.64 9594.1 1002.72 odds of 30 Rally < 0 14%
The Buy Day LOW was 552.00 B93.25 3 ES Day  1004.00 991.26  1000.75 Ave Rangeon | §50 30,08
Possible HIGH for Sell Short Day 1017.08 1014.85 1017.67] 49% 47% Jbased on Ave Penetration of 5D of 10.58 10.85 Std'D  6.03
Possible HIGH for Sell Short Day 1027.28 1024.95 1027.81] 86% 84% | based on Ave 3 Day Rally of 35.28 .70 stdf 2063
Possible LOW for Sell Short Day 979.18 978.04 982.17) 54% 52% Jbased on Ave of Sell Day Violation on 55 days of 12.07 1321 5tdf 6.2
Thu, Aug 06 wilkea  SellShort  day. ES therefore has a 49%  chance of making a high above 1006.50 and up fo 1017.08 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 992.00 and upio 1027.28 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 991.25 anddownto 97918 bazed on Ave of Sell Day Violation on SS days
The 24 hour High has a 49% chance of being mads 1st -
Thu, Aug 06 wilbea  SellShort day. ESDay thersfore haza 47%  chance of rnakiﬂ'{a high above 1004.00 and up fo 1014.85 bazed on Ave Penetration of SD
therefore has a 84%  chance of making a high above 993.26 and upio 1024.95 based on Ave 3 Day Rally
therefore has a §2%  chance of making a Low below 991.25 anddownto 978.04 bazed on Ave of Sell Day Viclation on SS days
chance of being made  1st
SRut 24H Day JCurrent  High Low Last odds of 30 Rally>5 91%
The Sell Day HIGH was - Only TF 571,60 558,50 56610 odds of 30 Rally>10 " 78%
The Sell Day LOW w 5 SRUT 571.24 560.59 565.99 odds of 30 Rally < 0 “12%
The Buy Day LOW was 58117 TF Day 570,30 558,50 566.10 Ave Range on 550 20,14
Possible HIGH for Sell Short Day 578.36] 47% 44% Jbased on Ave Penetration of 5D of 7.3 7.63  StdD 3.9
Possible HIGH for Sell Short Day 580.88 532.47) 88% &7% |based on Ave 3 Day Rally of 23.28 2157 stdif 13.57
Possible LOW for Sell Short Day 550.05 552,16 49% 49% Jbased on Ave of Sell Day Violation on 58§ days of 845 874 st 400
Thu, Aug 06 wilkea  SellShort  day. TF therefore haz a 47%  chance of making a high above 571.60 and upto 578.91 ba=ed on Ave Penetration of SD
therefore has a 88%  chance of making a high above B57.60 and upio 580.88 based on Ave 3 Day Rally
therefore haz a 49%  chance of making a Low below h58.50 anddowntoc 5h0.05 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High haz a % chance of being made 1st
Thu, Aug 06 wilbea  SellShort day. TF Day therefore haza 44%  chance of making a high above 570.30 and upto 577.93 ba=ed on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 560.20 and up to B81.77  bazed on Ave 2 Day Raly
therefore haz a 49%  chance of making a Low below h58.50 anddewntc 549.76 bazed en Ave of Sell Day Violation on S5 days
The Day gezs High has B5% chance of being made  Last
HQ Day 24H  Day JCurrent  High Low Last odds of 30 Rally >10 " 894%
The Sell Day HIGH wasz 1st Only Hg 1631.50 1602.50 1614.25 odds of 30 Rally =30 " 75%
The Sell Day LOW w SNDX 163175 1604.09 1614.44 odds of 30 Rally < 0 " 14%
The Buy Day LOW w HO Day  1630.25 1602.50 1614.25 Ave Rangeon | S50 4813
Possible HIGH for Sell Short Day 49%  47% Jbased on Ave Penetration of 5D of 1813 1845 Std/D 9.83
Possible HIGH for Sell Short Day 86% 85% |based on Ave 3 Day Rally of 5h.33 5028 Stdf 30.32
Possible LOW for Sell Short Day 51% 51% Jbased on Ave of Sell Day Violation on 5§ days of 20.51 206 stdd  9.33
Thu, Aug 06 wilbea  SellShort  day. NO therefore haz a 45%  chance of making a high above 1631.50 and up to 1649.63 bazed on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 1612.75 and up to 1668.08 baszed on Ave 2 Day Rally
therefore haz a B1%  chance of making a Low below 1602.50 and downto 1581.99 bazed en Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1zt
Thu, Aug 08 wilbea SellShort day. NQDay therefore haza 47%  chance of making a high above 1630.26 and up fo 1648.70 based en Ave Penetration of S0
therefore has a 85%  chance of making a high above 1615.25 and up to 1665.53 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 1602.50 and downto 1581.44 bazed en Ave of Sell Day Viclation on SS days
The Day =&z High haz 56% chance of being made  Last
YM 24h 24H Day JCurrent  High Low Last odds of 30 Rally>76 " 92%
The Sell Day HIGH wasz 9302.00 1=t Last Onlyf YM 9302.00 164,00 9243.00 odds of 30 Rally = 100 " 83%
The Sell Day LOW was 5184.00 SINDU - 9318.08 9206.45  9280.97 odds of 30 Rally < 0 “13%
The Buy Day LOW waz 9181.00 YM Day  9275.00 9164.00 9243.00 Ave Rangeon | 550 260.13
Possible HIGH for Sell Short Day 9390.56 9363.24 46% 46% |based on Ave Penetration of 5D of 88.56 88.24 Std/D  49.59
Possible HIGH for Sell Short Day 9478.57 9476.84 87% 85% Jbased on Ave 3 Day Rally of 29757 26984 Stod 17738
Possible LOVW for Sell Short Day 9055.47 9053.52 B1%  52% Jbased on Ave of Sell Day Violation on 55 days of 108.53 11048 Sta/f  54.70
Thu, Aug 06 wilbea  SellShort  day. YR therefore has a 46%  chance of making a high above 9302.00 and upto 9390.56 based on Ave Penetration of SD
therefore haz a 87%  chance of making a high above 9181.00 and up fo 9478.57 bazed on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 9164.00 and downto 905547 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a % chance of being made 1st




Thursday August 6™ , 2009
Today was a SS day. Markets tested the highs and pulled back. The perfect SS day scenario.
Tomorrow is a Buy Day. The decline could continue as it is small at the moment.

TTT Data for trading US Index Futures on:  IFriday, August 07, 2009

24H  Day JCurrent  High Lowr Last odds of Decline >10 " 36%
The SellShort Day HIGH was 100775 1st Only ES 1007.75 989.75 995.00 odds of Decline > 20 " 63%
The SellShort Day LOV was 589.75 $5PX  1008.00 992.49 997.08 odds of Decline= 0 " 0%
E5 Day 100575 988,75 935,00 Ave Rangeon | BOD 30,73
Possible HIGH for Buy Day 102112 1019.04 1021.42] 4%  47% Jbased on Ave Penetration of 550 of 1337 13.29 StdD  6.29
Possible LOVI for Buy Day 976.10 976.11 95041 100%: 93% Jbased on Ave Decline of 3.66 2964 Stad 20,03
Possible LOVI for Buy Day 975.25 975.21 978.02) 55% 55% Ibased on Ave 55 Day Violation on BD of 14.50 1454 st 857
Fri, Aug 07  willbea Buy day. ES therefore has a 41%  chance of making a high above 1007.75 andupte 102112 based on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 1007.75 anddownto 97610 based on Ave Decline
therefore has a K5%  chance of making a Low below 989.76 anddownto 97525 baszed on Ave 55 Day Violation on BD
The 24 hour Low has a % chance of being made 1=t
Fri, Aug 07  willkea Buy day. ES Day therefore haz a 47%  chance of making a high above 1005.75 and upte 1019.04  bazed on Ave Penetration of 550
therefore has a 93%  chance of making a Low below 1005.75 anddownto 97641 based on Ave Decline
therefore has a E5%  chance of making a Low below 989.75 anddownto 97521  bazed on Ave S5 Day Violation on BD
chance of being made  1st
TF 24h TF Day SRut 24H  Day [Current  High Low Last odds of Decline >10 " 79%
The SellShort Day HIGH was 559.00 1st 558.30 1st Only TF 569.00 554,60 557.50 odds of Decline>15 "~ #1%
The SellShort Day LOV was : 55480 SRUT 569.53 556.56 557.62 odds of Decline= 0 1%
TF Day 568,30 554,60 557.50 Ave Range on Y BD 2049
Possible HIGH for Buy Day 578.25 BIT.03 578.45] 45% 46% |based on Ave Penetration of 550 of 9.28 873 StdD 406
Possible LOVV for Buy Day R47.86 R48.63 F52.04] 99% 97% |based on Ave Decline of 244 1967 stdl 1274
Possible LOVI for Buy Day 545,06 545,53 548.10) 55% 53% Qbased on Ave 55 Day Violation on BD of 8.74 902 Stad 507
Fri, Aug 07  willkea Buy day. TF therefore has a 45%  chance of making a high above BG9.00 andupto R78.25 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below R69.00 anddownto 54786 baszed on Ave Decline
therefore haz a B5%  chance of making a Low below E54.60 anddowntc 54586 based on Ave 55 Day Violation on BD
The 24 hour Low has a % chance of being made 1=t
Fri, Aug 07  willbea Buy day. TF Day therefore haza 46%  chance of making a high above 56830 andupto EI7.03  based on Ave Penetration of 350
therefore haz a 97%  chance of making a Low below 56830 anddowntc 548,63 based on Ave Decline
therefore has a B3%  chance of making a Low below B54.60 anddowntoc 54558  bazed on Ave S5 Day Violation on BD
chance of being made 1st
HQ 24h HQ Day 24H  Day JCurrent  High Lowr Last odds of Decline>20 " 34%
The SellShort Day HIGH was : 182175 1st Only ne 1624.50 159350  1600.00 odds of Decline » 25 74%
The SellShort Day LOV was 1593.50 SHDX  1623.25 158536 160029 odds of Decline= 0 " 1%
NG Day 162175 158350 160000 Ave Range on | BO 46,66
Possible HIGH for Buy Day 1641.34 1639.08 1640571 50% 47% Jbased on Ave Penetration of 550 of 1684 1733 StdD 829
Posgsible LOW for Buy Day 1575.74 1577.20 158411 99% 96% ]based on Ave Decline of 4876 4456 St 28.64
Possible LOVI for Buy Day 1573.36 1571.72 1573.65] 51% 48% Jbased on Ave 55 Day Violation on BD of 2044 2.8 St 10.79
Fri, Aug 07  willbea Buy day. HQ therefore has a 50%  chance of making a high above 162450 andupte 164134  based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1624.50 anddownto 1575.74 based on Ave Decline
therefore has a K%  chance of making a Low below 1593.50 anddownto 1573.36 based on Ave 55 Day Violation on BD
The 24 hour Low has a " chance of being made  1st
Fri, Aug 07  willkea Buy day. NQ Day therefore haz a 47%  chance of making a high above 1621.75% andupte 1639.08 based on Ave Penstration of 550
therefore has a 96%  chance of making a Low below 1621.75 anddownto 4577.20 based on Ave Decline
therefore has a 48%  chance of making a Low below 159350 anddownto 41571.72 based on Ave S5 Day Violation on BD
The Day ze2s Low has b3% chance of being made  1st
Y11 24h YM day Current  High Lowr Last odds of Decline > 100 " 81%
The SellShort Day HIGH was §330.00 1st YT 9330.00 9171.00  9225.00 odds of Decline 150 "~ 67%
The SellShort Day LOV was 9171.00 SINDU 9325.11 9208.80  9256.26 odds of Decline = 0 " 0%
Y1 Day  9289.00 9171.00  9225.00 Ave Rangeon | BD  260.99
Possible HIGH for Buy Day 9435.11 9398.23 9434.25] 47% 43% Jbased on Ave Penetration of 350 of 10611 10923 Std/D  49.03
Possible LOVV for Buy Day 9056.87 9033.84 9081.96] 100% 94% Jbased on Ave Decline of 27343 28646 StdD 17314
Possible LOVI for Buy Day 9041.99 004466 9080.33] 52% 53% Jbased on Ave 55 Day Violation on BD of 12001 12634 StdiD 7445
Fri, Aug 07  willkea Buy day. YL therefore has a 47%  chance of making a high above 9330.00 andupte 943511 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 9330.00 and downto 9086.87 based on Ave Decline
therefore haz a k2%  chance of making a Low below M71.00 anddownto 904199 bazed on Ave 55 Day Violation on BD

The 24 hour Low has a 5T% chance of being made 1=t




Friday August 7™, 2009
Today was a Buy day. The 24 hours session had a decent decline but the day session was pretty shallow.
TVGR did contribute in keeping the rally going to some important retracement levels on ES

Monday will be a Sell day, looking at today’s action we may get one of these confusing days.

TTT Data for trading US Index Futures on:  [Monday, August 10, 2009

24H Day JCurrent  High Low Last odds of Rally =10 88%
The Buy Day HIGH waz 1018.00 1016.00 1018.00 Only ES 1016.00 990.00 100600 odds of Rally = 20 Y63%
The Buy Day LOW waz 550.00 1st 589.50 1st 559 83 S5PX  10M8.00 999.83  10M0.43 odds of Rally = 0 0%
ES Day  1016.00 999.50  1006.00 AveRangeon 5D 3389
Possible HIGH for Sell Day 1027.62 1029.29 1031.32] 55% 50% Jbased on Ave Penetration of BD of 11.62 13.29 StdiD 654
Possible HIGH for Sell Day 1020.81 1027.73 1025.88] 100% 93% [kased on Ave Rally of 30.81 2223 sl 18.49
Possible LOV for Sell Day 973.51 982,34 982.81] 53% 53% Jhased on Ave Buy Day Violation on S0 of 1649 1746  Stdif 876
Mon, Aug 10 wilkea Sell day. ES therefore has a B8%  chance of making a high above 1016.00 and up fo 1027.62 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 990,00 and ug to 1020.81  baszsd on Ave Raly
therefore haz a K3%  chance of making a Low below 990.00 anddownto 97351 based on Ave Buy Day Violation on 5D
The 24 hour High hazg a 47% chance of being made: 1st
Mon, Aug 10 wil ke a Sell day. ES Day therefore haz a 0%  chance of making a high above 1016.00 and up to 1029.29 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 999.50 and up to 1027.73 based on Ave Raly
therefore has a B3%  chance of making a Low below 999.50 anddownto 98234 baszed on Ave Buy Day Violation on SD
The Day =esg High haz Bh% chance of being made  1st
TF 24h TF Day Current  High Low Last odds of Rally =10 33%
The Buy Day HIGH was 577.10 TF 577.10 554.20 56870 odds of Rally >15 V58%
The Buy Day LOW waz 55420 18t SRUT 577.47 562,60 572,40 odds of Rally = 0 hE
TF Day 57710 561.60 568,70 Ave Range on 75D 2249
Possible HIGH for Sell Day 536,74 536.51 586.52] 50% 49% Jbased on Ave Penetration of BD of &.64 941 StdlD 432
Possible HIGH for Sell Day 575.19 581.40 579.92]100% 95% Jhased on Ave Rally of 2099 1930 St/f 1245
Possible LOVI for Sell Day 54361 5h0.92 552.49) 53% 53% Jbased on Ave Buy Day Violation on S0 of 10.59 10.68 Std/f  5.42
KMon, Aug 10 wil ke a Sell day. TF therefore haz a B0%  chance of making a high above BfTA0 and up to h8h.74 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above B54.20 and up to 57519  based on Ave Raly
therefore has a b3%  chance of making a Low below bed.20 anddowntic b543.61 based on Ave Buy Day Violation on 5D
The 24 hour High haz a % chance of being made  1st
Mon, Aug 10 wil ke a sell day. TF Day therefore haz a 49%  chance of making a high above BFTA0  and up to b86.51  bazed on Ave Penetration of BD
therefore haz a 95%  chance of making a high above BE1.60 and up to 53140  bazed on Ave Rally
therefore has a B3%  chance of making a Low below B61.60 anddownte 580.92 based on Ave Buy Day Violation on S0
The Day 2ez= High has BI% chance of being made  1st
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Low Last odds of Rally > 20 1%
The Buy Day HIGH waz 1827.75 1525.44 Only Ha 1627.75 159525  1619.25 odds of Rally > 25 S
The Buy Day LOW was 1803.25 1st 1809.54 SHDX  1628.44  1609.54  1619.49 odds of Rally = 0 hE
NQ Day 162776 1608.25  1619.25 AveRangeon 8D 5177
Possible HIGH for Sell Day 1647.44 1648.12 1649.02] 52% 52% Jbased on Ave Penetration of BD of 19.69 2037 StdD 994
Possible HIGH for Sell Day 1642.25 1650.80 1649.81]100% 96% Jbased on Ave Rally of 47.00 4256 Stdd 2633
Possible LOV for Sell Day 1569.92 1581.76 1584.21] 51% 51% Jhased on Ave Buy Day Violation on SO of 25633 2649 Staf 1295
Mon, Aug 10 wilkea Sell day. HQ therefore has a 52  chance of making a high above 1627.75 andupte 1647.44 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 1595.25 and up to 1642.25 bazsd on Ave Raly
therefore haz a 8%  chance of making a Low below 1595.25 and downto 1569.92 bazed on Ave Buy Day Violation on S0
The 24 hour High hazg a 52% chance of being made: Last
Mon, Aug 10 wil be a Sell day. NG Day therefore haz a §2%  chance of making a high above 1627.75 and up to 1648.12 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1608.256 and up to 1650.80 based on Ave Rally
therefore haz a 8%  chance of making a Low below 1608.25 and downto 1584.76 bazed on Ave Buy Day Violation on 50

The Day =esg High haz 62% chance of being made  Last

¥ 24h Y day Current  High Low Last odds of Rally = 100 )
The Buy Day HIGH was 9404.00 5404.00 Y1 9404.00 M91.00  9327.00 odds of Rally > 150 " 66%
The Buy Day LOVY was 9151.00 1st 263.00 1st SINDU  9437.74 9258.45  9370.07 odds of Rally = 0 hE
Y1 Day 940400 9263.00  9327.00 Ave Rangeon | S0 291,61

Possible HIGH for Sell Day 9508.88 9519.62 9551.93] 53% 48% |based on Ave Penetration of BD of 10488 11662 S5td/D 5839
Possible HIGH for Sell Day 9454.19 9504.07 949074 100% 94% Jbased on Ave Rally of 26319 24107 Stdf 15874
Possible LOVI for Sell Day 9061.06 9121.47 9113.93] 56% 55% Jbased on Ave Buy Day Violation on 50 of 12994 14153 sl 7113
Ion, Aug 10 wilkza Sell day. YM therefore haz a B3%  chance of making a high above 940400 and up to 9508.88 bazed on Ave Penetration of BD

therefore has a 100%  chance of making a high above MNM.00 andupte 945419  baszed on Ave Rally

therefore haz a b6%  chance of making a Low below 9191.00 and downto 9061.06 bazed on Ave Buy Day Violation on SO

The 24 hour High haz a 52% chance of being made  1st




Monday August 10" , 2009
Today was a Sell day and it did perform as expected, confused.
Tomorrow is a SS day. The late day rally should continue in order to make sure that all 4 get a positive 3 day

rally.

TTT Data for trading US Index Futures on:

| Tuesday, August 11, 2009

24H Day JCurrent  High Low Last odds of 30 Rally > 10 " 86%
The Sell Day HIGH was 1010.12 Only ES 1007.75 998.25  1007.50 odds of 30Rally>20 " 69%
The Sell Day LOW was 1000.99 §SPX 101042 1000.95  1007.10 odds of 30 Rally < 0 ™ 14%
The Buy Day LOW was L ESDay  1007.75 093,25  1007.50 Ave Range on " 550 20,96
Possible HIGH for Sell Short Day 1018.19 1018.46 1020,99] 49%: 47% Jbased on Ave Penetration of 5D of 1044 1071 Stdi0 6.03
Possible HIGH for Sell Short Day 1025.12 1031.03 1030.79] 86% 84% Jbased on Ave 3 Day Rally of 3512 3153 stad 2063
Possible LOV for Sell Short Day 986,32 985.20 958.99) 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 11.33 13.05 Std/f  6.26
Tue, Aug 11 wilkea  SellShort  day. ES therefore has a 49%  chance of making a high above 1007.75 and up to 1018.19  based on Ave Penetration of 5D
therefore haz a 86% chance of making a high above 990.00 and upto 102612 based on Ave 3 Day Rally
therefore haz a 4%  chance of making a Low below 098.25 anddownto 986.32 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High haz a % chance of being made st
Tue, Aug 11 wilkea  SellShort day. ESDay thereforshaz a 47%  chance of making a high above 1007.75 and up to 101846 based on Ave Penetration of 50
therefore haz a 84% chance of making a high above 999,50 and up to 1031.03  bazed on Ave 2 Dav Rally
therefore has a h3%  chance of making a Low below 998.25 anddownto 98520 based on Ave of Sell Day Violation on 55 days
The Day zezz High has 47% chance of being made  1st
TF 24h TF Day 24H Day JCurrent  High Low Last odds of 30 Rally>5 91%
The Sell Day HIGH was 5 Only TF 57410 565,40 571.40 odds of 30 Rally>10 " 78%
The Sell Day LOW was SRUT 574.56 567.87 571.87 odds of 3D Rally < 0 “12%
The Buy Day LOWW was | TF Day 57410 565.60 571.40 Ave Range on " 550 20,10
Possible HIGH for Sell Short Day 581.68] 47%: 44% Jbased on Ave Penetration of 50 of 7.3 763 StaD  3.89
Possible HIGH for Sell Short Day 583.79] 88% 87% |based on Ave 3 Day Rally of 2313 246 Stdif 1357
Possible LOV for Sell Short Day 559.50) 50% 49% Jbased on Ave of Sell Day Violation on 35 days of 839 867  Stad 400

Tue, Aug 11 wiltea  SellShort therefore has a 4%  chance of making a high above E74.10 andupto B8141  bazed on Ave Penetration of 50

therefore haz a 88%  chance of making a high above B54.20 and upto B77.38 bazed on Ave 3 Day Raly

therefore haz a b0% chance of making a Low below b65.40 anddowntoc 557.01 based on Ave of Sell Day Violation on S5 days
The 24 hour High haz a 51% chance of being made st
Tue, Aug 11 wiltea  SellShort  day. TF Day therefore haz a 44%  chance of making a high above B74.10 andupto B81.73  bazed on Ave Penetration of S0

therefore hazs a 87% chance of making a high above B61.60 and upto b83.06 based on Ave 3 Day Raly

therefore has a 49%  chance of making a Low below B6660 anddownto 58693  bazed on Ave of Sell Day Violation on S5 days
The Day zezz High has ey chance of being made  1st

HQ 24h HQ Cay 24H  Day JCurrent  High Low Last odds of 30 Rally>10 " 84%

The Sell Day HIGH was 15 1st 16818.75 Only {le} 1619.75  1587.75 161275 odds of 30 Rally > 30 75%
The Sell Day LOW was 15 1587 SHOK  1619.02 1599.46 161043 odds of 30Rally < @ “14%
The Buy Day LOV was 158525 1608.25 800.5 NQ Day  1618.75 1597.75 1612.75 Ave Range on " 550 48,05
Possible HIGH for Sell Short Day 1637.588 1637.20 1637.31] 49% 47% Jbased on Ave Penetration of 50 of 1843 18.45 Std/D  9.83
Possible HIGH for Sell Short Day 1650,21 165815 1657.68] 86% 85% Jhased on Ave 3 Day Rally of 5496 4890 Stad 303
Possible LOV for Sell Short Day 157741 1576.86 1581.12] 51% 51% Jbased on Ave of Sell Day Violation on S5 days of 20.34 2089 Stdf 938
Tue, Aug 11 wiltea  SellShort  day. HO therefore has a 4%%  chance of making a high above 1619.75 and up to 1637.88 based on Ave Penetration of 5D

therefore has a 36%  chance of making a high above 1595.25 and up to 1650.21 bazed on Ave 3 Day Raly

therefore has a B1%  chance of making a Low below 1597.76 anddownto 157741 based on Ave of Sell Day Violation on S5 days
The 24 hour High haz a % chance of being made  1st
Tue, Aug 11 wiltea  SellShort  day. HO Day therefere haza 47%  chance of making a high above 1618.75 and up to 1637.20 based on Ave Penetration of 5D

therefore has a 85%  chance of making a high above 1608.25 and up to 1658.15 bazed on Ave 3 Day Raly

therefore haz a B1%  chance of making a Low below 1597.75 anddewnto 1576.86 Dbazed on Ave of Sell Day Violation on S5 days
The Dai' 2EER HiEh haz 56% chance of being made  Last

Y 24h YM day 24H Day JCurrent  High Low Last odds of JDRally>75 " 92%

The Sell Day HIGH was S340.00 1st Onlyg Y 9340.00 9253.00  9318.00 odds of 30 Rally > 100 " 33%
The Sell Day LOW was §253.00 SINDU ~ 9371.96 929034  9337.95 odds of 30 Rally < 0 “13%
The Buy Day LOW waz 8191.00 E YN Day  9336.00 9253.00 931800 Ave Rangeon | S50 268,40
Possible HIGH for Sell Short Day 9427.681 9423.08 9463.09] 47% 47% Jbased on Ave Penetration of 50 of &7.61 87.08 Std/D 4970
Pozszible HIGH for Sell Short Day 9457.32 9531.22 9526.02) 87%: 85% Jbased on Ave 3 Day Rally of 29632 268.22 Stad 17733
Possible LOV for Sell Short Day 9144.47 9142.52 9157.84] 51% 52% Jbased on Ave of Sell Day Violation on S5 days of 10853 11048 Stod  54.70
Tue, Aug 11 wiltea  SellShort  day. YM therefore has a 47  chance of making a high above 9340.00 and up to 942761 based on Ave Penetration of 5D

therefore has a &M  chance of making a high above 991,00 and up to 9487.32 baszed on Ave 3 Day Raly

therefore has a B%  chance of making a Low below 9253.00 anddownto 914447 baszed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1st




Tuesday August 11", 2009
Today was a SS day. Perfect SS day, we tested the high during the globex session and reversed.
Tomorrow is a Buy day. It is also FOMC day. There is still room for more decline if they want to.

TTT Data for trading US Index Futures on:  Wednesday, August 12, 2009

24H Day JCurrent  High Loy Last odds of Decline =10 " 86%
The Sellshort Day HIGH was 1010.75 1st 1001.75 1st Only ES 1010.75 990,00 992,50 odds of Decline>20 " 62%
The SellShort Day LOW was 550.00 550.00 SSPX 100577 992.40 994,35 odds of Decline= 0 0%
ES Day  1001.75 990.00 992,50 Ave Range on " BD 3069
Possible HIGH for Buy Day 1024.04 1014.99 47% 47% Jbased on Ave Penetration of 55D of 13.29 13.24  5tdD 629
Possible LOW for Buy Day 479.20 47229 100% 93% |based on Ave Decline of 355 2946 Stad 2003
Possible LOW for Buy Day 47550 47546 54%  54% Jbased on Ave 55 Day Violation on BD of 14.50 14,54 Stdf 857
Wed, Aug 12 wilkbea Buy day. ES therefore has a 4%  chance of making a high above 10M0.75 and up fo 1024.04 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 1040.75 anddownto 979.20 based on Ave Decline
therefore has a 8%  chance of making a Low below 990.00 anddownto 97550 based on Ave S5 Day Violation on BD
The 24 hour Low haz a Y chance of being made 1=t
Wed, Aug 12 wilbea Buy day. ESDay thereforehaza 47%  chance of making a high above 1001.75 and up fo 1014.99 based on Ave Penetration of 550
therefore haz a 93%  chance of making a Low below 1001.75 anddownto 97229  based on Ave Decline
therefore haz a B4%  chance of making a Low below 990.00 anddownte 97546 based on Ave S5 Day Violation en BD
chance of being made 1=t
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline>10 " 79%
The SellShort Day HIGH waz ET3ED st 559.00 1st 570.38 Only TF 573.480 558.50 562.40 odds of Decline =15 " 61%
The SellShort Day LOW waz 558.50 558.50 550.43 SRUT 570.36 560.48 562.12 odds of Decline= 0 “1%
TF Day 569.00 558,50 56240 Ave Range on T BD 20,51
Possible HIGH for Buy Day B83.04 BTT.73 579.27] 45% 46% |based on Ave Penetration of 55D of 9.24 873 StdD 408
Possible LOW for Buy Day BR2.70 B49.43 552.95] 99% 97% Jbased on Ave Decline of 2110 19.57 st 1274
Possible LOW for Buy Day 549,57 549,45 552.02] 55% 53% Jbased on Ave 55 Day Violation on BD of 863 9,02 Stdf 507
Wed, Aug 12 wilkbeza Buy day. TF therefore haz a 45%  chance of making a high above 57380 andupte h83.04  bazed on Ave Penetration of 550
therefore haz a 99%  chance of making a Low below k7380 anddownto 55270 based on Ave Decline
therefore has a B5%  chance of making a Low below h58.50 and downto 5d49.87 based on Ave 55 Day Violation on BD
The 24 hour Low haz a Y chance of being made 1=t
Wed, Aug 12 wilkbea Buy day. TF Day therefore haz a 46%  chance of making a high above 569.00 and upte hI7.73  baszed on Ave Penetration of 550
therefore has a 97%  chance of making a Low below RG9.00 and downto 54943  based on Ave Decline
therefore has a B3%  chance of making a Low below 558,50 anddownto 54948 based on Ave S5 Day Violation on BD
The Day zess Low has Bi% chance of being made  1st
HQ Day SHDX | 24H Day JCurrent  High Lowr Last odds of Decline > 20 " 84%
The Sell3hort Day HIGH was 1604.50 1st 1605.80 Only {]#} 1617.75 158575  1586.00 odds of Decline>25 " 74%
The SellShort Day LOW was 15 158740 SHOX  1605.80 1587.40  1594.69 odds of Decline= 0 1%
NG Day  1604.50 158575  1596.00 Ave Range on " BD 48.55
Possible HIGH for Buy Day $452.69 $6a7.063 $421.53] 81% 48% |based on Ave Penetration of 550 of HEEE HRM Std) 81
Poggible LOW for Buy Day 3669.834 3684.58 3082.88 HEF: 96% Jbased on Ave Decline of 4@EE 2553 Stal TEER
Pozzible LOW for Buy Day 3662.83 3665.88 3686.83] 51% B3% Jbased on Ave S5 Day Violation on BD of TmNY @Em Stdd 1438

Wed, Aug 12 wilbe a Buy day. MOl therefore has a 81%  chance of making a high above $642.06 and up to 9482.89 based on Ave Penetration of S50
therefore haz a HEF:  chance of making a Low below 3842.08 and downto 9889.84 based on Ave Decline
therefore has a 8% chance of making a Low below 9588.86 and downto 9868.89 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5B% chance of being made  1st

Wed, Aug 12 wilbe a Buy day. WOl Day therefore haza 49%  chance of making a high above %804.80 and up to %831.83 based on Ave Penetration of S50

therefore haz a 96%  chance of making a Low below 1604.50 and downte 156018 baszed on Ave Decline

therefore has a 453%  chance of making a Low below 1585.75 and downte 1563.97 bazed on Ave 55 Day Violation on BD
The Day 2es2 Low has B4% chance of being made  1st

Y 24h Y1 day Current  High Lowr Last odds of Decline > 100 " 8§1%
The Sellzhort Day HIGH was 8342.00 1st 8272.00 1st Y 9348.00 9182.00 9215.00 odds of Decline > 150 " 67%
The Sellshort Day LOW was 8182.00 8182.00 SINDU 9334.33 921686 924145 odds of Decline=0 0%
YM Day  9278.00 915200 9215.00 Ave Range on " BD 260,64

Possible HIGH for Buy Day 9452.63 9387.31 9443.53] 47%: 49% |based on Ave Penetration of 5350 of 10463 10931 Std/D  49.10
Possible LOW for Buy Day 9075.84 9024.61 9092,46]1100% 94% Jbased on Ave Decline of 27246 25330 Staf 47342
Pozsible LOW for Buy Day 9052.99 9055.66 9058.41] 51% 53% Jbased on Ave S5 Day Violation on BD of 12001  126.34 Std/d 7445
Wed, Aug 12 wilbea Buy day. Y therefore has a 4%  chance of making a high above 9348.00 and upto 9452.63 baszed on Ave Penetration of 550

therefore haz a 100% chance of making a Low below 9348.00 and downto 907584 based on Ave Decline

therefore has a 8%  chance of making a Low below 9182.00 anddownto 905299 based on Ave 55 Day Violation on BD

The 24 hour Low haz a % chance of being made 1=t




Wednesday August 12", 2009
Today was a Buy day. The added decline happened overnight, and the rally was already started before the

open.

Tomorrow is a Sell day. A good part of the rally is in. We may get a confusing day.

TTT Data for trading US Index Futures on:

| Thursday, August 13, 2009

24H Day JCurrent  High Low Last odds of Rally > 10 88%
The Buy Day HIGH was 1011.25 1.25 1012.78 Only ES 1011.25 985,75  1002.25 odds of Rally > 20 Y62
The Buy Day LOWY was 92577 1st g80.73 1st 993.36 35PX 101278 993,36 100581 odds of Rally = 0 0%
ES Day  1011.25 990.75  1002.25 Ave Range on 503371
Possible HIGH for Sell Day 1022.57 1024.54 1026.10] 54% 4%% | based on Ave Penetration of BD of 11.62 13.29  StdiD 654
Possible HIGH for Sell Day 1016.46 1018.82 1019.28) 100% 93% Jbased on Ave Rally of 30.71 2807 Stdd 1849
Possible LOV for Sell Day 969.26 973.80 976.34] 53% 54% Jbased on Ave Buy Day Violation on SD of 16.49 16.95 stdif 876
Thu, Aug 13 wilkea Sell day. ES therefore haz a B4%  chance of making a high above 1011.25 andupte 1022.57 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 985.75 and upto 1016.46 baszed on Ave Rally
therefore has a b3%  chance of making a Low below 985.75 and downte 969.26 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Thu, Aug 13 wilkea Sell day. ES Day thereforehaza 49%  chance of making a high above 1011.25 and up te 1024.54 based on Ave Penetration of BO
therefore has a 93% chance of making a high above 990.75 and upto 1018.82 based on Ave Rally
therefore has a B4%  chance of making a Low below 990.75 and downte 973.80 based on Ave Buy Day Violation on SD
The Day zezs High has 56%: chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 83%
The Buy Day HIGH was 57Tl 57T 75T Only TF 577.30 558.00 569.90 odds of Rally>1§ Y 53%
The Buy Day LOW was 558.00 1st 251.40 1st 56205 SRUT 577.57 562.05 57247 odds of Rally = 0 0%
TF Day 57730 561.40 569.90 Ave Range on TS0 122,39
Possible HIGH for Sell Day 585.94 586.71 586.62] 49% 49% |based on Ave Penetration of BD of 8.64 9.4  StdD  4.32
Possible HIGH for Sell Day 578,98 581.14 579.33] 100%: 95% Jhased on Ave Rally of 2098 1974 St 1216
Possible LOV for Sell Day 54741 550,72 551.94] 52% 53% Jbased on Ave Buy Day Violation on SD of 10.59 10,68 5t 6.42
Thu, Aug 13 wilkea Sell day. TF therefore haz a 49%  chance of making a high above 57730 and upto h85.94 based on Ave Penetration of BD
therefore has a 100% chance of making a high above B58.00 and upto B78.98 bazed on Ave Rally
therefore haz a B2%  chance of making a Low below B68.00 and downte B547.41 based on Ave Buy Day Violation on S0
The 24 hour High has a % chance of being made  1st
Thu, Aug 13 wilkea Sell day. TF Day therefore haz a 49%  chance of making a high above B77.30 and upto B86.71  based on Ave Penetration of BD
therefore hazs a 95%  chance of making a high above B61.40 andupte B81.14  baszed on Ave Rally
therefore haz a E3%  chance of making a Low below 56140 anddownte 580.72 based on Ave Buy Day Violation on 50
The Day =ez= High has 57% chance of being made  1st
HQ 24h HQ Day 24H  Day JCurrent  High Lowr Last odds of Rally = 20 1%
The Buy Day HIGH was 1 1633.75 Only i1} 1633.75 1587.26  1618.50 odds of Rally > 25 Y74
The Buy Day LOW was 58T 1881.75 1st SHDX 163412 159476 1619.59 odds of Rally = 0 0%
NG Day  1633.75 1591.76  1618.50 Ave Range on " 5D 51.55
Possible HIGH for Sell Day 165344 165412 1654.70] 51% 51% Jbased on Ave Penetration of BD of 19,69 037 StdiD 9,94
Possible HIGH for Sell Day 1634.09 1634.06 1634.800 100% 96% Jbased on Ave Rally of 4684 4231 stdd 2633
Possible LOV for Sell Day 1561.92 1565.45 1569.64] 51% 51% Jbased on Ave Buy Day Violation on SD of 2533 26.27  Stdif 1295
Thu, Aug 13 wilkea Sell day. NQ therefore has a B1%  chance of making a high above 1633.76 and upte 1663.44 based on Ave Penetration of BD
therefore hazs a 100%  chance of making a high above 1587.25 and up to 1634.09 bazed on Ave Rally
therefore has a F%  chance of making a Low below 1587.25 and downto 1564.92 bazed on Ave Buy Day Violation on 50
The 24 hour High has a 52% chance of being made Last
Thu, Aug 13 wilkea Sell day. NQ Day therefore haz a F%  chance of making a high above 163375 andupte 1654.12 based on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 1591.75 and up te 1634.06 Dbaszed on Ave Rally
therefore haz a 8% chance of making a Low below 1591.75 and downto 156548 bazed on Ave Buy Day Viclation en 5D
chance of being made  Last
YM 24h ¥ day SINDU 24H  Day JCurrent  High Low Last odds of Rally > 100 85%
The Buy Day HIGH was g404.00 540400 F424.11 Onlyl YM 9404.00 9160.00  8320.00 odds of Rally > 160 " 65%
The Buy Day LOW was 8160.00 1st 8205.00 1st gzaianz SINDU 942411 922102 8361.61 odds of Rally = 0 0%
Y1 Day  9404.00 9205.00  9320.00 Ave Rangeon | SO 20004
Possible HIGH for Sell Day 9508.58 9519.62 9538.33] 52% 48% |based on Ave Penetration of BD of 10488 11562 S5tdD  58.39
Possible HIGH for Sell Day 9422.36 9444.78 9452.44) 100% 94% Jbased on Ave Rally of 26236 23978 Stdid 158.71
Possible LOV for Sell Day 9030.06 9065.20 9076.50] 56% 55% Jbased on Ave Buy Day Violation on 5D of 12994 13980 Stdd  71.18
Thu, Aug 13 wilkea Sell day. YIM therefore haz a 52  chance of making a high above 9404.00 andupte 9508.58 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 9160.00 and up te 9422.36 baszed on Ave Rally
therefore haz a B6%  chance of making a Low below 9160.00 and downto 9030.06 bazed on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made 1st




Thursday August 13", 2009

Today was a Sell day and as mentioned last night it did make for a confusing day.
Tomorrow will be a SS day. The average 3 day rally may take the markets to new highs, before the decline

starts

TTT Data for trading US Index Futures on:

IFrida

, August 14, 2009

24H  Day JCurrent  High Lo Last odds of 30 Rally =10 " 87%

The Sell Day HIGH was 1012.25 1st 1014.00 Last 101314 Only ES 1015.25 995.00 1013.25 odds of 30Rally>20 " 69%
The 32l Day LOW was 588.00 588.00 1000.82 SSPX 1344 f000.82 101273 odds of 30 Rally < 0 ™ 14%
The Buy Day LOW waz 98575 580.75 5§93.36 ES Day 101400 998.00  1013.25 Ave Range on 580 29.30
Possible HIGH for Sell Short Day 1025.55 1024.71 1024.01] 4%%: 47% Jbased on Ave Penetration of 50 of 10.33 1071 StdD  6.03
Possible HIGH for Sell Short Day 1020.75 1022.03 1024.11) 86% 4% |based on Ave 3 Day Rally of 3500 3128 sta/0 2063
Possible LOV for Sell Short Day 986.12 935.02 988,87 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 11.88 1293 5tdf 6.2
Fri, Aug14 wilbea  SellShort day. ES therefore has a 49%  chance of making a high above 101525 and up to 102558 based on Ave Penetration of 5D

therefore has a 86% chance of making a high above 985.75 and up to 1020.75 bazed on Ave 3 Day Raly

therefore has a Rd%  chance of making a Low below 998.00 anddownto 98612 bazed on Ave of Sel Day Violation on 35 days
The 24 hour High has a 51% chance of being made 1st
Fri,Aug14 wilbza SellShort day. ES Day therefers haza 47%  chance of making a high above 1014,00 and up to 1024.71 bazed on Ave Penetration of SO

therefore has a 84%  chance of making a high above 990.75 and upto 1022.03 based on Ave 3 Day Rally

therefore has a h3%  chance of making a Low below 995.00 anddownto 98502 bazed on Ave of Sell Day Vielatien en S5 days
The Day sess High has 50% chance of being made  1st

TF 2&h 24H  Day JCurrent  High Low Last odds of 30 Rally>5 %
The Sell Day HIGH was Only TF 578,60 565,90 575.40 odds of 30 Rally>10 " 78%
The Sell Day LOVY was SRUT ET6.70 BB3.T3 57519 odds of 30 Rally < 0 “12%
The Buy Day LOW was 558.00 TF Day B76.60 565,90 57540 Ave Range on 550 20.06
Possible HIGH for Sell Short Day 585.91 533,82 46% 43% |based on Ave Penetration of 5D of 7.3 7.63  Std/D 3.9
Possible HIGH for 5ell Short Day 58115 £33.12] 88% 87% |based on Ave 3 Day Rally of 2345 2134 sl 1358
Possible LOVY for Sell Short Day B57.53 560.38] B0% 49% Jbased on Ave of Sell Day Violation on 55 days of 837 .65  stdif 4.1

Fri,Aug14 wilbea  SellShort day. TF therefore has a 46%  chance of making a high above E78.60 andupto B85.91  based on Ave Penetration of 50
therefore has a 88% chance of making a high above 558.00 and upto 581.15 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 56590 anddownto B67.63 based on Ave of Sell Day Vielation on S5 days
The 24 hour High haz a 49% chance of being made  1st
Fri,Aug14 wilbza SellShort day. TF Day therefers haza 43%  chance of making a high above 576.60 andupto 584.23 based on Ave Penetration of SD
therefore has a &M%  chance of making a high above B61.40 andupte B82.714  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 56590 anddownto B57.26 bazed on Ave of Sell Day Vielation on 35 days
chance of being made  1st
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Low Last odds of 30 Rally 10 " 94%
The Sell Day HIGH wasz 1638.50 1st 1632.50 Last 1632.20 Only na 1638.50 1610.00 1631.50 odds of 30 Rally = 30 )
The Sell Day LOW w 1610.00 1610.00 1611.24 SNDX  1632.20 164124 1628.65 odds of 30 Rally < 0™ 14%
The Buy Day LOW was 1587.25 1581.75 15847 NGO Day 163250 1610.00 1631.50 Ave Range on | 550 47,94
Possible HIGH for Sell Short Day 1656.63 1650.95 1660,49] 49% 46% Jbased on Ave Penetration of 50 of 1813 1845 Std/D 9.83
Possible HIGH for 5ell Short Day 1641.93 1641.65 1642.90] 86% 84% Jbased on Ave 3 Day Rally of 5468 4930 Sstdf 30.M
Possible LOVY for Sell Short Day 1589.77 1589.24 1593.00] 51% 51% Jbased on Ave of Sell Day Violation on §5 days of 20.23 076 stad 9.39
Fri,Aug14 wilbea SellShort day. NQ therefore has a 49%  chance of making a high above 1638.50 and up to 1656.63 based on Ave Penetration of SO
therefore haz a 86%  chance of making a high above 1587.25 and up to 164193  based on Ave 3 Day Raly
therefore has a B1%  chance of making a Low below 1610.00 and downto 41589.77 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 51% chance of being made  1st
Fri,Aug14 wilbsa SellShort day. NQ Day therefore hasza 46%  chance of making a high above 1632.50 and up to 1650.95 based on Ave Penetration of SO
therefore has a 84% chance of making a high above 1591.76 and up to 1641.656 bazed on Ave 3 Day Raly
therefore haz a F%  chance of making a Low below 1640.00 and downto 1589.24 based on Ave of Sell Day Violation on 55 dayz
The Day 2e22 High has 51% chance of being made  1st
¥ 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 30 Rally >75 " 92%
The Sell Day HIGH waz 5432.00 1st 5353.00 Last 5406.50 Onlyg YM 9432.00 4270.00 9387.00 odds of 30 Rally =100 Va3
The Sell Day LOW was §270.00 §270.00 530231 SINDU  9406.50 9305. 1 939819 odds of 30 Rally < 0 " 13%
The Buy Day LOW was %160.00 5205.00 §221.02 YM Day 938300 9270.00 9387.00 Ave Range on | 550 268,73
Possible HIGH for Sell Short Day 9518.38 9430.08 9497.63] 47% 46% |based on Ave Penetration of 50 of 86.38 87.08 Std/D 49.59
Possible HIGH for Sell Short Day 9455.16 9471.08 9456.95] 87% 85% Jbased on Ave 3 Day Rally of 20516 266.06 Stdf 177.39
Possible LOV for Sell Short Day 9162.00 9160.07 9203.21] 51% 52% Jhased on Ave of Sell Day Violation on S5 days of 108.00 10993 Std/f 54.75
Fri,Aug14 wilbea SellShort day. ¥I therefore has a 47%  chance of making a high above 943200 andupto 9518.38 based on Ave Penetration of SO
therefore haz a 8™  chance of making a high above 960.00 and up to 945516 baszed on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 9270.00 anddownto 916200 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 49% chance of being made st




Friday August 14™ , 2009
Today was a SS day. ES tested the highs a few times overnight and failed to get much higher making this a

perfect start for

a SS day.

Monday will be a Buy day. The late day rally made a mess of the nice decline that was in place. At this point
markets could go either way however averages would call for a decline first before the rally can start.

IShort Day HIGH was

r.
Th IShort Day LOVY was

Possible HIGH for Buy Day
Possible LOW for Buy Day
Possible LOV for Buy Day

TTT Data for trading US Index Futures on:

101575 1st

1011.50 1st

IMonday, August 17, 2009

102587 47% 47%
985,27 100% 94%
980.13] 55% 54%

Current  High Low Last odds of Decline =10 " 86%
ES 1015.75 992.25 1006.50 odds of Decline >20 " 63%

S5PX 1012.60 994,60 1004.08 odds of Decline= 0 0%

ES Day  1011.50 992.25 1006.50 Ave Range on " BD 30.56
based on Ave Penetration of 550 of 13.10 1313 StdD  6.29
based on Ave Decline of 31.50 2032 stad  20.04
based on Ave 55 Day Violation on BD of 14.37 1454 stdd 857

Mon, Aug 17 wilbe a

The 24 hour Low has a

chance of making a high above 1015.75 and up to 1028.85
chance of making a Low below 1015.75 and downte 98425
chance of making a Low below 992,25 anddowntio 977.88

bazed on Ave Penetration of SSD
based on Ave Decline
bazed on Ave 55 Day Violation on BD

Mon, Aug 17 wil be a

The Day =2 Low has

1028.85 1024.68

984.25 952.18

977.58 977.71
Buy day. ES therefore haz a 47%
therefore has a 100%
therefore has a B5%

% chance of being made 1st

Buy day. ESDay thereforehas a 47%
therefore has a 945
therefore has a Bl

54% chance of being made  1st

chance of making a high above 1011.50 and up to 1024.68
chance of making a Low below 1011.50 and downte 98218
chance of making a Low below 992,25 anddownto 977.71

based on Ave Penetration of 350
based on Ave Decline
bazed on Ave 55 Day Violation on BD

TF 24h SRut 24H Day JCurrent  High Low Last odds of Decline =10 " 79%
The Sellshort Day HIGH was Only TF 577.90 556,60 565,90 odds of Decline >16 " 61%
The SellShort Day LOVY was SRUT ET4.70 558.58 563.90 odds of Decline= 0 " 1%
TF Day 574.40 556,60 565.90 Ave Range on " BD 20.50
Possible HIGH for Buy Day 587.04 58312 533.58] 45% 47% Jhased on Ave Penetration of S50 of 914 872 StdD 408
Possible LOW for Buy Day 556.84 554.92 B57.36] 99% 97% Jbased on Ave Decline of 21.06 1943 staf 1274
Possible LOV for Buy Day 548.07 547.58 550121 55% 53% Qhased on Ave 55 Day Violation on BD of 853 9.02  stdd 507
Mon, Aug 17 wilbe a Buy day. TF therefore has a 45%  chance of making a high above 577.90 and up to 587.04 based on Ave Penetration of 55D
therefore haz a 99% chance of making a Low below B77.90 anddownto 55684 based on Ave Decling
therefore haz a B58%  chance of making a Low below h56.60 anddownto 548.07 based on Ave S5 Day Violation on BD
The 24 hour Low has a % chance of being made 1st
Mon, Aug 17 wilbe a Buy day. TF Day thereforehaza 47%  chance of making a high above 574.40 and upto 58312 based on Ave Penetration of S50
therefore haz a 97% chance of making a Low below 574.40 anddownte 55492 based on Ave Decline
therefore haz a b3%  chance of making a Low below bh6.60 anddownto 547.58 based on Ave 55 Day Vielation on BD
The Day sezs Low has 58% chance of being made  1st
HQ 24h HQ Day SHDX 24H  Day JCurrent  High Low Last odds of Decline =20 " 84%
The SellShort Day HIGH was 1623.50 1st Only Ha 1634.00 1585.00 1615.50 odds of Decline >25 " 74%
The SellShort Day LOVY was 1585.00 SNDX  1624.47 1596.95  1611.58 odds of Decline= 0 “1%
NG Day  1623.50 1535.00 1615.50 AveRangeon | BD 4655
Possible HIGH for Buy Day 1650.83 1640.84 1641.77] 51% 47% jbased on Ave Penetration of S50 of 16.63 17.34  StdiD 834
Possible LOW for Buy Day 1585.52 1579.42 1582.77] 99% 96% | based on Ave Decline of 45.48 4408 stdif  28.65
Possible LOW for Buy Day 1574.86 1573.22 1575.24] 50% 47% jhased on Ave 55 Day Violation on BD of 2014 .78 staf 1079
Mon, Aug 17 wil ke a Buy day. Hd therefore haz a B1%  chance of making a high above 1634.00 and up to 1650.63 bazed on Ave Penetration of S50
therefore haz a 99% chance of making a Low below 1634.00 anddownto 158562 baszed on Ave Decline
therefore haz a b0%  chance of making a Low below 1595.00 and downte 157486 based on Ave S5 Day Violation on BD
The 24 hour Low haz a % chance of being made 1st
Mon, Aug 17 wil be a Buy day. NQ Day thereforehas a 47%  chance of making a high above 1623.50 and up to 1640.84 bazed on Ave Penetration of S50
therefore haz a 96% chance of making a Low below 1623.50 anddownte 157942 based on Ave Decline
therefore hagz a 47%  chance of making a Low below 1595.00 and downte 1573.22 based on Ave S5 Day Viclation on BD
The Day =egs Low has 54% chance of being made  1st
¥ 24h 24H Day JCurrent  High Low Last odds of Decline =100 "81%
The Sellshort Day HIGH was 5407.00 1st Onlyf YM 9407.00 9202.00 9321.00 odds of Decline > 150 " 67%
The Sellshort Day LOVY was §202.00 SINDU 9401.97 9232.83 932140 odds of Decling= 0 0%
Y1 Day  9366.00 9202.00 9321.00 Ave Rangeon | BD 260,52
Possible HIGH for Buy Day 9510.89 9475.56 9510.86] 47% 49% fbased on Ave Penetration of S50 of 10389 10956 StdD 4914
Possible LOW for Buy Day 9135.45 9113.98 9161.021100% 94% Jbased on Ave Decline of 27155 26202 Stdf 17345
Possible LOW for Buy Day 907447 9075.66 9104,36] 52% 53% Jbased on Ave 5§ Day Violation on BD of 12753 12634 Stdf 7445
Mon, Aug 17 wil be a Buy day. ¥YI therefore haz a 47%  chance of making a high above 9407.00 and upto 9510.89 based on Ave Penetration of S50
therefore hagz a 100% chance of making a Low below 9407.00 and downte 91356456 based on Ave Decline
therefore haz a B2%  chance of making a Low below 9202,00 and downte 907447 based on Ave S5 Day Violation on BD

The 24 hour Low has a

58% chance of being made 1st




Monday August 17", 2009
Today was a Buy day and as anticipated the decline resumed and reached the projected levels where
support was found for most of the day. TVGR was also in effect all day.
Tomorrow will be a Sell day. Having closed on the lows today, the momentum could take the markets a bit

lower before the rally starts. Should we gap down below today’s lows at the open, we will have great odds of
making it at least back to today’s lows.

TTT Data for trading US Index Futures on:

| Tuesday, August 18, 2009

The Daifaeaa HiEh has B0% chance of being made

1st

24H  Day JCurrent  High Low Last odds of Rally =10 88%
The Buy Day HIGH was 1003.50 585 55518 Only ES 1003.50 975.50 978.00 odds of Rally =20 Y 63%
The Buy Day LOW was 975.50 Last 475.50 Last 578.51 §5PX 998.15 978.51 979.73 odds of Rally = Y 0%
ES Day 985.00 975.50 978.00 Ave Range on TS0 33.59

Possible HIGH for Sell Day 1015.02 995.13 1011.30] 55% 50% Jbased on Ave Penetration of BD of 11.52 1343 StdD 654
Possible HIGH for Sell Day 1006.20 1003.54 1004.391100% 93% Jbased on Ave Rally of 30.70 28.04 5tdf  18.50
Possible LOV for Sell Day 953.01 953.55 961,491 83% 53% Jbased on Ave Buy Day Violation on 30 of 1649 1695 stdf 876
Tue, Aug 18 wilkea Sell day. ES therefore has a Bh%  chance of making a high above 1003.50 and up to 101502 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 975.50 and upto 1006.20  baszed on Ave Rally

therefore has a 83% chance of making a Low below 97550 anddownto 959.01 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made 1st
Tue, Aug 18 wilkea Sell day. ES Day therefore haz a h0% chance of making a high above 9385.00 and upto 998.13 ba=ed on Ave Penetration of BD

therefore has a 93% chance of making a high above 975.50 and upto 1003.54  ba=zed on Ave Rally

therefore has a B3%  chance of making a Low below 97550 anddownto 958.55 based on Ave Buy Day Violation on S0

—

SRut 24H Day JCurrent  High Low Last adds of Rally =10 83%
The Buy Day HIGH was 7 Only TF 563.80 545,40 545,30 odds of Rally =15 " 58%
The Buy Day LOW was 54540 Last SRUT 556,77 546,96 54518 odds of Rally = Y 0%
TF Day 552,80 545.40 548.30 Ave Range on TS0 2232
Possible HIGH for Sell Day 572.34 562.21 566,82 50% 48% Qbased on Ave Penetration of BD of 854 941 Stdl 432
Possible HIGH for Sell Day 566,38 BE5.11 564,221 100% 95% Jbased on Ave Rally of 20.98 1971 Stdf 1218
Possible LOW for Sell Day 534.81 534.72 536.85] 52% 53% Qbased on Ave Buy Day Violation on S0 of 10.59 10,68 Stdif 542
Tue, Aug 18 wilkea Sell day. TF therefore has a B0%  chance of making a high above 563.80 and upto 572,34  bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 54540 and upto 566,38  bazsd on Ave Raly
therefore has a 52%  chance of making a Low below 54540 anddownto 53481 baszed on Ave Buy Day Violation on SD
The 24 hour High has a Ya chance of being made Last
Tue, Aug 18 wilkea Sell day. TF Day therefore haz a 48%  chance of making a high above 552.80 and upto 562.21  ba=ed on Ave Penetration of BD
therefore has a 95% chance of making a high above 545.40 and upto 565.11  based on Ave Rally
therefore has a 53% chance of making a Low below 54540 anddownto 534.72 based on Ave Buy Day Viclation on S0
chance of being made  Last
NQ 24h SHDK 24H Day JCurrent  High Low Last adds of Rally > 20 81%
The Buy Day HIGH was 1611.25 1 Only Ha 1611.25 1561.25  1566.00 odds of Rally =25 N 74%
The Buy Day LOW was 1261.25 Last Last 1 SHNDX 1583.29 156314 1564.59 odds of Rally = Y 0%
NG Day  1584.25 1561.25  1566.00 AveRangeon | S0 5138
Possible HIGH for Sell Day 1630.73 1604.62 1603.87] 52% 51% Jbased on Ave Penetration of BD of 19.48 2037 StdD 994
Possible HIGH for Sell Day 1608.12 1603.55 1603.16]100%: 96% Jbased on Ave Rally of 4887 4230 stdf 2638
Possible LOW for Sell Day 1535.92 1534.98 1538.02] 50%: 51% Jbased on Ave Buy Day Violation on S0 of 25.33 2627 Stdf 1295
Tue, Aug 18 wilkea Sell day. NQ therefore has a 52%  chance of making a high above 1611.25 and up to 1630.73 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1561.25 and up to 1608.12  baszed on Ave Rally
therefore has a B0%  chance of making a Low below 1561.25 anddownto 153592 bazed on Ave Buy Day Vielation on 3D
The 24 hour High has a Ya chance of being made Last
Tue, Aug 18 wilkea Sell day. NQ Day therefore haz a 5% chance of making a high above 1584.25 and up to 1604.62 bazed on Ave Penetration of BD
therefore haz a 96% chance of making a high above 1561.25 and up to 1603.55 ba=zed on Ave Raly
therefore has a 51%  chance of making a Low below 1561.25 and downto 1534.98 based on Ave Buy Day Viclation on SD
chance of being made  1st
YN 24h Y day SInDu 24H Day JCurrent  High Low Last odds of Rally > 100 86%
The Buy Day HIGH was 5288.00 %154.00 5313.85 Only Y1 9298.00 9091.00 9117.00 odds of Rally > 150 " 65%
The Buy Day LOW was 5091.00 Last 5091.00 Last 118,52 SINDU 9313.85 9116.52 913534 odds of Rally = Y 0%
Y1 Day  9154.00 90941.00 9147.00 Ave Rangeon | S0 289.13
Possible HIGH for Sell Day 9401.82 9269.52 9428.07] 53% 47% |based on Ave Penetration of BD of 10382 11662 S5td/D 5839
Possible HIGH for Sell Day 935343 9330.38 9347.611100% 94% Jbased on Ave Rally of 26243 23938 St/ 158.92
Possible LOW for Sell Day 5961.06 5951.20 8972.00] 55% 55% Jbased on Ave Buy Day Violation on S0 of 12084  139.80 St 7148
Tue, Aug 18 wilkea Sell day. YM therefore has a 83%  chance of making a high above 9293.00 and up to 9401.82 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9091.00 and up to 935343 bazed on Ave Rally
therefore has a Bh%  chance of making a Low below 9091.00 and downto 8961.06 bazed on Ave Buy Day Vielation on 3D
The 24 hour High has a Ya chance of being made 1st




Tuesday August 18" | 2009

Today was a Sell day. The rally started in the overnight session and created a gap at the open today, TVGR

set in after that.

Tomorrow will be a SS day. So far we have a small rally so it is possible for this rally to continue before the

decline begins.

TTT Data for trading US Index Futures on:

Iwednesday, August 19, 2009

chance of being made  1st

The Sell Day HIGH w

The Sell Da. Low
The Buy Day LOW was

Possible HIGH for Sell Short Day

Possible HIGH for Sell Short Day

Possible LOW for Sell Short Day

24H Day JCurrent  High Low Last odds of 3D Rally>10 " 87%
Only ES 990.00 976.25 989.75 odds of 3DRally>20 *69%
as $SPX 991.20 980.62 989.67 odds of 3DRally < 0 “14%
The Su. Da LO/ was ES Day 990.00 979.00 989.75 Ave Range on ' SSD 29.85
Possible HIGH for Sell Short Day 1000.19 1000.71 50% 47% jbased on Ave Penetration of SD of 10.19 10.71  StdD  6.03
Possible HIGH for Sell Short Day 1010.46 1006.69 86% 84% Jbased on Ave 3 Day Rally of 3496 3119 Stdl 20.65
Possible LOW for Sell Short Day 964,45 966.11 55% 53% Jbased on Ave of Sell Day Violation on SS days of 11.80 1289  Stdl0  6.26
Wed, Aug 19 wilbea  SellShort  day. ES therefore has a 50% chance of making a high above 990.00 and up to 1000.19 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 975.50 and up to 1010.46 Dbased on Ave 3 Day Rally
therefore has a 55%  chance of making a Low below 976.25 anddowntc 964.45 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 49% chance of being made  1st
Wed, Aug 19 willbea  SellShort  day. ES Day thersfore hasa 47% chance of making a high above 990.00 and upto 1000.71 based on Ave Penetration of SD
therefore has a 84% chance of making a high above 975.50 and up to 1006.69 based on Ave 2 Day Rally
therefore has a 53%  chance of making a Low below 979.00 anddowntc 966.11 based on Ave of Sell Day Violation on SS days

Current  High Low Last odds of 3D Rally>5 91%
Only TF 557.70 546,60 556,10 odds of 3D Rally > 10 N78%
SRUT 557.88 548.85 556,43 odds of 3DRally < 0 “12%
TF Day 557.70 547.90 556.10 Ave Range on " §5D 20.07
46% 43% | based on Ave Penetration of SD of 7.31 763 StdD  3.89
838% 87% |based on Ave 3 Day Rally of 2343 2127 stdl 13.60
50% 50% Jbased on Ave of Sell Day Violation on SS days of 8.38 8.66 Sta/d  4.03

The 24 hour High has a 57% chance of being made 1st

Wed, Aug 19 willbea  SellShort  day. TF therefore has a 46% chance of making a high above 557,70 and up to 565.01 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 54540 andupto 568.53 based on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 546,60 anddownte 538.22 based on Ave of Sell Day Violation on SS days
The 24 hour H‘gh has a 52% chance of being made 1st
Wed, Aug 19 willbea  SellShort  day. TF Day thersforehasa 43%  chance of making a high above 557,70 and upto 566.33 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 54540 and upto 566.67 based on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 547.90 anddownte 539.24 based on Ave of Sell Day Vielation on SS days
chance of being made  1st
NQ 24h NQ Day SNDX |f 24H Day JCurrent High Low Last odds of 3DRally>10 " 94%
1588.25 Last £88.25 Last 1588.89 Only {[¢] 1588.25  1563.75  1587.25 odds of 3D Rally >30 " 74%
1563.75 1568.00 1569.22 SNDX ~ 1588.89  1569.22  1586.50 odds of 3DRally < 0 “14%
he Bu fBa LO W was 1561.25 £61.25 1563.14 NQDay 1588.25  1568.00  1587.25 Ave Range on | SSD 47.87
Possible HIGH for Sell Short Day 1606.38 1606.70 1607.18] 48% 46% Jbased on Ave Penetration of SD of 1843 1845 StdD 9.83
Possible HIGH for Sell Short Day 1615.87 1611.00 1611.13) 86% 84% Jbased on Ave 3 Day Rally of 5462 4975 sStdl 30.34
Possible LOW for Sell Short Day 1543.60 1547.32 1551.04] 52% 52% Qbased on Ave of Sell Day Violation on SS days of 20.15 2068 Stdif  9.40
Wed, Aug 19 willbea  SellShort  day. lNQ therefore has a 48% chance of making a high above 1588.25 and up te 1606.38 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 1561.25 and up to 1615.87 based on Ave 2 Day Rally
therefore has a 62% chance of making a Low below 1563.75 and downtc 1543.60 based on Ave of Sell Day Violation on SS days
The 24 hour HH' h has a 53% chance of beina made  1st
Wed, Aug 19 willbea  SellShort  day. NQ Day therefore hasa 46% chance of making a high above 1588.25 and up to 1606.70 based on Ave Penetration of SD
therefore has a 84% chance of making a high above 1561.25 and up to 1611.00 based on Ave 3 Day Rally
therefore has a 52% chance of making a Low below 1568.00 and downte 1547.32 based on Ave of Sell Day Vielation on SS days
The Day sess High has 52% chance of being made  1st
YM 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of 3DRally>75 " 92%
The Sell Day HICH was 9213.00 Last 9213.00 Last 9233.51 Onlyj YM 9213.00  9106.00  9205.00 odds of 30 Rally > 100 ~83%
The Sell Day s $106.00 9127.00 9134.36 SINDU ~ 9233.51 913436 9217.94 odds of 3DRally < 0 “13%
The Buy Day LOW was 8091.00 8091.00 9116.52 YM Day  9213.00 9127.00 9205.00 Ave Range on " §SD 258.34
Possible HIGH for Sell Short Day 9299.38 9300.08 9324.64] 47% 46% [based on Ave Penetration of SD of 8638 87.08 StdD 49.69
Possible HIGH for Sell Short Day 9385.76 9356.17 9381.77) 87% 85% Jbased on Ave 3 Day Rally of 29476 26547 Std/D 177.55
Possible LOW for Sell Short Day §998.56 9017.64 9032.66] 52% 53% Jbased on Ave of Sell Day Violation on SS days of 107.44 109.36 Std/0 54.80
Wed, Aug 19 willbea  SellShort  day. YM therefore has a 47% chance of making a high above 9213.00 and up to 9299.38 based on Ave Penetration of SD
therefore has a 87% chance of making a high above 9091.00 and upte 9385.76 based on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 9106.00 anddowntc 8998.56 based on Ave of Sell Day Vielation on SS days




Wednesday August 19" , 2009
Today was a SS day. Markets pulled back near the Buy day low overnight, which gave a nice long trade
from the open this morning.

Tomorrow will be a Buy day. Having close near the highs today, markets should retest these highs before
the decline starts.

TTT Data for trading US Index Futures on:

I Thursda

, August 20, 2009

24H Day JCurrent  High Low Last odds of Decline =10 " 86%
The SellShort Day HIGH was Only ES 998.75 976.75 997.25 odds of Decline > 20 " 63%
The SellShort Day LOW was S5PX 999.61 950,62 996,46 odds of Decline= 0 0%
ES Day 998.75 978.00 997.25 Ave Range on " BD 30.54
Possible HIGH for Buy Day 1011.85 47% 47% Jbased on Ave Penetration of 580 of 1310 1348 StdD 629
Possible LOW for Buy Day 967.19 969.38 100%: 94% Jbased on Ave Decline of 31.57 2037 staf 20009
Possible LOW for Buy Day 962.35 963,43 558% 54% Qbased on Ave §5 Day Violation on BD of 14.40 1457 stdf 859
Thu, Aug 20 wilbea Buy day. ES therefore has a 47%  chance of making a high above 998.76 and upto 1011.85 based on Ave Penetration of 55D
therefore haz a 100% chance of making a Low below 998.75 and downto 967.19 based on Ave Decline
therefore has a B5%  chance of making a Low below 976.76 and downto 96236 based on Ave S5 Day Vielation on BD
The 24 hour Low has a Y chance of being made Last
Thu, Aug 20 wilbea Buy day. ES Day therefore haza 47%  chance of making a high above 998.75 and up to 1011.93 bazed on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 998.75 and downtoc 969.38 baszed on Ave Decline
therefore haz a 54%  chance of making a Low below 978.00 and downto 963.43 based on Ave S5 Day Vielation en BD
The Day =&z Low has 54%% chance of being made  Last
TF 24h SRut 24H  Day JCurrent  High Low Last odds of Decline =10 9%
The SellShert Day HIGH was Last 561.65 Only TF 561.60 546.90 561,40 odds of Decline =15 " 61%
The Selishort Day LOW was 3 G SRUT 561,65 549.86 561.65 odds of Decline= 0 1%
TF Day 561,60 546.90 561.40 Ave Range on " BD 2049
Possible HIGH for Buy Day 570.74 570.32 570.53] 45% 46% Jbased on Ave Penetration of 550 of 9.14 872 StdD 408
Possible LOW for Buy Day 540.45 542.05 544,231 99% 97% Qbased on Ave Decline of 21.14 19.55 stad 1230
Possible LOW for Buy Day 538.34 537.86 541.36] 56% 53% Jhased on Ave 55 Day Violation on BD of 8.56 9.04 stdf 509
Thu, Aug 20 wilbea Buy day. TF therefore has a 45%  chance of making a high above 561.60 and upto b70.74  based on Ave Penetration of S50
therefore haz a 99%  chance of making a Low below 561.60 and downto 540.46 bazed on Ave Decline
therefore haz a 56%  chance of making a Low below 54690 anddownto 538.34 based on Ave 55 Day Violation on BD
The 24 hour Low haz a 51% chance of being made Last
Thu, Aug 20 wilbea Buy day. TF Day therefore haga 46%  chance of making a high above B61.60 and upto B70.32 based cn Ave Penetration of S50
therefore haz a 97%  chance of making a Low below 56160 anddowntoc 54205 baszed on Ave Decline
therefore has a B3%  chance of making a Low below B46.90 and downto 537.868 based on Ave S5 Day Vielation on BD
chance of being made  Last
N0 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline =20 " 84%
The SellShort Day HIGH was 1600.50 Last 1600.50 Last 1600.23 Only na 1600.50 1564.50 1598.75 odds of Decline>25 " 74%
The SellShort Day LOW was 1564 50 1565.00 1565 44 SNDX  1600.23 1566.44  1506.51 odds of Decline= 0 * 1%
NGO Day  1600.50 1565.00 1598.75 AveRangeon | BD 4658
Possible HIGH for Buy Day 1617.13 1617.84 1617.53] &1%: 47% Jbased on Ave Penetration of S50 of 16,63 1734 StdD 8.3
Possible LOW for Buy Day 1551.84 1556.29 1558.39] 99% 96% Jbased on Ave Decline of 4866 4421 St 2877
Possible LOVW for Buy Day 154417 1543.04 1544.55] 51% 48% jhased on Ave 55 Day Violation on BD of 20.33 2196 5t 10.88
Thu, Aug 20 wilbea Buy day. NQ therefore haz a B1%  chance of making a high above 1600.50 and up to 1617.13 bazed on Ave Penetration of S3D
therefore has a 99%  chance of making a Low below 1600.50 and downto 1561.84 based on Ave Decline
therefore haz a B1% chance of making a Low below 1564.50 and downto 1544.17 based on Ave S5 Day Violation on BD
The 24 hour Low haz a 49% chance of being made Last
Thu, Aug 20 wilbea Buy day. NQ Day therefore haza 47%  chance of making a high above 1600.50 and up to 1647.84 based on Ave Penetration of 53D
therefore haz a 96%  chance of making a Low below 1600.50 and downto 1556.29 baszed on Ave Decline
therefore has a 48%  chance of making a Low below 1565.00 and downto 1543.04 based on Ave S5 Day Vielation on BD
The Day 2e2= Lew haz 56% chance of being made  Last
YN 24h YN day SINDU 24H Day JCurrent  High Low Last odds of Decline =100 " 81%
The SellShort Day HIGH was 9255.00 Last 5313.09 Onlyf ¥M 9299.00 9107.00 9277.00 odds of Decline » 150 ¥ 67%
The SellShort Day LOW was 5108.00 9131.94 SIHDU  9313.09 913194 927916 odds of Decline= 0 " 0%
¥ Day  9299.00 9109.00 9277.00 Ave Rangeon | BD 260,14
Possible HIGH for Buy Day 9402.89 9403.56 0421.98] 47% 49% Jbased on Ave Penetration of 550 of 103.89 109.56 StdD  49.14
Possible LOW for Buy Day 902713 9046.81 9071.82]100% 94% based on Ave Decline of 27187 26249 StdD 17345
Possible LOVW for Buy Day 8979.70 8952.86 9003.64] 52% 53% jbased on Ave 55 Day Violation on BD of 12730 12644 Stdif  74.56
Thu, Aug 20 wilbea Buy day. YN therefore haz a 47%  chance of making a high above 9299.00 and up to 9402.89 bazed on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 9299.00 and downto 9027.13 based on Ave Decline
therefore haz a 2%  chance of making a Low below 9107.00 and downto B8979.70 based on Ave S5 Day Violation on BD
The 24 hour Low has a %a chance of being made Last




Thursday August 20" , 2009
Today was a Buy Day. Markets are showing bullish signs based on the shallow decline we got today.

Tomorrow will be a Sell day. A good part of the rally is already done, so we may end up with a confusing
day.

TTT Data for trading US Index Futures on:

|Friday, August 21, 2009

24H  Day JCurrent  High Low Last odds of Rally =10 89%
The Buy Day HIGH was 1007.75 1007.75 1008.92 Only ES 1007.75 99425  1004.75 odds of Rally > 20 Ya2n
The Buy Day LOW was 994 25 1st 594 25 1st 996.39 §SPX  1008.92 986.39  1007.37 odds of Rally = 0 i3
ES Day  1007.75 994,25 100475 Ave Range on 5D 3345
Possible HIGH for Sell Day 1019.27 1020.77 1022.04] 54% 50% Jbased on Ave Penetration of BD of 11.52 13.02 Stdil  6.54
Possible HIGH for Sell Day 1024.54 102218 1022181 100% 93% Jbased on Ave Rally of 3059 2793 Stad  18.50
Possible LOV for Sell Day a77.76 a77.30 979.37) 52% 53% Jbased on Ave Buy Day Violation on 50 of 16.49 16.95 Stdf 876
Fri Aug 24 willbea Sell day. ES therefore haz a E4%  chance of making a high above 1007.75 andupto 1019.27 bazed on Ave Penetration of BD
therefore haz a 100% chance of making a high above 994.25 and up to 1024.84  bazed on Ave Rally
therefore haz a 2%  chance of making a Low below 994.25 anddownto 977.76  based on Ave Buy Day Violation on S0
The 24 hour High haz a % chance of being made 1=t
Fri, Aug 24 willbea Sell day. ES Day therefore haza B0%  chance of making a high above 1007.75 and upto 1020.77 bazed on Ave Penetration of BD
therefore haz a 93%  chance of making a high above 994.25 and upto 102248 bazed on Ave Rally
therefore haz a B3%  chance of making a Low below 994.25 and downto 977.30 based on Ave Buy Day Violatien on SD
chance of being made  1st
TF 24h TF Day Current  High Low Last odds of Rally =10 34%
The Buy Day HIGH was 558.50 568.50 TF 568,50 557,30 567,50 odds of Rally > 15 Y 68%
The Buy Day LOW was 1.30 1st 30|1st SRUT 568,68 560,58 565,68 odds of Rally = 0 hE”
TF Day 568,50 55730 567.50 Ave Range on 75D 22.24
Poszsible HIGH for Sell Day BT7.04 BTT.54 BIT.61] 49%: 49% |based on Ave Penetration of BD of 854 9.3 StdD 432
Possible HIGH for Sell Day 578.22 B76.95 577.80]100% 95% Jbased on Ave Rally of 2092 1965 Stad 1213
Pogsible LOVI for Sell Day 546.71 546,52 550.47) B1% 52% Jbased on Ave Buy Day Violation on 50 of 10.59 10.68 Stdf  5.42
Fri, Aug 24 willea Sell day. TF therefore has a 49%  chance of making a high above BG8.50 andupto R77.04  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above B57.30 and up to E78.22  bazed on Ave Rally
therefore has a Bi%  chance of making a Low below B57.30 anddowntoc 546.71  based on Ave Buy Day Violation on S0
The 24 hour High haz a % chance of being made 1=t
Fri, Aug2d  wilbea Sell day. TF Day therefore haz a 49%  chance of making a high above RG8.50  and up to h77.84  based on Ave Penetration of BD
therefore haz a 95%  chance of making a high above R57.30 and up to R76.95 baszed on Ave Rally
therefore haz a ¥  chance of making a Low below h57.30 anddowntc 5hd46.62 based on Ave Buy Day Violation on 30
The Day zezz High haz 56% chance of being made  1st
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Low Last odds of Rally = 20 8%
The Buy Day HIGH was 1620.25 1620.25 181812 Only na 162025 1591.00  1643.50 odds of Rally > 25 Mz
The Buy Day LOW was 1581.00 1st 1582.50 1st 1593.12 SHDX 161812 169342 161422 odds of Rally = 0 i
NODay 162025  1582.50 1613.50 Ave Range on MEIEE
Possible HIGH for Sell Day 1639.73 1640.40 1633.48] 51% 51% Jbased on Ave Penetration of BD of 19.48 2045 Stdil 9.94
Possible HIGH for Sell Day 1637.73 1634.68 1633.031100% 96% Jbased on Ave Rally of 4673 4248 St 2637
Possible LOV for Sell Day 156567 1566.23 1563.00] 50% 51% Jbased on Ave Buy Day Violation on 50 of 2533 2627 Staf 1295
Fri, Aug 24 willbea Sell day. HO therefore haz a EA%  chance of making a high above 1620.25 and upto 1639.73 bazed on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 159400 and upto 1637.73  bazed on Ave Rally
therefore haz a B0% chance of making a Low below 1591.00 and downto 1565.67 based on Ave Buy Day Violation on SO
The 24 hour High hag a 5% chance of being made Last
Fri, Aug 21 wilkbea Sell day. NQ Day therefore haza B1%  chance of making a high above 1620.25 and up to 1640.40 bazed on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 1592.50 and up to 1634.68 Dbased on Ave Rally
therefore haz a B1%  chance of making a Low below 1592.50 and downto 1566.23 based on Ave Buy Day Viclation on SO
chance of being made  Last
Y 24h SINDU  § 24H Day JCurrent  High Low Last odds of Rally > 100 35%
The Buy Day HIGH was 934£8.00 Onlyj ¥M 9348.00 924400 9320.00 odds of Rally > 150 Y 66%
The Buy Day LOW was 9244.00 1st 924400 1st SINDU - 9363.95 926797  9350.05 odds of Rally = 0 hE”
Y11 Day 934800 924400 9320.00 AveRangeon | 50 28754
Possible HIGH for Sell Day 9451.82 9462.78 9478.17] 52%: 48% Jbased on Ave Penetration of BD of 103.82 11478 StdD 5839
Possible HIGH for Sell Day 9505.43 9432.49 9495241 100% 94% Jbased on Ave Rally of 26143 23849 Stdl 158.89
Possible LOVI for Sell Day 9114.06 9104.20 9123.45] 55% 54% Jbased on Ave Buy Day Violation on 50 of 12994 13980 St 7143
Fri Aug2d  wilbea Sell day. Y therefore haz a K#%  chance of making a high above 9343.00 and upto 9451.82 bazed on Ave Penetration of BD
therefore haz a 100%  chance of making a high above 924400 and upto 9505.43 bazed on Ave Rally
therefore has a K5%  chance of making a Low below 924400 and downto 9114.06 bazed on Ave Buy Day Violation on 50
The 24 hour High haz a 51% chance of being made 1=t




Friday August 21°, 2009

Today was a Sell day. The rally continues as TVGR sets in
Monday will be a SS day. Momentum may take us higher before the decline starts.

TTT Data for trading US Index Futures on:

IMonda

, August 24, 2009

24H  Day JCurrent  High Loy Last odds of 30 Rally =10 " 87%
The 3ell Day HIGH was 1027.00 Last Only ES 1027.00 996,50 102525 odds of 3D Rally>20 " §9%
The Sell Day LOW was 1011.75 S5PX  1027.59 1009.06  1026.13 odds of 3DRally < 0 " 14%
The Buy Day LOW waz B R ES Day  1027.00 1011.75 102525 Ave Range on | 550 29,80
Possible HIGH for Sell Short Day 1037.68 B0% 47% [based on Ave Penetration of 50 of 1047 10,68 Stdll  6.04
Possible HIGH for Sell Short Day 1029.11 1025.37 86% §4% |based on Ave 3 Day Rally of 3486 3142 stdd 20.66
Possible LOW for Sell Short Day 984,70 999,02 54% 54% Qbased on Ave of Sell Day Violation on 55 days of 11.80 1273 Stdf  6.26
Mon, Aug 24 wilbea  SellShort  day. ES therefore haz a R%  chance of making a high above 1027.00 and up to 103717 baszed on Ave Penetration of 5D
therefore haz a 26%  chance of making a high above 994.25 and up to 102941 baszed on Ave 3 Day Rally
therefore haz a R4%  chance of making a Low below 996.50 anddownto 98470 bazed on Ave of Sel Day Violation on 55 days
The 24 hour High haz a 49% chance of being made  1st
Mon, Aug 24 wilbea  SellShort  day. ESDay thersfore haza 47%  chance of making a high above 1027.00 and uptc 103768 based on Ave Penetration of 5D
therefore has a 84%  chance of making a high above 994.26 and upto 1025.37 based on Ave 3 Day Rally
therefore haz a B4%  chance of making a Low below 101175 anddownto 999.02 based on Ave of Sell Day Violation on 55 days
The Daif Hes Hiﬁh haz 50% chance of being made  1st
TF 24h TF Day 24H  Day JCurrent  High Loy Last odds of JDRally =5 W%
The Sell Day HIGH was S82.70 Last 552.70 Last Only TF 582.70 562.00 580.60 odds of 3D Rally > 10 " 73%
The Sell Day LOW 552.00 57 SRUT 582,10 571.66 581.51 odds of 30 Rally < 0 " 11%
The Buy Day LOW w 557.3 557. TF Day 582,70 572,30 580,60 Ave Range on 550 2003
Possible HIGH for Sell Short Day £59.96 590.26 46% 44% | based on Ave Penetration of 50 of 7.26 756  StdiD 3.9
Possible HIGH for Sell Short Day 580,37 578,53 89% &7% Jbased on Ave J Day Rally of 23.07 .23 stdf 13.60
Possible LOV for Sell Short Day B53.62 56375 50% 50% Jbased on Ave of Sell Day Violation on S5 days of 838 8.66 std 403
lon, Aug 24 wilbea  SellShort  day. TF therefore haz a 46%  chance of making a high above B82.70 and upto 589.96 bazed on Ave Penetration of SD
therefore haz a &9%  chance of making a high above R57.30 and up to R80.37  bazed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below B62.00 anddownte 553.62 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 51% chance of being made  1st
Mon, Aug 24 wilbea  SellShort  day. TFDay thersfore haza 44%  chance of making a high above 882,70 andupto 590.26 based on Ave Penetration of S0
therefore haz a 8™ chance of making a high above B57.30 and up to E78.53  based on Ave 3 Day Rally
therefore haz a B0%  chance of making a Low below 57230 anddowntoc 56375 bazed on Ave of Sel Day Violation on 55 days
The Day sess High haz e r) chance of being made  1st
NG 24h Ha Day 24H  Day JCurrent  High Loy Last odds of 30 Rally =10 " 94%
The Sell Day HIGH was 1838.75 Last 1638.75 Last na 1639.75  1600.00 163575 odds of 30 Rally =30 " 74%
The Sell Day LOW w 1600.00 16142 SHDX  1639.23 161512 1637.78 odds of 3D Rally < 0 " 14%
The Buy Day LOW waz 1581.00 1552.50 28312 NG Day 1639756 161425 163575 Ave Range on | §8D 47.79
Possible HIGH for Sell Short Day 1657.80 1658.10 1657.41] 49% 46% Jbased on Ave Penetration of 50 of 1805 1835 StdD  9.54
Possible HIGH for Sell Short Day 1645.49 1642.16 1641.01] 86% 84% Jbased on Ave 3 Day Rally of 5449 4966 Stdd 30.36
Possible LOW for Sell Short Da 1579.85 1583.61 1587.16] 51% 52% Jhased on Ave of Sell Day Violation on 55 days of 2045 2044 Std/f 9.40

Mon, Aug 24 wilbea  SellShort  day. HO therefore haz a 49%  chance of making a high above 1639.75 andupto 1667.80 baszed on Ave Penetration of SD

therefore haz a 86%  chance of making a high above 159400 and up to 164549 based on Ave 3 Day Rally

therefore haz a F%  chance of making a Low below 1600.00 and downto 1579.85 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a § chance of being made  1st
Mon, Aug 24 wilbea  SellShort  day. NO Day thersfore haza 46%  chance of making a high above 1639.75 andupto 165810 based on Ave Penetration of SD

therefore haz a &4%  chance of making a high above 159250 and upto 164216 baszed on Ave 3 Day Rally

therefore haz a 2%  chance of making a Low below 1614.25 and downto 1593.81 based on Ave of Sell Day Violation on 55 days
The Day =& High haz B1% chance of being made  1st

Y1 24h Y1 day Current  High Low Last odds of JDRally =75 " 92%

The Sell Day HIGH was §508.00 Last Last Onlyg] YM 9508.00  9245.00  9480.00 odds of 30 Rally > 100 ~ 84%
The Sell Day LOW was 5245.00 SINDU 951911 9347.25 950598 odds of 3DRally < 0 “13%
The Buy Day LOW was §244.00 YN Day  9508.00  9374.00  9490.00 Ave Range on | 550 257.87
Possible HIGH for Sell Short Day 9594.35 9595.06 47%  46% | based on Ave Penetration of 50 of 86.38 87.06 Std/D 49.51
Possible HIGH for Sell Short Day 0533.05 9508.69 a7% 85% Jbased on Ave J Day Rally of 20405 26469 Stdl 177.62
Possible LOV for Sell Short Day 9141.56 9265.58 51% 53% Jbased on Ave of Sell Day Violation on 55 days of 10744 10842 Stdd  54.80
Ion, Aug 24 wilbea  SellShort  day. YI therefore haz a 47%  chance of making a high above 9508.00 and up to 9594,38 based on Ave Penetration of SD

therefore haz a &M%  chance of making a high above 924400 and upto 9538.05 baszed on Ave 3 Day Rally

therefore has a Bi%  chance of making a Low below 9249.00 and downto 914156 based on Ave of Sell Day Violation on S5 days
The 24 hour High haz a % chance of being made  1st




Monday August 24™ | 2009

Today pretty much a text book SS day. Markets rallied to new highs and started the decline.
Tomorrow will be a Buy day. There is still plenty of room for more decline.

TTT Data for trading US Index Futures on:

| Tuesday, August 25, 2009

24H  Day JCurrent  High Low Last odds of Decline > 10 " 86%
The SelShort Day HIGH waz 1035.00 1st 1035.00 1st Only ES 1035.00 1021.25 102450 odds of Decline»20  62%
The SelShort Day LOW was 102125 1021.25 S5PX  1035.82 102243 102557 odds of Decline= 0 0%
ES Day 103500 1021.25 102450 AveRangeon | BD 3052
Possible HIGH for Buy Day 1043.04 104812 1049.03] 48%  43% Jbased on Ave Penetration of 550 of 13.04 1342 StdD 630
Possible LOW for Buy Day 1003.63 1005.82 1008.61 | 100% 94% Jbased on Ave Decline of 3137 2948 std 2008
Possible LOW for Buy Day 1006.85 1006.65 1007.99] 55% 54% Jbased on Ave 55 Day Violation on BD of 14.40 1457 stf 8.5
Tue, Aug 25 wilkea Buy day. ES therefore has a 45%  chance of making a high above 1035.00 and up to 1048.04  based on Ave Penetration of 530
therefore haz a 100%  chance of making a Low below 1035.00 and downto 1003.63 bazed on Ave Decline
therefore has a B5%  chance of making a Low below 102125 anddownto 1006.85 based on Ave 55 Day Violation on BD
The 24 hour Low haz a % chance of being made 1=t
Tue, Aug 25 wilkea Buy day. ESDay therefore haz a 453%  chance of making a high above 103500 and upto 1043.12 based on Ave Penetration of 550
therefore has a 94%  chance of making a Low below 1035.00 anddownto 1005.82 based on Ave Decline
therefore has a B4%  chance of making a Low below 1021.25 anddownto 1006.68 bazed on Ave 55 Day Violation on BD
chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " 79%
The SeliShort Day HIGH waz : SE5.40 18t 586.03 Only TF 586.40 577.00 530,00 odds of Decline>15 "~ #1%
The SeliShort Day LOW waz 577.00 578.10 SRUT 586.03 57810 530,24 odds of Decline= 0 1%
TF Day 586,40 577.00 580,00 Ave Range on " BD 20.42
Possible HIGH for Buy Day R95.51 595,10 F94.88] 45% 47% |based on Ave Penetration of 550 of 9.41 870 StdD  4.08
Possible LOW for Buy Day 565,38 566.96 B68.73] 99% 97% Jbased on Ave Decline of 21.02 19.44  staf 12.80
Possible LOW for Buy Day 56044 56706 56060 55% 52% Qbased on Ave 55 Day Violation on BD of 8.56 9.04 5tdf 509
Tue, Aug 25 willbea Buy day. TF therefore haz a 45%  chance of making a high above 536.40 andupto h95.51  bazed on Ave Penetration of 5SSO
therefore has a 99%  chance of making a Low below k3640 anddownto 56538  bazed on Ave Decline
therefore has a k5%  chance of making a Low below Rf7.00 anddownto 56844 bazed on Ave 55 Day Violation on BD
The 24 hour Low haz a % chance of being made 1=t
Tue, Aug 25 wilbea Buy day. TF Day therefore has a 47%  chance of making a high above 566.40 andupto 59510  bazed on Ave Penetration of 55D
therefore has a 97%  chance of making a Low below 53640 anddownto 56696  bazed on Ave Decline
therefore haz a 2%  chance of making a Low below ETT.00 anddownto 56796  bazed on Ave S5 Day Violation on BD
chance of being made  1st
HQ 24h HQ Day Current  High Lows Last odds of Decline > 20 v
The SelShort Day HIGH was 184225 1st 1643.00 1st na 164825  1628.75  1634.25 odds of Decline > 25 74%
The SelShort Day LOW was 182 182375 SHDX  1648.18 1629.77 163478 odds of Decline= 0 " 1%
HQ Day 164800 1628.76  1634.25 Ave Range on " BD 46.45
Possible HIGH for Buy Day 1664.93 166537 1665.49] 51% 43% Jbased on Ave Penetration of 350 of 16.68 17.37 St 8.36
Possible LOW for Buy Day 1599.87 1604.05 1606.59] 99% 96% Jbased on Ave Decline of 4838 4395 st 2876
Possible LOW for Buy Day 1608.42 1606.79 1607.88] 50% 48% Jbased on Ave 55 Day Violation on BD of 20.33 21.96  Std 10.88
Tue, Aug 25 wilkea Buy day. HQ therefore haz a F1%  chance of making a high above 1648.25 andupto 1664.95 bazed on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 164825 anddownto 1599.87 based on Ave Decline
therefore haz a R0%  chance of making a Low below 1628.75 anddownto 1608.42 bazed on Ave 55 Day Violation on BD
The 24 hour Low has 3 % chance of being made 1=t
Tue, Aug 25 wilkea Buy day. NQ Day therefore haz a 45%  chance of making a high above 1648.00 and upto 1665.37 bazed on Ave Penetration of 550
therefore has a 96%  chance of making a Low below 1643.00 and downtc 1604.05 bazed en Ave Decline
therefore haz a 45%  chance of making a Low below 1628.75 anddownto 1606.79 bazed on Ave 55 Day Violation on BD
chance of being made 1st
Y11 24h Y day 24H  Day JCurrent  High Low Last odds of Decline =100 " 3%
The SelShort Day HIGH was 8576.00 1st 8575.00 1st Only] YM 9576.00 947400 9492.00 odds of Decline > 150 ~ 67%
The SelShort Day LOW was L7200 247400 SINDU 958773 9486.23  9509.28 odds of Decline= 0~ 0%
Y Day  8576.00 947400 9492.00 Ave Rangeon BD 259,03
Possible HIGH for Buy Day 9679.07 9684.60 9695.73] 48% 49% Jbased on Ave Penetration of 550 of 103.07 108.68 StdD 4916
Possible LOW for Buy Day 030567 032529 0347.851100% 94% Jbased on Ave Decline of 27033  250.71 Std/0 173.41
Possible LOW for Buy Day 9346.70 9347.86 9357.93] 52% 52% Jbased on Ave 55 Day Violation on BD of 12730 12644 Std/f 74,66
Tue, Aug 25 wilkea Buy day. YL therefore has a 458%  chance of making a high above 9576.00 and upto 9679.07 based on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 9576.00 and downto 9305.67 based on Ave Decline
therefore haz a k¥  chance of making a Low below 9474.00 anddownto 9346.70 based on Ave 55 Day Violation on BD
The 24 hour Low haz a 5% chance of being made  1st




Tuesday August 25" | 2009

Today was a Buy Day. The overnight session did get a bigger decline compare to the shallow decline for the
day session.

Tomorrow is a Sell day. Having closed near the lows of the day | would anticipate the rally to start fairly early
in the day.

TTT Data for trading US Index Futures on:

IWednesday, August 26, 2009

24H Day JCurrent  High Low Last odds of Rally >10 89%
The Buy Day HIGH was 1038.00 1038.00 1037.75 Only ES 1038.00 101825 1026.00 odds of Rally =20 Yaau
The Buy Day LOVY was 1018.25 1st 102475 Last 21 S5PX 103775 1026.24 102800 odds of Rally = 0 S
ES Day  1038.00 102475 1026.00 Ave Range on 7 S0 33.43
Possible HIGH for Sell Day 1049.62 1051.11 55% 50% |based on Ave Penetration of BD of 11.62 1341 StdD 659
Possible HIGH for Sell Day 1048.85 1052.72 1052041 100% 93% | based on Ave Rally of 30.60 2797 st/f 18,53
Possible LOV for Sell Day 1001.76 1007.80 1009.19] 52% 52% Jbased on Ave Buy Day Violation on S0 of 16.49 1695 5td/f 876
Wed, Aug 26 willbe a Sell day. ES therefore haz a B8%  chance of making a high above 1038.00 and up te 1049.62 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 1018.25 and up e 1048.85 based on Ave Rally
therefore haz a 62%  chance of making a Low below 1018.25 and downto 1001.76 based on Ave Buy Day Vielation on 5D
The 24 hour High haz a % chance of being made 1st
Wed, Aug 26 wilkea Sell day. ES Day therefore haz a 50%  chance of making a high above 1038.00 and up te 1051.11  bazed on Ave Penetration of BD
therefore haz a 93% chance of making a high above 1024.75 and up te 1052.72 bazed on Ave Raly
therefore has a 2%  chance of making a Low below 1024.75 and downto 1007.80 bazed on Ave Buy Day Vielation on 5D
The Day =ez= High has 4%% chance of being made  1st
TF Day SRut 24H Day JCurrent  High Low Last odds of Rally >10 B4%
The Buy Day HIGH was 588.50 588.05 Only TF 554,50 57640 58210 odds of Rally =15 Ysan
The Buy Day LOVY was 58070 1st 581.80 SRUT 538.05 581.90 55322 odds of Rally = 0 MR
TF Day 538.50 580.70 58210 Ave Range on 75D 22.23
Possible HIGH for Sell Day 597.12 597.91 597.05] 50% 49% |based on Ave Penetration of BD of &.62 9.41 StdlD 436
Possible HIGH for Sell Day 597.35 £00.40 59915 100% 95% Jbased on Ave Rally of 2085 1970 Staf 1221
Possible LOVI for Sell Day 565.81 570.02 571.79] 51% 52% Jbased on Ave Buy Day Violation on 5D of 10.59 1068 Std/0  5.42
Wed, Aug 26 wilbea Sell day. TF therefore haz a B0%  chance of making a high above 588.50 and upto B97.42 based on Ave Penetration of BD
therefore haz a 100% chance of making a high above 576.40 andupito B97.35 based on Ave Rally
therefore haz a B1%  chance of making a Low below 57640 anddownto 56581 based on Ave Buy Day Violation on SO
The 24 hour High haz a % chance of being made 1st
Wed, Aug 26 wilbe a Sell day. TF Day therefore has a 49%  chance of making a high above 588.50 and upto 597.91 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 580.70 and upto 600.40  based on Ave Rally
therefore has a 2%  chance of making a Low below 580.70 anddownte 570.02 based on Ave Buy Day Violation on SO

The Day sesz High has B5% chance of being made 1=t

SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 25 Only i1#} 1655.50 162526  1636.7% odds of Rally > 25 ey
The Buy Day LOVY was SHDX 165525 163538  1639.90 odds of Rally = MR
10 Day  1655.50 163450  1636.7% Ave Rangeon | SO0 5112
Possible HIGH for Sell Day 1674.98 1675.64 1675.62] 52% 52% Jbased on Ave Penetration of BD of 19.43 044 StdD 9.97
Possible HIGH for Sell Day 1671.99 1676.72 1675.34]100% 96% | based on Ave Rally of 4674 4222 Stdf 2642
Possible LOVI for Sell Day 1599.92 1608.23 1610.26] 50% 50% Jbased on Ave Buy Day Violation on SD of 25.33 2627 Sta/f 1295
Wed, Aug 26 wilbea Sell day. NQ therefore haz a B2%  chance of making a high above 1655.50 and up te 167498 based on Ave Penetration of BD
therefors haz a 100% chance of making a high above 1625.256 and up te 167199 based on Ave Raly
therefore hag a B0%  chance of making a Low below 1625.256 and downto 1599.92 based on Ave Buy Day Vielation on SD
The 24 hour High has a % chance of being made Last
Wied, Aug 26 wilke a Sell day. NG Day therefore has a b2%  chance of making a high above 1655.50 and up te 1675.64 bazed on Ave Penetration of BD
therefore haz a 96%  chance of making a high above 163450 andupte 1676.72 baszed on Ave Rally
therefore haz a B0%  chance of making a Low below 1634.50 anddownte 41608.23 bazed on Ave Buy Day Vielation on 50
The Day sezs High has 46% chance of being made  1st
¥ 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Rally =100 85%
The Buy Day HIGH was 9617.00 96520.00 Onlyg YN 9617.00 9441000 952200 odds of Rally =150 " 65%
The Buy Day LOVY was 5513.00 1st 5508.98 SINDU  9620.00 9508.98  9539.29 odds of Rally = MR
Y Day  9617.00 951300  9522.00 Ave Rangeon | 5D 2B7.63
Possible HIGH for Sell Day 9721.58 9732.44 9734.86] 52% 44% Jbased on Ave Penetration of BD of 10458 11544 Stdl 58.76
Possible HIGH for Sell Day 9702.45 9751.68 9739.400100% 94% | based on Ave Rally of 26145 23868 Stod 159.08
Possible LOV for Sell Day 9311.06 937320 9364.46] 55% 54% ] based on Ave Buy Day Violation on S0 of 12994 139.80 Sta/f 7148
Wed, Aug 26 wilbea Sell day. YM therefors haz a B2%  chance of making a high above 9617.00 and up te 9721.58 based on Ave Penetration of BD
therefors haz a 100% chance of making a high above 944100 and up te 970245 based on Ave Raly
therefore has a B8%  chance of making a Low below 944100 and downto 9311.06 bazed on Ave Buy Day Vielation on SD

The 24 hour High has a 51% chance of being made 1st




Wednesday August 26" , 2009
Today turned out to be one of those confused Sell days as markets just drifted.

Tomorrow will be a SS day. We are still close to the Buy day low, so we may get a rally first.
TTT Data for trading US Index Futures on: | Thursday, August 27, 2009

24H Day JCurrent  High Low Last odds of JDRally > 10 " &7%

The Sell Day HIGH was 1032.00 Last 1022.00 Last 1032.47 Only ES 1032.00 1020.25 102675 odds of 30 Rally > 20 " 70%
The =&l Day LOW was 1020.25 1020.25 102157 SSPX 103247 102157 102842 odds of 30 Rally < 0 “13%
The Buy Day LOW waz 1018.25 102475 1028.21 ES Day 103200  1020.25 102675 Ave Range on 550 29.88
Possible HIGH for Sell Short Day 104214 1042.64 1043.27) 50%  48% | baszed on Ave Penetration of 30 of 1044 1064 St 6.05
Posszible HIGH for Sell Short Day 1053.16 1055.95 1056.85] 87% B84% Jbased on Ave 3 Day Rally of 3491 120 stod 207
Poszsible LOV for Sell Short Day 1008.45 1007.52 1009.69) 54% 53% Jbased on Ave of Sell Day Violation on S8 days of 1180 1273 stdd  6.26
Thu, Aug 27 wilkea  SellShort  day. ES therefore has a h%  chance of making a high above 1032.00 and up fo 104214 bazed on Ave Penetration of 5D

therefore has a &M%  chance of making a high above 1018.25 andupto 105316 Gbaszed on Ave 3 Day Rally

therefore hag a B4%  chance of making a Low below 1020.25 and downto 100845 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 49% chance of being made st
Thu, Aug 27 wilbea SellShort  day. ES Day therefore haz a 48%  chance of making a high above 1032.00 and up to 104264 based on Ave Penetration of 5D

therefore hag a 84%  chance of making a high above 1024.75 and up to 106595 baged on Ave 3 Day Rally

therefore haz a B3%  chance of making a Low below 1020.25 and dewnte 100752 based on Ave of Sell Day Violation on S5 days

The Day sezz High has 51% chance of being made  1st

24H  Day JCurrent  High Low Last odds of 30 Rally =5 %

The 3¢l Day HIGH was TF 586.50 57910 532,60 odds of 30Rally =10 " 78%

The Sell Day LOW was SRUT 586,29 579.87 564,02 odds of 30 Rally < 0V 11%
The Buy Day LOVY was TF Day 556.50 579.10 55280 Ave Range aon " 550 19.96
Possible HIGH for Sell Short Day 47% 44% |based on Ave Penetration of 5D of T7.20 750 StdD 3.9
Possible HIGH for Sell Short Day 89% &7% Jbased on Ave 3 Day Rally of 2312 30 Stdd 1364

Possible LOVW for Sell Short Da 50% 50% fhased on Ave of Sell Day Violation on 5§ days of 8§38 8.55 st 4.03

Thu, Aug 27 wilksa  SellShort  day. TF therefore haz a 47%  chance of making a high above 586.50 and upto 593.70 baszed on Ave Penetration of SD

therefore has a 8%  chance of making a high above 7640 andupto h99.52  based on Ave 3 Day Rally

therefore has a R0%  chance of making a Low below 7910 anddownto 570.72 baszed on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 52% chance of being made 13t
Thu, Aug 27 wilbea  SellShort  day. TF Day thersforehaz a 44%  chance of making a high above B86.50 andupto 59400  based on Ave Penetration of 5D

therefore has a &M  chance of making a high above R80.70 and upto B02.00  bazed on Ave 2 Day Rally

therefore has a R%  chance of making a Low below 57910 anddownto 570.556  bazed on Ave of Sell Day Violation on S5 days

The Daif 3E83 HiEh hag 55% chance of being made  1st

24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 94%

The Sell Day HIGH was Onlyg MNQ 164926 1627.50  1637.2% odds of 30 Rally » 30 75%
The Sell Day LOW was SHOXK 164877 162541 1637.00 odds of 30 Rally < 0 “43%
The Buy Day LOVY was NG Day  1648.25 1627.50 1637.25 Ave Range on 550 47.59
Possible HIGH for Sell Short Day 1667.16 1667.45 1666.52] 49%: 47% | baszed on Ave Penetration of 30 of 17.91 1820 StdD  9.84
Possible HIGH for Sell Short Day 1679.76 1684.21 1683.33] 87% B84% Jbased on Ave 3 Day Rally of 5451 4971 Stdf 3042
Possible LOW for Sell Short Day 1607.35 160706 1610.45) 51% 52% Jbased on Ave of Sell Day Violation on 58 days of 2045 2044 Stdd  9.40
Thu, Aug 27 wilkea  SellShort  day. NO therefore hag a 49%  chance of making a high above 1649.25 and up to 1667.16 based on Ave Penstration of 5D

therefore hag a 87%  chance of making a high above 1625.25 and up to 1679.76 based on Ave 3 Day Rally

therefore haz a B4%  chance of making a Low below 1627.50 and downto 160735 based on Ave of Sell Day Violation on S5 days
The 24 hour High haz a 52% chance of being made st
Thu, Aug 27 wilk=a  SellShort  day. NO Day thersfore haz a 47%  chance of making a high above 1649.25 and up to 1667.45 bassd on Ave Penetration of SD

therefore has a 84%  chance of making a high above 1634.50 and up to 1684.21 baszsd on Ave 2 Day Rally

therefore has a 2%  chance of making a Low below 162750 anddowntc 4607.06 bazed on Ave of Sell Day Violation on 55 days

The Day sess High has 55% chance of being made  Last

Y11 24h YM day 24H  Day JCurrent  High Low Last odds of JDRally =75 " 92%

The Sel Day HIGH was 8572.00 Last 8572.00 Last 858297 Only] YI 9572.00 9473.00  9525.00 odds of 30 Rally > 100 Y a4
The Sell Day LOW w 8473.00 73.00 5 SINDU - 9582.97 948578 954352 odds of 30 Rally < 0 135
The Buy Day LOW was 844100 8513.00 8508.9 Y Day  9572.00 9473.00 952500 Ave Range on " 550 286,77
Possible HIGH for Sell Short Day 9658.10 9658.77 9673.57) 48% 47% |based on Ave Penetration of 30 of 8610 8677 StdiD 49.87
Possible HIGH for Sell Short Day 9735.36 9778.25 9774.11) 87% B85% Jhased on Ave 3 Day Rally of 29436 26525 St 177.99
Possible LOV for Sell Short Day 9365.56 9364.85 9385.40] 51% 52% Jbaszed on Ave of Sell Day Violation on 55 days of 107.44 10842 5tdd 5480
Thu, Aug 27 wilkea  SellShort  day. YN therefore has a 48%  chance of making a high above 957200 and upto 9658.10 baszed on Ave Penetration of 5D

therefore has a &M  chance of making a high above 9441.00 and up o 973536 bazed on Ave 3 Day Rally

therefore has a %  chance of making a Low below 9473.00 anddownto 936556 bazed on Ave of Sell Day Violation on 55 days

The 24 hour High has a 57% chance of being made st




Thursday August 27

, 2009

Today was a SS day. Maybe the lack of a strong 3 day rally caused the up-down day.
Tomorrow is a Buy day. Normally we should expect a decline on Buy days.

TTT Data for trading US Index Futures on:

|Frida

, August 28, 2009

Current  High Low Last odds of Decline =10 " 86%
The Sell3hort Day HIGH was ES 103275 1475 1028.25 odds of Decline>20 " §2%
The Sellzhort Day LOW was SSPX 103333 1016.20 103098 odds of Decline= 0 0%
ESDay 103275 104475  1029.25 Ave Range on TUBD 30.44
Possible HIGH for Buy Day 1045.72 1046.36] 48% 48% Jbased on Ave Penetration of 550 of 12.89 1297 Std'D 630
Possible LOW for Buy Day 1001.45 1003.71 1006.251100% 94% Jbased on Ave Decline of 31.27 2004 stad 2008
Possible LOW for Buy Day 1000.50 100018 55% B4% Jhased on Ave 55 Day Violation on BD of 1426 1457 Stdf  8.59
Fri,Aug 28 wilkbea Buy day. ES therefore has a 48%  chance of making a high above 103275 and upto 104564 based on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 103275 anddownto 1001.48 based on Ave Decline
therefore haz a B5%  chance of making a Low below 101475 and downto 100050 based on Ave 5SS Day Vielation on BD
The 24 hour Low has a % chance of being made  Last
Fri, Aug 28 wilkea Buy day. ESDay thereforehaz a 48%  chance of making a high above 103275 andupto 1045.72 based on Ave Penetration of 550
therefore has a 94%  chance of making a Low below 103275 and downto 1003.71 based on Ave Decline
therefore has a K%  chance of making a Low below 1014.75 and downto 100018 based on Ave 55 Day Violation on BD
The Day sess Low has Bd% chance of being made  Last
TF 24h TF Day SRut 24H  Day JCurrent  High Lowr Last odds of Decline =10 " 78%
The SelShort Day HIGH waz 585 28480 Last Only TF B55.60 B70.80 552.20 odds of Decline »15 " 60%
The SellShort Day LOW was 570.80 57080 SRUT 58478 572,66 583.77 odds of Decline= 0 1%
TF Day 584.80 570,80 582,20 Ave Range on " BD 20,38
Possible HIGH for Buy Day R94.60 R93.40 F93.52] 46% 47% |based on Ave Penetration of 55D of 9.00 B.60 StdD 408
Posgsible LOW for Buy Day 564,66 565,46 567.58] 99% 97% Qbased on Ave Decline of 2094 1934 Stdd 1279
Possible LOW for Buy Day 562,34 561.76 564.16] 56% 52% Jbased on Ave 55 Day Violation on BD of 846 9.04  stad  5.09
Fri,Aug 28 wilkea Buy day. TF therefore has a 46%  chance of making a high above BE85.60 andupto B94.60 based on Ave Penetration of 550
therefore haz a 99%  chance of making a Low below 58560 anddowntec 56466 based on AveDecline
therefore has a K6%  chance of making a Low below 7080 anddownto 56234 bazed on Ave S5 Day Violation on BD
The 24 hour Low has a % chance of being made  1st
Fri,Aug 28 wilkea Buy day. TF Day thereforehaza 4%  chance of making a high above 58480 andupto B9340  based on Ave Penetration of S50
therefore has a 97%  chance of making a Low below hi4.80 anddowntc 56546 bazed on Ave Decline
therefore hag a B2%  chance of making a Low below 570,80 and downtec 56176 based on Ave S8 Day Vielatien on BD
The Day zezg Low has Ba% chance of being made  Last
HQ 24h HQ Day SNDX J 24H Day JCurrent  High Loy Last odds of Decline »20 " 84%
The SellShort Day HIGH was 152250 Last 154350 Last 154318 Only il#} 1643.50 161050 163850 odds of Decline>25 " 73%
The Sellzhort Day LOW was 15810.50 1610.50 181173 SNDX 164318 161173 164097 odds of Decline= 0 “1%
NG Day 164350 1640.50 1638.50 Ave Range on 7 BD 4634
Posgsible HIGH for Buy Day 1660.05 1660.73 1660.34] 51% 48% |based on Ave Penetration of S50 of 1666 1723 S§tdD  8.36
Possible LOW for Buy Day 1595.30 1599.77 1601.80] 99% 96% Jbased on Ave Decline of 4820 4373 sl 28.75
Poggible LOW for Buy Day 1590.40 1588.54 1589.84] 51% 47% Jbased on Ave 55 Day Violation on BD of 20,10 296 sl 10.38
Fri, Aug 28 willkea Buy day. HQ therefore haz a B4%  chance of making a high above 1643.50 and up to 1660.05 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 164350 and downto 159530 based on Ave Decline
therefore has a 8%  chance of making a Low below 1610.50 and downto 1590.40 based on Ave 55 Day Vielation on BD
The 24 hour Low has a 4% chance of being made  Last
Fri, Aug 28 wilbea Buy day. NQ Day therefore haz a 48%  chance of making a high above 1643.50 and up to 1660.73 based on Ave Penetration of S50
therefore hazs a 96%  chance of making a Low below 1643.60 and downte 1599.77 based on Ave Decline
therefore has a 47%  chance of making a Low below 161050 and downto 1585854 based on Ave 55 Day Violation on BD
The Day zezz Low has bh% chance of being made  Last
Y1 24h ¥ day High Low Last odds of Decline =100 " 81%
The Sell3hort Day HIGH was Y 9558.00 9443.00 956500 odds of Decline > 150 " 66%
The Sellzhort Day LOW was SINDU 9609.72 9459.40 953063 odds of Decline= 0 0%
YN Day  9598.00 9443.00  9565.00 Ave Range on | BD 25844
Possible HIGH for Buy Day q700.16 970571 971657 48% 49% Jbased on Ave Penetration of 550 of 10246 107.71 StdD 4947
Pozsible LOW for Buy Day 9328.62 9343.69 9370951 100% 94% Jbased on Ave Decline of 26938 24931 Stdf 173.39
Possible LOW for Buy Da 9316.97 9316.86 9331.10) 52% 52% lkased on Ave 55 Day Violation on BD of 126,03 12644 Std/f 7456
Fri,Aug 28 wilkbea Buy day. Y therefore has a 45%  chance of making a high above 959800 and uptc 9700.16 based on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 9593.00 and downto 9328.62 based on Ave Decline
therefore has a 52%  chance of making a Low below 944300 and downto 931697 based on Ave 55 Day Violation on BD
The 24 hour Low has a % chance of being made  Last




Friday August 28" , 2009
Today was a Buy Day. Markets made new highs before the decline started.
Monday will be a Sell day. Having closed in the middle of road, we may get a confusing day.

TTT Data for trading US Index Futures on:  |[Monday, August 31, 2009

24H  Day JCurrent  High Low Last Change |Jodds of Rally > 10 39%
The Buy Day HIGH was 1038.75 1038.75 Only ES 103875 102200  1027.50 odds of Rally > 20 6%
The Buy Day LOW was 1022.00 Last 1022.00 Last $SPX | 103947 102343 102893 odds of Rally = 0 0%
ESDay  1038.75 102200 102750 Ave Rangeon  © SD 1836
Posgsible HIGH for Sell Day 1049.35 1049.73 1061.27] 50% 50% Jbased on Ave Penetration of BD of 1060 1098
Possible HIGH for Sell Day 1041.00 1039.22 1039.44] 100% 95% ]based on Ave Rally of 19.00 17.22
Poggible LOVI for Sell Day 1015.25 1015.38 1015.42] 40% 50% Jbazed on Ave Buy Day Violation on SD of 6.75 .63
Mon, Aug 31 wilbe a Sell day. ES therefore has a B0%  chance of making a high above 1038.75 and up to 1049.35 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1022.00 and upto 1041.00  bazed on Ave Rally
therefore has a 40%  chance of making a Low below 102200 anddownto 101525 based on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made 1=t
Mon, Aug 31 wilbe a Sell day. ES Day therefore hasa B0%  chance of making a high above 1038.75 and up to 1049.73 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1022.00 and upto 1039.22 based on Ave Rally
therefore has a B0%  chance of making a Low below 102200 anddowntc 1015383 based on Ave Buy Day Viclation on 5D
The Day sesg High haz 49% chance of being made  1st
h e
TF 24h TF Day SRut 24H  Day [Current  High Low Last Change Jodds of Rally =10 34%
The Buy Day HIGH was 580.70 550.70 589.79 Only TF 590.70 575.30 579.20 odds of Rally > 15 " g%
The Buy Day LOW was 575.30 Last 575.30 Last 576.82 SRUT 589.79 576.82 579.86 odds of Rally= 0 0%
TF Day 590.70 575,30 579.20 Ave Range on " 8D 1345
Pozszible HIGH for Sell Day £98.66 £98.36 B97.15] 40% 45% |baszed on Ave Penetration of BD of 7.96 .66
Possible HIGH for Sell Day 589.77 568.45 588.31]1100% 95% Jbased on Ave Rally of 1447 1315
Poggible LOVI for Sell Day 57083 57134 572.79) 35% 50% Jbasged on Ave Buy Day Violation on 50 of 447 3.96
Mon, Aug 3 wil be a Sell day. TF therefore has a 40%  chance of making a high above 590.70 and up to £98.66 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 57530 andupto B39.77  bazed on Ave Rally
therefore has a 35%  chance of making a Low below 57530 anddownto 57083  based on Ave Buy Day Violation on 5D
The 24 hour High haz 3 5% chance of being made  Last
Mon, Aug 3 wil ke a Sell day. TF Day therefore hasa 45%  chance of making a high above 590.70 and up to £98.36  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 57530 and upto h38.45  bazed on Ave Rally
therefore has a 0%  chance of making a Low below 57530 anddownto 57134  based on Ave Buy Day Violation on 5D
The Day =esg High haz 51% chance of being made  Last
NQ 24h NG Day SHDX | 24H Day JCurrent  High Low Last Change |Jodds of Rally = 20 2%
The Buy Day HIGH waz 1668.50 1668.50 1668.01 Only NQ 166850  1630.50  1642.75 odds of Rally > 25 4%
The Buy Day LOW was 1630.50 Last 1630.50 Last 163147 SNDX  1663.01 1631147 1643.24 odds of Rally= 0 0%
NG Day 166850  1630.50  1642.75 Ave Range on " sD 3098
Pogsible HIGH for Sell Day 1685.95 1684.95 1684.97] 50% 55% ]| based on Ave Penetration of BD of 1745 1645
Possible HIGH for Sell Day 1662.78 1661.16 1661.09] 100% 95% ]based on Ave Rally of 3228 30.66
Pogsible LOW for Sell Day 1618.71 1618.28 1619.36] 35% 45% | based on Ave Buy Day Violation on 5D of 1179 1222
Mon, Aug 31 wilbe a Sell day. NG therefore has a B0%  chance of making a high above 1668.50 and upto 1685.95 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1630.60 and up to 1662.78 bazed on Ave Rally
therefore has a 35%  chance of making a Low below 163050 anddownto 1648.71 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being made  Last
Mon, Aug 31 wil be a Sell day. NG Day therefore hasa B5%  chance of making a high above 1668.50 and upto 1684.95 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1630.50 and upto 1661.16 based on Ave Rally
therefore has a 45%  chance of making a Low below 163050 anddownto 1618.28 based on Ave Buy Day Violation on SD
The Day sess High has 47% chance of being made st

¥M 24h YM day SINDU
5638.00 5531.00 9530.20

24H  Day JCurrent  High Low Last odds of Rally > 100 35%

The Buy Day HIGH was YM 9638.00  9485.00  9537.00 odds of Rally > 150 " 65%

The Buy Day LOW was 9435.00 Last 9425.00 Last 949598 SINDU  9630.20 949598  9544.20 odds of Rally = 0 0%
YM Day  9631.00 948500  9537.00 Ave Range on 75D 161.80

Possible HIGH for Sell Day 9719.80 9739.75 based on Ave Penetration of BD of 8180 10875

Possible HIGH for Sell Day 9644.95 9627.47 9639.05] 100% 95% Jbasged on Ave Rally of 159.95 14247

Possible LOW for Sell Da 9430.56 9425.20 943663 45% 50% Jbased on Ave Buy Day Violation on 5D of 5444  59.80

Mon, Aug 31 wilbe a Sell day. YM therefore has a RO0%  chance of making a high above 9635.00 and up to 9719.80 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9485.00 and up to 964495 based on Ave Rally
therefore has a 45%  chance of making a Low below 9435.00 and downto 9430.56 based on Ave Buy Day Violation on 5D

The 24 hour High has a 55% chance of being made 1=t




Monday August 31°, 2009

Today was a Sell day. The day session failed to get a rally which is very rare.

Tomorrow will be a SS day. We do have very high odds of at least getting back above the Buy day Lows in
order to have a positive 3 day rally.

TTT Data for trading US Index Futures on:  |Tuesday, September 01, 2009

24H  Day JCurrent  High Low Last odds of 30 Rally =10 " 87%
The Sell Day HIGH was 1031.00 1st 1021.50 Last 1025.21 Only ES 1031.00 104325  1020.75 odds of 3D Rally > 20 " 69%
The Sell Day LOW was 1013.25 1013.25 101462 §SPX  1025.21 101462 102062 odds of 3D Rally < 0 " 13%
The Buy Day LOW wags 1022.00 1022.00 102313 ESDay 102150  1043.25  1020.75 Ave Rangeon | 350 29.60
Possible HIGH for Sell Short Day 1041.04 1031.99 1035.56] 51% 48% |based on Ave Penetration of 5D of 10.04 1049 StdD  6.05
Pozgible HIGH for Sell Short Day 1056.74 1053.01 1053.57] 87% 85% |based on Ave 3 Day Rally of 3474 301 stdd 2071
Possible LOW for Sell Short Day 1001.54 1000.62 1002.83] 54% 54% Jbased on Ave of Sell Day Violation on 5§ days of 11.71 1263 Stad 627
Tue, Sep01 wilbea SellShort day. ES therefore has a B4%  chance of making a high above 1031.00 and up to 1041.01 based on Ave Penetration of 5D
therefore has a 87  chance of making a high above 1022.00 and up to 1056.74 Dbased on Ave 3 Day Raly
therefore has a 4%  chance of making a Low below 104325 anddownto 400454 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made  1st
Tue, S5ep01 wilbea SellShort day. ESDay thereforehaza 48%  chance of making a high above 1021.50 and up to 1031.99 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1022.00 and upto 1053.01 based on Ave 3 Day Raly
therefore has a B4%  chance of making a Low below 101325 anddownto 4000.62 based on Ave of Sell Day Violation on 55 days
The Day gess High has B0% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of 30 Rally =5 1%
The Sell Day HIGH was 580.50 1st 575.20 1st 577.02 Only TF B30.50 567.90 571.30 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 557.50 557.50 569.27 SRUT 577.02 569.27 51207 odds of 3D Rally < 0 11%
The Buy Day LOVY was 575.30 575.30 576.82 TF Day 575.20 567.90 571.30 Ave Range on " 550 19.92
Possible HIGH for Sell Short Day RET.TO B3LTO 534.04] 46% 44% Jbased on Ave Penetration of 3D of 7.H 750 StdD  3.89
Posgible HIGH for Sell Short Day 595.31 596,46 597.64| 89% &7% Jbased on Ave 3 Day Rally of 231 2146 staf  13.64
Possible LOV for 5ell Short Day 559,52 559,36 560.91] 50% 50% Jbased on Ave of Sell Day Violation on 55 days of 8.8 854 Stdf 404
Tue, Sep01 wilbea  SellShort day. TF therefore has a 46%  chance of making a high above B50.50 andupto B87.70  based on Ave Penetration of 5D
therefore has a 8%%  chance of making a high above 57530 and upto 598.31 based on Ave 3 Day Rally
therefore has a h0%  chance of making a Low below E67.90 anddownto 55952 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 5% chance of being made st
Tue, S5ep 0 wilbea  SellShort day. TF Day therefore haza 4%  chance of making a high above E75.20 andupto k8270 based on Ave Penetration of 5D

therefore has a &M  chance of making a high above k7530 andupto h96.46 based on Ave 3 Day Raly

therefore has a BO0%  chance of making a Low below B67.90 anddownto 55936 bazed on Ave of Sell Day Vielation on 55 days
The Day sess High has 54% chance of being made  Last

NQ 24h NG Day SNDX f 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 94%

The Sell Day HIGH was 1545.00 1st 1832.75 1st 1632.07 Only NG 1645.00 164575  1624.50 odds of 3D Rally>30 " 74%
The Sell Day LOW was 1615.73 1615.73 1616.52 SNDX 163207 161652  1625.19 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1530.50 1530.50 1631.47 NQ Day 163275 161575  1624.50 Ave Range on | S50 47.49
Possible HIGH for 5ell Short Day 1662.91 1650.95 1650.12] 49% 46% Jbased on Ave Penetration of 5D of 17.91 18.20 StaD  9.84
Possible HIGH for Sell Short Day 1684.72 1679.87 1679.09] 87% 85% |based on Ave 3 Day Rally of 5422 4937 Stdd 3041
Possible LOV for 5ell Short Day 1595.64 1595.36 1598.58] 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 2041 2039 Staf 942
Tue, S5ep01 wilbea SellShort day. NQ therefore has a 49%  chance of making a high above 1645.00 and up to 1662.91 based on Ave Penetration of SD

therefore has a @M chance of making a high above 163050 and upto 1684.72 based on Ave 3 Day Raly

therefore has a B4%  chance of making a Low below 161575 anddownto 159564 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Tue, Sep0 wilbea  SellShort day. NODay therefore hasa 46%  chance of making a high above 1632.75 and upto 1650.95 based on Ave Penetration of 5D

therefore has a 5%  chance of making a high above 1630.50 and upto 1679.87 based on Ave 3 Day Raly

therefore has a bZ%  chance of making a Low below 1615.75 anddownto 4159536 based on Ave of Sell Day Violation on 55 days
The Day sess High haz 55% chance of being made  Last

b TR P T T T T T = |
YM 24h YM day SINDU  § 24H  Day JCurrent  High Low Last odds of 3D Rally>75 " 92%

The Sell Day HIGH was §558.00 1st 9501.00 Last 9543.06 Onlyg YM 9558.00  9426.00  9496.00 odds of 3D Rally > 100 "~ 84%
The Sell Day LOW was 8475.00 8425.00 843513 SINDU ~ 9543.06 943613  9496.28 odds of 3D Rally < 0 ™ 13%
The Buy Day LOW was 5485.00 5455.00 5495.98 YN Day  9501.00  9426.00  9496.00 Ave Rangeon | S50 25606
Possible HIGH for Sell Short Day 9643.22 9556.87 9632.70] 48% 47% Jbased on Ave Penetration of 5D of 8522 8587 StdD 49.87
Possible HIGH for Sell Short Day 9778.25 9748.76 9759.78) 87% 85% |based on Ave 3 Day Rally of 293.25 26376 St 178.00
Possible LOVI for Sell Short Day 9319.62 9318.92 9336.72] 51% 53% Jbased on Ave of Sell Day Violation on 55 days of 10638 107.08 Stdd 54.79
Tue, Sep01 wilbea SellShort  day. YM therefore has a 48% chance of making a high above 9558.00 and upto 9643.22 based on Ave Penetration of SD

therefore has a @™:  chance of making a high above 9485.00 and up to 9778.25 based on Ave 3 Day Raly

therefore has a B%  chance of making a Low below 9426.00 anddownto 9319.62 bazed on Ave of Sell Day Violation on 55 days

The 24 hour High has a 5% chance of being made 1st




Tuesday September 1%, 2009

Today was a SS day. As mentioned last night we did have good odds of getting back above the BdLow. We
did and the SS day started the decline after that.

Tomorrow will be a Buy day. Most of the decline is in but momentum may take us lower before the Buy day
Low is established

TTT Data for trading US Index Futures on:

|Wednesday, September 02, 2009

24H Day JCurrent  High Low Last odds of Decline > 10 " 36%
The SelShort Day HIGH was 1027.75 1st 1027.75 1st Only ES 1027.75 995.25 996.75 odds of Decline>20 " 62%
The SelShort Day LOW was 09525 99525 SSPX  1028.45 996.28 993.04 odds of Decline= 0 ™ 0%
ES Day  1027.75 995.25 996.75 Ave Range on " BD 30.34
Possible HIGH for Buy Day 1040.54 1040.62 1041.38] 458% 48% |based on Ave Penetration of 55D of 12.79 1287 StdD 630
Possible LOW for Buy Day 996.62 995.85 1001.49] 100% 94% | based on Ave Decline of 31.13 28.90 Stad  20.08
Possible LOW for Buy Day 981.00 950.68 981.79) 55% 53% Jbased on Ave §5 Day Violation on BD of 14.25 1457 Stdif 859
Wed, Sep 02 wilbea Buy day. ES therefore has a 48%  chance of making a high above 1027.75 and up to 1040.54 Dbased on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1027.75 anddownto 996.62 based on Ave Decline
therefore has a B8%  chance of making a Low below 995.26 anddownto 981.00 based on Ave SS Day Violation on BD
The 24 hour Low has a 5% chance of being made: 1st
Wed, Sep 02 wilbea Buy day. ES Day therefore has a 48%  chance of making a high above 1027.75 andupto 1040.62 based on Ave Penetration of 35D
therefore has a 94%  chance of making a Low below 1027.75 anddownto 998.85 based on Ave Decline
therefore has a 53%  chance of making a Low below 995.25 anddowntc 980.68 based on Ave SS Day Violation on BD
The Day =ezs Low has 54% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline > 10 " 78%
The SellShort Day HIGH was 580.20 1st 580.20 1st 579.50 Only TF 580.20 555,60 BAT.50 odds of Decline > 15 " 60%
The SellShort Day LOW was 555.60 555.60 556.83 SRUT B79.90 £56.83 Bh3.06 odds of Decline= 0 ™ 1%
TF Day 530.20 555.60 B57.50 Ave Range on " BD 20.33
Possible HIGH for Buy Day 589.14 had.76 535.59] 46% 48% | based on Ave Penetration of 55D of 8.94 856 Std/D  4.09
Possible LOW for Buy Day B59.33 560.93 562.76] 99% 97% ]| based on Ave Decline of 2087 1927 Staf 1279
Possible LOW for Buy Day 547.14 546.56 545.33] 55% 52% Jbased on Ave 55 Day Violation on BD of 846 9.04 5tdf 509
Wed, Sep 02 wilbea Buy day. TF therefore has a 46%  chance of making a high above 580.20 and upto 589.14  based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 580.20 anddownio 55933 based on Ave Decline
therefore has a B8%  chance of making a Low below 555.60 anddownto 54744 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made: 1st
Wed, Sep 02 wilbea Buy day. TF Day therefore haz a 48%  chance of making a high above 580.20 and upto b88.76  based on Ave Penetration of 55D
therefore has a 97%  chance of making a Low below 580.20 anddownto 560.93 based on Ave Decline
therefore has a b2%  chance of making a Low below b55.60 anddownto 546.56 Dbased on Ave S5 Day Violation on BD
The Day sess Low has b8% chance of being made  1st
NQ 24h NQ Day SNDX 24H  Day JCurrent  High Low Last odds of Decline > 20 " 83%
The SellShort Day HIGH was 1645.00 1st 1645.00 1=t 164827 Only NG 1649.00 1590.25  1596.00 odds of Decline > 25 " 73%
The SelShort Day LOW was 1580.25 1580.25 1581.01 SNDX 164827 1591.04 1595.54 odds of Decline= 0 1%
HQ Day  1649.00 1580.25 1596.00 Ave Range on " BD 46.28
Possible HIGH for Buy Day 1665.66 1666.34 1665.564] 52% 48% Jbased on Ave Penetration of S5D of 16.66 1734  StdiD 844
Possible LOW for Buy Day 1601.05 1605.50 1607.11] 99% 97% |based on Ave Decline of 4795 4350 Std/f 2875
Possible LOW for Buy Day 1570.15 1568.29 1569.12] 50% 47% Jbased on Ave 55 Day Violation on BD of 20,0 296  Stad 1088
Wed, Sep 02 wilbea Buy day. NG therefore has a 2%  chance of making a high above 1649.00 and up to 1665.66 based on Ave Penetration of S5D
therefore has a 99%  chance of making a Low below 1649.00 anddownto 1601.05 based on Ave Decline
therefore has a 0%  chance of making a Low below 1590.25 anddownto 1570.15 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made: 1st
Wed, Sep 02 wilbea Buy day. NQ Day therefore haza 48%  chance of making a high above 1649.00 and up to 1666.34 Dbased on Ave Penetration of S5D
therefore has a 97%  chance of making a Low below 1649.00 and downto 1605.50 based on Ave Decline
therefore has a 47%  chance of making a Low below 1590.25 anddownto 1568.29 based on Ave S5 Day Violation on BD
The Day sess Low has 53% chance of being made  1st
YM 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Decline » 100 " 81%
The SelShort Day HIGH was 5554.00 1st §554.00 1st B557 .85 Only] YM 955400 923400 930400 odds of Decline > 150 "~ 66%
The SelShort Day LOW was G284.00 9284.00 929208 §INDU ~ 9557.95 920208  9310.60 odds of Decline= 0 " 0%
YM Day  9554.00 9284.00 9304.00 Ave Range on " BD 25771
Possible HIGH for Buy Day 9655.26 9660.66 9663.51] 48% 50% Jbased on Ave Penetration of $5D of 101.26 10666 Std/D 49.13
Possible LOV for Buy Day 9285.M 9305.70 9320.08]100% 94% ] based on Ave Decline of 26829 24830 Std/D 17336
Posgsible LOV for Buy Day 9157.97 9157.86 9163.78] 52% 52% ] based on Ave 55 Day Violation on BD of 12603 12644 Std/f  74.56
Wed, Sep 02 wilbea Buy day. YM therefore has a 48%  chance of making a high above 955400 and upto 9655.26 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 9554.00 and downto 9285.71 based on Ave Decline
therefore has a 2%  chance of making a Low below 9284.00 and downto 9157.97 based on Ave 55 Day Violation on BD

The 24 hour Low has a 58% chance of being made: 1st




Wednesday September 2" | 2009
Today was a Buy day. Low was made early but it didn’t have much conviction behind it.
Tomorrow will be a Sell day. Having closed near the lows we should anticipate a rally.

TTT Data for trading US Index Futures on:

| Thursday, September 03, 2009

24H  Day JCurrent  High Low Last odds of Rally >10 35%
The Buy Day HIGH was 1001.00 999.75 Only ES 1001.00 991.00 993.75 odds of Rally > 20 Y62%
The Buy Day LOW was 591.00 Last 591.00 1st §SPX  1000.34 9M.97 994.75 odds of Rally= 0 0%
ES Day  999.75 991,00 993.75 Ave Rangeon | §D 3347
Possible HIGH for Sell Day 112,62 1012.86 1013.54] 54% 50% | based on Ave Penetration of BD of 1162 1341 StdD 659
Poszible HIGH for Sell Day 1021.33 1018.81 1017.49] 100% 92% Jbazed on Ave Rally of 3033 2731 st 1852
Possible LOW for Sell Day 974.61 974,32 975.24] 52% 53% Jbased on Ave Buy Day Violation on 5D of 1639 1668 Sl 876
Thu, 5ep 03 wilbe a Sell day. ES therefore has a E4%  chance of making a high above 1004.00 and up to 101262 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 991.00 andupto 1021.33  based on Ave Rally
therefore has a 2%  chance of making a Low below 991.00 anddownto 97461 based on Ave Buy Day Violation on 5D
The 24 hour High has 3 5% chance of being made  1st
Thu, 5ep 03 wilbea Sell day. ES Day therefore has a K%  chance of making a high above 999.75 andupto 101236 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 99400 andupto 104381  based on Ave Rally
therefore has a B3%  chance of making a Low below 991.00 anddownto 97432 based on Ave Buy Day Violation on 5D
The Day sess High has % chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally>10 83%
The Buy Day HIGH was 550.00 559.30 559.05 Only TF 560.00 553.30 554.70 odds of Rally > 15 Y575
The Buy Day LOW was 553.30 Last 553.30 Last 354.59 SRUT 559,05 554,59 565,83 odds of Rally= 0 0%
TF Day 559,30 553,30 554,70 Ave Rangeon | 5D 22.06
Possible HIGH for Sell Day 568.62 568.71 568.05] 49% 48% Jbased on Ave Penetration of BD of 8.62 941  StdD 436
Posgible HIGH for Sell Day 574.06 572.89 571.62] 100% 94% |bazed on Ave Rally of 2076 1959 Sta/d 1220
Possible LOW for Sell Day hd2.75 542.78 hdd.62] 51% 52% Jbased on Ave Buy Day Violation on 5D of 1055 1052 Stdif 543
Thu, 5ep 03 wilbea Sell day. TF therefore has a 49%  chance of making a high above 56000 andupto E68.62  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 55330 andupto E74.06 based on Ave Rally
therefore has a B%  chance of making a Low below h53.30 anddownto 54275  based on Ave Buy Day Violation on 5D
The 24 hour High has a 51% chance of beingmade  Last
Thu, 5ep 03 wilbea Sell day. TF Day therefore has a 48%  chance of making a high above h59.30 andupto R68.71  based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 55330 andupto 57289  based on Ave Rally
therefore has a 2% chance of making a Low below 58330 anddownto B42.78  based on Ave Buy Day Violation on 50
The Day sess High haz 5% chance of being made  Last
NG 24h NG Day SHDX | 24H Day JCurrent  High Low Last odds of Rally = 20 3%
The Buy Day HIGH was 1603.00 1603.00 1602.90 Only NQ 1603.00 158525  1591.75 odds of Rally > 25 3%
The Buy Day LOW was 1585.25 1st 1585.25 1st 1586.55 SNDX 160290 158655  1504.28 odds of Rally= 0 0%
NG Day  1603.00 1586.25  1591.75 Ave Range on " 5D 50.76
Possible HIGH for 3ell Day 1622.48 1623.14 1623.27] 51% 51% | based on Ave Penetration of BD of 1945 2044 S5tdD 997
Possible HIGH for Sell Day 1631.61 1626.98 1626.03] 100% 96% Jbased on Ave Rally of 4636 #4173 Stdf 2640
Pozsible LOW for Sell Day 1560.07 1569.41 1561.50] 50% 51% ] based on Ave Buy Day Violation on 3D of 2548 26584 Stdd 1296
Thu, 5ep 03 wilbea Sell day. NG therefore has a 8% chance of making a high above 1603.00 and up to 1622458 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1585.256 andupto 163161 based on Ave Hally
therefore has a K%  chance of making a Low below 1585.25 anddownto 4560.07 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made  Last
Thu, 5ep03 wilbea Sell day. NG Day therefore has a B4%  chance of making a high above 1603.00 and up to 1623.14 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1585.25 and up to 162698 based on Ave Rally
therefore has a E4%  chance of making a Low below 1586.25 anddownto 1559.41 based on Ave Buy Day Violation on 5D
The Day gess High haz §1% chance of being made  Last
¥M 24h ¥M day SINDU | 24H Day JCurrent  High Low Last odds of Rally =100 85%
The Buy Day HIGH was 9341.00 9328.00 9330.93 Only] YM 934100 9253.00  9276.00 odds of Rally>160 " 64%
The Buy Day LOW was 9258.00 Last 9258.00 1st 9282 30 §INDU 933093  9262.30 928067 odds of Rally= 0 0%
YM Day 9328.00  9253.00  9276.00 AveRangeon | SD 28524
Possible HIGH for Sell Day 944558 944344 9445.79] 52% 48% | based on Ave Penetration of BD of 10458 11544 StdD 58.76
Possible HIGH for Sell Day 9517.22 949370 9490331 100% 94% Jbased on Ave Rally of 25022 23570 Std/d 159.04
Poszible LOW for Sell Day 9128.97 9120.51 9120.61] 55% 55% Jbased on Ave Buy Day Violation on 5D of 12003 137.49 Std/f 7119
Thu, 5ep 03 wilbea Sell day. YM therefore has a 5%  chance of making a high above 9341.00 and up to 944558 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9258.00 and up to 9547.22 based on Ave Rally
therefore has a B5%  chance of making a Low below 9258.00 anddownto 912897 bazed on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being made st




Thursday September 3, 2009
Today was a Sell day. Sell days are often confusing as they go up and down in a range.
Tomorrow is a SS day. Barring a terrible payroll report markets should continue up.

TTT Data for trading US Index Futures on:  |Friday, September 04, 2009

24H  Day JCurrent  High Low Last odds of 3D Rally =10 " 86%
The Sel Day HIGH was 1004.25 1st 1003.25 Last Only E3 1004.25 9.25 100175 odds of 3D Rally > 20 " 69%
The Sell Day LOW was 991.25 991.25 $SPX  1003.43 992.25  1003.24 odds of 3DRally < 0 “13%
The Buy Day LOW was 991.00 591.00 ESDay  1003.25 99125  1001.75 Ave Range on 55D 29,62
Poszible HIGH for Sell Short Day 1014.26 1043.68 1013.97] 50%: 48% | based on Ave Penetration of 5D of 1001 1043 StdlD 605
Possible HIGH for Sell Short Day 1025.51 1021.80 1022.21] 87% 65% |based on Ave 3 Day Rally of 3451 3080 St 2074
Possible LOW for Sell Short Day 979.46 978.55 54% ] based on Ave of Sell Day Violation on 55 days of 1179 1270 Staid 6.3
Fri,Sep04 wilbea SellShort day. ES therefore has a B0%  chance of making a high above 1004.25 and upto 1014.26 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 991.00 andupto 1025.51 based on Ave 3 Day Rally
therefore has a B5%  chance of making a Low below 991.25 anddownto 97946 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made  1st
Fri,Sep04 wilbea SellShort day ESDay therefore haza 45%  chance of making a high above 1003.25 and upto 1013.68 based on Ave Penetration of 5D
therefore hag a 85%  chance of making a high above 991.00 andupto 1021.80 bazed on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 991.25 anddownto 978.55 based on Ave of Sell Day Violation on 55 days
The Day sess High has 5% chance of being made  1st
h e
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of JDRally>5 9%
The Sell Day HIGH was 551.80 Last 551.80 Last 552.49 Only] TF 561.80 550.80 560.70 odds of 3D Rally>10 " 77%
The Sell Day LOW was 550.80 550.80 55227 SRUT 562,49 552.27 562,49 odds of 3D Rally < 0 “11%
The Buy Day LOW was 553.30 553.30 55459 TF Day 561.80 550.50 560.70 Ave Range on 55D 19.95
Possible HIGH for Sell Short Day 569.00 569.26 569.45] 46% 44% Jbased on Ave Penetration of 5D of 7.20 746 StdiD  3.89
Possible HIGH for 3ell Short Day 576.17 574.33 575.25] 69% &7% |based on Ave 3 Day Rally of 2287 .03 Stdd 13.64
Pozsible LOW for Sell Short Day 542,37 B2 543.85] 50°%: 50% Jbazed on Ave of Sell Day Violation on 35 days of 843 850  stad 407

Fri,5ep04 wilbea SellShort day. TF therefore has a 46%  chance of making a high above 561.80 andupto 569.00 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 553.30 andupto 57647 based on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 55080 anddownto 4237  based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 5% chance of being made  1st
Fri,Sep04 wilbea SellShort day. TF Day therefore haza 44%  chance of making a high above h61.80 andupto 569.26  bazed on Ave Penetration of S0
therefore has a 87%  chance of making a high above 553.30 andupto 57433 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 550,80 anddownto B2 based on Ave of Sell Day Violation on 55 days
The Day sess High haz 5% chance of being made 1=t
h o
NQ 24h NG Day SNDX |J 24H Day JCurrent High Low Last odds of 3D Rally>10 " 94%
The Sell Day HIGH was 1608.50 1st 1607.50 Last 180715 Only HQ 1608.50 153450  1604.50 odds of 3D Rally>30 " 73%
The Sell Day LOW was 1584.50 1584.50 1585.56 SNDX 160745 158556 160598 odds of 3D Rally < 0 “13%
The Buy Day LOW wags 1585.25 1585.25 1586.55 NQ Day 160750 158450  1604.50 Ave Range on | S50 47.57
Possible HIGH for 3ell Short Day 1626.21 1625.67 1625.17] 49% 47% | based on Ave Penetration of 5D of 17.71 1847 StdD  9.84
Poszible HIGH for Sell Short Day 1639.18 1634.36 1633.91)] 87% 85% |based on Ave 3 Day Rally of 5393 491 St 3044
Possible LOW for Sell Short Day 1564.32 1564.04 1567.51) 52% 52% Jbased on Ave of Sell Day Violation on 55 days of 2048 2046 St 948

Fri,Sep04 wilbea SellShort day. NQ therefore has a 49%  chance of making a high above 1608.50 and up to 1626.21 based on Ave Penetration of SD

therefore has a 8%  chance of making a high above 1585.25 and upto 1639.18 based on Ave 3 Day Rally

therefore has a 2%  chance of making a Low below 1584.50 anddownto 1564.32 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made st

Fri,Sep04 wilbea SellShort day. NQ Day therefore hasa 47%  chance of making a high above 1607.50 and up to 162567 based on Ave Penetration of SD

therefore has a 85%  chance of making a high above 1585.25 and upto 1634.36 based on Ave 3 Day Rally

therefore has a 2%  chance of making a Low below 1584.50 anddownto 1564.04 based on Ave of Sell Day Violation on 55 days
chance of being made st

The Day sess High has B2%

YM 24h YM day $INDU Day JCurrent  High Low Last odds of JDRally>756 9%
The Sell Day HIGH was 8353.00 1st 9347.00 Last 8350.27 Y 9353.00 944700 93M.00 odds of 30 Rally > 100 " 83%
The Sell Day LOW was 9247.00 9247.00 §INDU 936027 925293  9344.61 odds of 3D Rally < 0 “43%
The Buy Day LOW was 5§258.00 9258.00 YN Day 9347.00 9247.00  9331.00 Ave Rangeon | S50 256,16
Pozsible HIGH for Sell Short Day 9435.22 9432.38 9435.79] 48% based on Ave Penetration of 50 of 8622 8538 StdD 49.87
Possible HIGH for Sell Short Day 9549.46 952016 9524.47] 87% based on Ave 3 Day Rally of 20146 26246 Stdd 177.97

Possible LOW for Sell Short Da 9140.14 9139.46 based on Ave of Sell Day Violation on 55 days of 106.86 107.54 Std/f 5510

Fri5ep04 wilbea SellShort day. YM therefore has a 45%  chance of making a high above 9353.00 and upto 9438.22 based on Ave Penetration of 5D

therefore has a 8%  chance of making a high above 9258.00 and upto 9549.46 bazed on Ave 3 Day Rally

therefore has a b2%  chance of making a Low below 9247.00 anddownto 914044 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made  1st




Friday September 4™, 2009
As mentioned in last night's comments, today was a SS day, and since the positive 3 day rally was weak, we
had good possibility of going higher.
Monday will be a Buy day. Being a holiday we could end up with a shallow decline.
TTT Data for trading US Index Futures on:  |Monday, September 07, 2009

24H Day JCurrent  High Low Last odds of Decline >10 " §6%
The SellShort Day HIGH was 1016.25 Last 1016.25 Last 1016.48 Only ES 1016.25  1000.00  1044.00 odds of Decline > 20 ™ 62%
The SellShort Day LOW was 1000.00 1000.75 1001.65 §SPX 101648 100165 101640 odds of Decline= 0 0%
ES Day 101625 100076 1014.00 Ave Range on | BD 30.20
Posgsible HIGH for Buy Day 1029.04 1029.12 1029.41] 48% 458% |bazed on Ave Penetration of 550 of 1279 1287 StdD 6.30
Possible LOW for Buy Day 985.08 987.29 939.45]100% 94% Jbased on Ave Decline of 347 2896 Stdid 2011
Posgsible LOV for Buy Day 985.87 986.32 937.29] 55% 53% Jbased on Ave $5 Day Violation on BD of 1443 1443 Std0 859
Mon, S5ep 07 will be a Buy day. ES therefore has a 48%  chance of making a high above 1016.25 and up to 1029.04  based on Ave Penetration of 350
therefore has a 100% chance of making a Low below 1016.26 anddowntoc 985.08 based on Ave Decline
therefore has a k5%  chance of making a Low below 1000.00 anddownto 98587 based on Ave 55 Day Violation on BD
The 24 hour Low has a B chance of being made  Last
Mon, S5ep 07 wil be a Buy day. ESDay therefore has a 48%  chance of making a high above 1016.25 and up to 1029.12 based on Ave Penetration of 350
therefore has a 94% chance of making a Low below 1016.26 anddownte 987.29 based on Ave Decline
therefore has a h3%  chance of making a Low below 1000.75 anddownto 98632 based on Ave 55 Day Violation on BD
The Day sess Low has B4% chance of being made  Last
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline >10 " 78%
The SellShort Day HIGH was 570.10 Last 570.10 Last 570.50 Only TF 570.10 557.40 568.10 odds of Decline > 15 60%
The SellShort Day LOW was 557.40 557.40 559.09 SRUT 570.50 559.09 570.50 odds of Decline= 0 1%
TF Day 570.10 557 40 568.10 Ave Range on " BD 2023
Possible HIGH for Buy Day 579.04 578.66 579.19] 46% 47% Jbased on Ave Penetration of 550 of 8.94 856 StdiD  4.09
Possible LOW for Buy Day 549.19 55078 B53.31] 99% 97% Jbased on Ave Decline of 20,91 1933 staid  12.82
Possible LOW for Buy Day 540,02 54845 550.67] 56% 52% Qbased on Ave 55 Day Violation on BD of 838 895 Stdif  5.09
Mon, Sep 07 wilbe a Buy day. TF therefore has a 46% chance of making a high above 570,10 andupte 579.04  based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 57010 anddownto 54949  based on Ave Decline
therefore has a h6%  chance of making a Low below B57.40 anddownto 54902 basedon Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made  Last
Mon, Sep 07 wilbea Buy day. TF Day therefore has a 47%  chance of making a high above 570,10 andupte b78.66 based on Ave Penetration of S50
therefore has a 97  chance of making a Low below 57010 anddownto 550.78 based on Ave Decline
therefore has a 2% chance of making a Low below B57.40 anddownto 54845 Dbaged on Ave S5 Day Vielation on BD

The Day zes3 Low has 58% chance of being made  Last

NG 24h HQ Day SNDX § 24H Day JCurrent  High Low Last odds of Decline>20 " 83%
The SellShort Day HIGH was 1840.50 Last 1840.50 Last 1638.50 Only [[[#] 1640.50  1600.50 163650 odds of Decline>25 "~ 73%
The SellShort Day LOW was 1600.50 1605.25 1505.47 SNDX ~ 1639.90 160647  1638.07 odds of Decline= 0 1%
NG Day  1640.50 1605.25 1636.50 Ave Range on " BD 46.08

Possible HIGH for Buy Day 165716 1657.84 1657.17] 51% 48% Jbased on Ave Penetration of 550 of 16.66 1734 StdiD 3.4
Possible LOW for Buy Day 1592.44 1596.85 1598.59] 99% 97% |based on Ave Decline of 4806 4365 Stdd 28.83
Possible LOW for Buy Day 1580.61 1583.54 1554.54) 51% 47% Jbased on Ave 55 Day Violation on BD of 19.89 .71 sl 10.88
Mon, Sep 07 wilbea Buy day. NQ therefore has a B4%  chance of making a high above 1640.50 and upto 1657.16 based on Ave Penetration of 350

therefore has a 99% chance of making a Low below 1640.50 and downto 159244 based on Ave Decline

therefore has a F%  chance of making a Low below 1600.50 and downto 158061 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made Last
Mon, Sep 07 wilbe a Buy day. NG Day therefore has a 48%  chance of making a high above 1640.50 and upto 1657.84 based on Ave Penetration of 350

therefore has a 97% chance of making a Low below 1640.50 and downtc 159685 based on Ave Decline

therefore has a 4%  chance of making a Low below 1605.25 anddownto 1533.54 based on Ave 55 Day Vielation on BD
The Day sess Low has b6% chance of being made  Last

YM 24h YM day $INDU | 24H Day JCurrent  High Low Last odds of Decline > 100 " §1%
The SellShort Day HIGH was 944200 Last 9442.00 Last 944572 Onlyj YM 942,00 931500 941600 odds of Decline > 150 * 66%
The SellShort Day LOW was 9315.00 9315.00 932183 §INDU 944572 932163 944127 odds of Decline= 0 0%
YM Day  9442.00 93500  9416.00 Ave Range on " BD 256.49

Possible HIGH for Buy Day 9543.26 9543.66 9551.28] 48% 49% Jbased on Ave Penetration of 550 of 101.26 10666 StdiD 49.48
Posgible LOW for Buy Day 9173.52 9193.35 9207.45]100% 94% Jbased on Ave Decline of 26848 24865 Sstad 173.59
Possible LOW for Buy Day 9190.3 9190.20 9194.65] 52% 52% Jbased on Ave 55 Day Violation on BD of 12469 124.80 St 7455
Mon, Sep 07 wilbea Buy day. YM therefore has a 48% chance of making a high above 9442.00 and up to 9543.26 based on Ave Penetration of S50

therefore has a 100% chance of making a Low below 9442.00 anddownto 917352 based on Ave Decline

therefore has a 52%  chance of making a Low below 9315.00 and downto 9190.31 based on Ave S5 Day Violation on BD

The 24 hour Low has a 5% chance of being made  Last




Monday September 7™, 2009

Today was a Buy day. As expected the decline was very shallow due to the holiday. The day session didn’t
get a decline.

Tomorrow will be a Sell day. Holidays often mix way to trade the cycle. So it could go both ways tomorrow in
order to possibly correct the missing decline.

TTT Data for trading US Index Futures on:

| Tuesday, September 08, 2009

2H  Day JCurrent  High Low Last odds of Rally > 10 88%
The Buy Day HIGH was 1023.00 1023.00 Only ES 1023.00 11225  1021.75 odds of Rally > 20 Y615
The Buy Day LOW was 1012.25 1st 1019.00 1st SSPX  1016.48 100165  1016.40 odds of Rally = 0 M
ES Day  1023.00 1004.50 1021.75 Ave Range on 75D 3303
Possible HIGH for Sell Day 1034.54 103597 1036.05] 54% 50% Jbased on Ave Penetration of BD of 11.51 1297 StdiD  6.59
Possible HIGH for Sell Day 104247 1046.70 1044.42]1100% 92% Jbased on Ave Rally of 3022 27.70 StdD 1852
Possible LOW for Sell Day 995.86 1002.32 1002.27] 51% 53% Jbased on Ave Buy Day Violation on 5D of 1639 1668 Stdd 876
Tue, Sep 08 wilbe a Sell day. ES therefore has a B4%  chance of making a high above 1023.00 and upto 1034.51 Dbased on Ave Penetration of BD
therefore has a 100% chance of making a high above 1012.26 and upto 104247 based on Ave Rally
therefore has a B1%  chance of making a Low below 1012.26 anddownto 99586 based on Ave Buy Day Violation on SD
The 24 hour High has a 45% chance of being made 1st
Tue, Sep 08 wilbe a Sell day. ES Day thereforehaza 50%  chance of making a high above 1023.00 and up to 1035.97 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1019.00 and up to 1046.70 based on Ave Rally
therefore has a h3%  chance of making a Low below 1019.00 and downto 4100232 based on Ave Buy Day Violation on 3D
The Day sess High has 54% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 83%
The Buy Day HIGH was 57380 57380 57380 Only TF B73.60 566.50 B67.80 odds of Rally > 15 V5T
The Buy Day LOW was 565.80 1st 571.50 1st 571.50 SRUT 570.50 B59.09 570.50 odds of Rally= 0 Y 0%
TF Day 573.60 559.30 567.80 Ave Range on T SD 2198
Possible HIGH for Sell Day B82.12 5§2.92 532.52] 49% 49% ]| based on Ave Penetration of BD of 8.52 932 StdD 436
Possible HIGH for Sell Day RE7.48 59101 BE84T|100% 94% Jbased on Ave Rally of 2068 1951 Stdf 1220
Possible LOW for Sell Day 556.36 561.09 561.63] 51% 53% ]| based on Ave Buy Day Violation on 5D of 10.44 1041 Stdf 543
Tue, Sep 08 wilbea Sell day. TF therefore has a 49%  chance of making a high above 573.60 and upto 58212 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 566.80 and upto 587.48 based on Ave Rally
therefore has a 51%  chance of making a Low below 566.80 anddownto b556.36 based on Ave Buy Day Violation on SD
The 24 hour High has a 61% chance of being made 1st
Tue, Sep 08 wilbe a Sell day. TF Day therefore has a 49%  chance of making a high above 573.60 and upto 58292 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 571.50 and upto 591.01 based on Ave Rally
therefore has a 53%  chance of making a Low below 57150 anddownto 561.09 based on Ave Buy Day Violation on SD
The Day sess High has 5% chance of being made  1st
h TR P T T T S TS ryrra—
HG 24h HQ Day SNDX | 24H Day JCurrent  High Low Last odds of Rally > 20 3%
The Buy Day HIGH was 1647.75 1647.75 164925 Only HG 1647.75 163375  1646.25 odds of Rally > 25 e
The Buy Day LOW was 1633.75 1st 1643.50 1st 1645.00 SNDX ~ 1639.90 1606.47  1638.07 odds of Rally = 0 0%
NG Day  1647.75 1615.76  1646.25 Ave Range on " 5D 50.58
Possible HIGH for Sell Day 1667.04 1667.68 1669.40] 51% 51% |based on Ave Penetration of BD of 19.29 1993 Std/D 997
Possible HIGH for Sell Day 1679.95 1685.09 1684.34]100% 96% Jbased on Ave Rally of 4620 4159 Stdl 2640
Possible LOW for Sell Day 1608.91 1617.99 1620.56] 50% 51% Jbased on Ave Buy Day Violation on SD of 2454 2551 Stdif 1296
Tue, Sep 08 wilbea Sell day. NQ therefore has a E4%  chance of making a high above 1647.75 and upto 1667.04 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1633.75 andupto 1679.95 based on Ave Rally
therefore has a 50%  chance of making a Low below 1633.75 anddownto 41608.91 based on Ave Buy Day Violation on 5D
The 24 hour High has a 1% chance of being made  Last
Tue, Sep 08 wilbe a Sell day. NQ Day therefore hag a B1%  chance of making a high above 1647.76 andupto 1667.68 based on Ave Penetration of BD
therefore hag a 96%  chance of making a high above 1643.50 andupto 1685.09 based on Ave Rally
therefore hag a B1%  chance of making a Low below 1643.50 anddownto 41617.99 based on Ave Buy Day Violation on 5D
The Day segs High has B63% chance of being made  Last
YM 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 4%
The Buy Day HIGH was 9513.00 G483.00 044572 Only] YM 094358.00 940100  9479.00 odds of Rally > 150 " 64%
The Buy Day LOW was 9450.00 1=t G455.00 1st 932183 SINDU 944572 932163 944127 odds of Rally = 0 Y 0%
YM Day  9433.00 9346.00  9479.00 Ave Range on 78D 28404
Possible HIGH for Sell Day 9616.35 9602.04 9559.11] 52% 48% | based on Ave Penetration of BD of 103.35 11404 StdD  58.76
Possible HIGH for Sell Day 9743.08 9699.63 9545.68] 100% 94% ] based on Ave Rally of 258.08 23463 Stdd 158.97
Possible LOW for Sell Day 936247 9329.11 9181.72] 55% 55% | based on Ave Buy Day Violation on 50 of 127.53 13589 Stdl 7119
Tue, Sep 08 wilbe a Sell day. YM therefore has a 52%  chance of making a high above 9513.00 and upto 9616.36 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 949000 and up to 9748.08 based on Ave Rally
therefore has a B5%  chance of making a Low below 9490.00 and downto 936247 based on Ave Buy Day Violation on 5D

The 24 hour High has a 52% chance of being made 1st




Tuesday September 8", 2009

Today was a Sell day. Due to the holiday, we didn’t get a decline on the day session yesterday and as such
it ended up creating a confusing day for today.

Tomorrow will be a SS day. At this point we don’t have much of a 3 day rally so higher high could be
expected.

TTT Data for trading US Index Futures on:

|Wednesday, September 09, 2009

24H Day JCurrent  High Low Last odds of 3D Rally >10 " 36%
The Sell Day HIGH was 1027.00 | Last 1025.75 Last Only ES 1027.00 1018.50 1025.00 odds of 3D Rally > 20 Y 6o
The Sell Day LOW was 1018.50 1019.00 $SPX  1026.07 1018.67 1025.39 odds of 30 Rally < 0 Y 13%
The Buy Day LOW was 1012.25 1018.00 ES Day 102575 1019.00 1025.00 Ave Range on | S50 28.53
Possible HIGH for Sell Short Day 1037.04 1036.22 1036.65] 51% 49% Jbased on Ave Penetration of 5D of 10.04 1047 StdD 607
Possible HIGH for Sell Short Day 1046.68 1049.76 1049.19] 87% 85% Jbased on Ave 3 Day Rally of 34.43 3076 Stdid 2072
Pozsible LOW for Sell Short Day 1006.71 1006.30 1006.79] 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 11.79 1270  stdid 6.3
Wed, Sep 09 wilbea  SellShort day ES therefore has a B1% chance of making a high above 1027.00 and up to 1037.04 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1012.25 andupte 1046.68 based on Ave 3 Day Rally
therefore has a h4%  chance of making a Low below 1018.50 and downto 1006.71 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 49% chance of being made: 1st
Wed, Sep 09 wilbea SellShort day ESDay therefore hasa 49%  chance of making a high above 1025.76 andupte 1036.22 based on Ave Penetration of SD
therefore has a 858%  chance of making a high above 1019.00 and up te 1049.76 based on Ave 3 Day Rally
therefore has a B3%  chance of making a Low below 1019.00 and downto 41006.30 based on Ave of Sell Day Violation on 55 days
The Day sess High has B0%: chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally>5& M%
The Sell Day HIGH was 57670 1st 576.10 Last 576.38 Only TF 57670 568.80 57580 odds of 30 Rally =10 " 77%
The Sell Day LOW was 558.80 56750 570.39 SRUT 576.38 570.39 576.38 odds of 3D Rally < 0 " 11%
The Buy Day LOVY was 566.80 571.50 571.50 TF Day 576.10 567.80 575.80 Ave Range on " 55D 19.90
Possible HIGH for Sell Short Day 583.92 5383.58 583.35] 47% 44% ]| based on Ave Penetration of 5D of 7.22 748 StdD 391
Possible HIGH for Sell Short Day RB0.62 £92.49 £92.12| 89% 88% |based on Ave 3 Day Rally of 22.52 2099 stdf 1364
Possible LOW for Sell Short Day 560.37 559.21 561.97] 50% 50% ] based on Ave of Sell Day Violation on 55 days of 843 859  Std 407
Wed, Sep 09 wilbea  SellShort day. TF therefore has a 47%  chance of making a high above 576.70 and upto 583.92 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 566.80 andupto 589.62 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 568.80 anddownto 560,37 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made: 1st
Vied, Sep 09 wilbea  SellShort day. TF Day therefore haza 44%  chance of making a high above 576.10 andupto 583.58 baszed on Ave Penetration of SD
therefore has a &8%  chance of making a high above 571.50 andupto 59249 bazed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 567.80 anddownto 559.21 based on Ave of Sell Day Violation on S5 days
The Day sesg High haz 53% chance of being made  1st
HQ 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 94%
The Sell Day HIGH waz 1656.75 Last 1656.00 1=t 1655.62 Only NG 1656.75 1640.75 1654.25 odds of 30 Rally >30 " 74%
The Sell Day LOW wasz 1640.75 1643.00 1643.44 SNDX 165562 1643.44 1654.81 odds of 3D Rally < 0 ™ 13%
The Buy Day LOW was 1633.75 1643.50 1645.00 HQ Day  1656.00 1643.00 1654.25 Ave Range on " 55D 47.51
Possible HIGH for Sell Short Day 1674.66 1674.39 1673.85] 49% 47% Jbased on Ave Penetration of 5D of 17.91 1839 Std/D  9.93
Possible HIGH for Sell Short Day 1687.69 1692.66 1692.41] 87% 85% Jbased on Ave 3 Day Rally of 5394 4946 Std/d 3046
Possible LOW for Sell Short Day 1620.57 1622.54 1625.39] 51% 52% Jbased on Ave of Sell Day Violation on §5 days of 20,18 2046 Std/d 948
Wed, Sep09 wilbea  SellShort day. NQ therefore has a 49%  chance of making a high above 16566.75 and up to 1674.66 based on Ave Penetration of 5D
therefore has a &7%  chance of making a high above 1633.75 andup to 16387.69 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 1640.75 anddownto 162057 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1=t
Vied, Sep 09 wilkea  SellShort day. HQ Day therefore haza 47%  chance of making a high above 1656.00 and up te 1674.39 based on Ave Penetration of SD
therefore haz a 88%  chance of making a high above 1643.50 and upte 169266 baszed on Ave 3 Day Rally
therefore haz a £2%  chance of making a Low below 1643.00 anddowntoc 162254 bazed on Ave of Sell Day Violation on 55 days
The Day =ess High haz 55% chance of being made  Last
YM 24h Y day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 9%
The Sell Day HIGH wasz 8528.00 1=t 9508.00 1=t 8511.02 Only ¥ 9528.00 9447.00  9497.00 odds of 3D Rally > 100 Y 83%
The Sell Day LOW wasz 944700 944700 043993 §INDU  9511.02 943998  0497.34 odds of 30 Rally < 0 Y 13%
The Buy Day LOW was 9450.00 8485.00 032183 YM Day  9508.00 9447.00  9497.00 Ave Range on | S5D 26527
Possible HIGH for Sell Short Day 9613.28 9593.52 9599.64] 48% 48% | based on Ave Penetration of 5D of 8528 8662 StdD  50.00
Possible HIGH for Sell Short Day 9780.60 9726.53 9583.17] 88% 85% | based on Ave 3 Day Rally of 290.60 26153 Std/d 178.00
Possible LOW for Sell Short Day 9340.14 9339.46 9339.99] 51% 53% Jbased on Ave of Sell Day Violation on 35 days of 106.86 107.54 Std/d 5510
Vied, Sep 09 wilkea SellShort day. YM therefore has a 43%  chance of making a high above 9528.00 and up to 961328 based on Ave Penetration of SD
therefore has a &3%  chance of making a high above 9490.00 and up to 9780.60 based on Ave 3 Day Rally
therefore has a F1%  chance of making a Low below 9447.00 anddownto 9340.14 bazed on Ave of Sell Day Violation on 55 days

The 24 hour High has a 50% chance of being made ist




Wednesday September 9™, 2009
Today was a SS day and as mentioned in last night’'s email, higher high were achieved.

Tomorrow will be a Buy day. So far we have started a small decline which should continue.
TTT Data for trading US Index Futures on: | Thursday, September 10, 2009

Current  High Low Last odds of Decline =40 " 36%
The SellShort Day HIGH was 1035.25 Last 1036.25 Last Only ES 103626 101875 103275 odds of Decline>20 " 61%
The SellShort Day LOW was 1018.75 102325 §SPX 103634  1023.97  1033.37 odds of Decline= 0 0%
ESDay 103625  1023.25 103275 Ave Rangeon | BD 30.07
Possible HIGH for Buy Day 1048.96 1049.03 1049171 48% 48% Jbased on Ave Penetration of 55D of 12M 1278 StdD 6.3
Possible LOW for Buy Day 1006.27 1007.29 1009311 100%: 93% Jbased on Ave Decline of 3098 2896 Stad 20.14
Possible LOW for Buy Day 1004.62 1008.82 1009.61] 54% 53% Jbased on Ave 55 Day Violation on BD of 1443 1443 Stdif 859
Thu, Sep 10 wilbea Buy day. ES therefore has a 48%  chance of making a high above: 1036.25 and upto 104396 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 1036.25 anddownto 400527 based on Ave Decline
therefore has a 4%  chance of making a Low below 1018.75 anddownto 1004.62 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made  Last
Thu, Sep 10 wilbe a Buy day. ESDay therefore has a 453%  chance of making a high above: 1036.25 and upto 1049.03 based on Ave Penetration of 550
therefore has a 93%  chance of making a Low below 1036.25 anddownto 1007.29 based on Ave Decline
therefore has a B3%  chance of making a Low below 1023.25 anddownto 1008.52 based on Ave 55 Day Violation on BD
The Day sezs Low haz 54% chance of being made  Last
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline >40 " 78%
The SellShort Day HIGH was 589.30 Last 588.30 Last 588.70 Only TF 589.30 571.80 585,10 odds of Decline>15 "~ 60%
The SellShort Day LOW was 571.80 573.90 575.53 SRUT 588.70 575.53 586.40 odds of Decline= 0 1%
TF Day 589.30 57390 58510 Ave Range on " BD 2044
Possible HIGH for Buy Day R98.16 R97.78 R97.30] 46% 458% |based on Ave Penetration of 55D of 8.56 848 StdiD  4.09
Possible LOW for Buy Day R68.51 560,03 ET4.51] 99% 97% Jbased on Ave Decline of 2079 1933 St 1282
Possible LOW for Buy Day 86342 564,95 B67.11] 55% 52% Jbased on Ave 55 Day Violation on BD of 838 895 Stdif 509
Thu, Sep 10 wilbe a Buy day. TF therefore has a 46%  chance of making a high above B89.30 andupto £98.16  based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below R89.30 anddownto 56351  based on Ave Decline
therefore has a b8%  chance of making a Low below EM.80 anddownto 56342 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last
Thu, S5ep 10 wilbea Buy day. TF Day therefore haz a 48%  chance of making a high above £89.30 andupto 897.78  based on Ave Penetration of 550
therefore has a 9%  chance of making a Low below R89.30 anddowntc 56998 based on Ave Decline
therefore has a 2%  chance of making a Low below 7390 anddownto 56495 based on Ave 55 Day Violation on BD
The Day seas Low has 58% chance of being made  Last
HQ 24h HQ Day SHDX | 24H Day JCurrent  High Low Last odds of Decline > 20 " 33%
The SellShort Day HIGH was 1677.00 Last 1677.00 Last 1676.25 Only NQ 1677.00 164500  1667.50 odds of Decline>25 "~ 72%
The SellShort Day LOW was 1845.00 184375 164392 SNDX 167625  1648.92  1669.23 odds of Decline= 0 1%
NQ Day  1677.00 1648.75  1667.50 Ave Range on " BD 4556
Possible HIGH for Buy Day 1693.54 1694.20 1693.41] 52% 48% Jbased on Ave Penetration of 550 of 1654 17.20 StdiD 8.4
Possible LOW for Buy Day 1629.23 1633.35 1634.94] 99% 96% | based on Ave Decline of 47.77 4365 Stad 28.82
Possible LOW for Buy Day 1625.11 1627.04 1627.29] 50°% 47% Jbased on Ave 55 Day Violation on BD of 19.89 .71 Stdf 1033
Thu, Sep 10 wilbea Buy day. NQ therefore has a B2  chance of making a high above 1677.00 and upto 169354 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1677.00 and downto 1629.23 based on Ave Decline
therefore has a B0%  chance of making a Low below 1645.00 and downto 162511 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last
Thu, Sep 10 wilbea Buy day. NG Day therefore hasz a 48%  chance of making a high above 1677.00 and upto 169420 based on Ave Penetration of 550
therefore has a 96%  chance of making a Low below 1677.00 and downto 1633.35 based on Ave Decline
therefore has a 4%  chance of making a Low below 1648.75 anddownto 1627.04 based on Ave 55 Day Violation on BD
The Day sess Low has 56% chance of being made  Last
YM 24h YM day SINDU § 24H Day JCurrent  High Low Last odds of Decline =100 " 31%
The SellShort Day HIGH was 8577.00 Last §577.00 Last 857722 Onlyg YM 9577.00 944400  9539.00 odds of Decline > 150 "~ 66%
The SellShort Day LOW was 944400 9470.00 947818 SINDU  9577.22 947618  9547.22 odds of Decline= 0 1%
YM Day 9577.00  9470.00  9539.00 Ave Rangeon BD 254,88
Possible HIGH for Buy Day 9677.83 9632.82 9682.78] 48% 50% Jbased on Ave Penetration of 550 of 100.83 10582 StdD 49.24
Possible LOW for Buy Day 9308.52 9328.35 9339.74] 99% 94% | based on Ave Decline of 26348 24865 Stad 17359
Pogzible LOW for Buy Day 9319.31 9345.20 9349.23) 52% 52% Jbased on Ave 55 Day Violation on BD of 12460 12480 Stdd 7455
Thu, Sep 10 wilbe a Buy day. YM therefore has a 48%  chance of making a high above: 9577.00 and up to 9677.83 based on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 9577.00 and downto 930852 based on Ave Decline
therefore has a b2  chance of making a Low below 44400 anddownto 931931  based on Ave 55 Day Violation on BD

The 24 hour Low has a 50% chance of being made  Last




Thursday September 10", 2009

Today was a Buy day. The decline mostly happened overnight and the lows were achieved at close to TTT
MA levels.

Tomorrow will be a Sell day. Having done most of the MA rally already we may get a confusing day.
TTT Data for trading US Index Futures on:  |Friday, September 11, 2009

24H Day JCurrent  High Low Last Change |Jodds of Rally >10 38%
The Buy Day HIGH was 1039.50 1039.50 Only ES 103950 1023.00  1037.25 odds of Rally > 20 A5
The Buy Day LOW was 1023.00 1st 1023.00 1st 1028.04 §SPX 104414  1028.04 104414 odds of Rally = 0 0%
ESDay 103950  1023.00  1037.25 Ave Rangeon | 5D 17.36
Possible HIGH for Sell Day 1048.94 1049.84 1054.73] 60% 55% Jbased on Ave Penetration of BD of 9.44 10.34
Possible HIGH for Sell Day 1041.43 1039.58 1042.94] 100% 90% ]based on Ave Rally of 1843 1658
Possible LOW for Sell Day 1046.39 1016.50 1021.19] 35% 45% Jbased on Ave Buy Day Violation on 5D of 6.61 6.50
Fri,5ep11  wilbea Sell day. ES therefore has a 60%  chance of making a high above 1039.50 andupte 104394 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1023.00 and up to 104143 based on Ave Rally
therefore has a 35%  chance of making a Low below 1023.00 and downto 101639 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made 1=t
Fri,5ep 11 wilbea Sell day. ES Day therefore hasz a k5%  chance of making a high above: 1039.50 and upto 1049834 based on Ave Penetration of BD
therefore has a 90%  chance of making a high above 1023.00 and upte 103958 based on Ave Rally
therefore has a 45%  chance of making a Low below 1023.00 anddownte 4101650 based on Ave Buy Day Violation on 5D
The Day sess High has B4% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last Change Jodds of Rally =10 2%
The Buy Day HIGH was 592.00 552.00 £94.90 Only TF 592.00 578.70 591.00 odds of Rally > 15 a7
The Buy Day LOW was STET0 1st o78.70 1st 56269 SRUT 534.90 582.69 594.90 odds of Rally = 0 0%
TF Day 592,00 5T8.70 591.00 Ave Range on 8D 12,76
Possible HIGH for Sell Day h95.56 R98.72 602.09] 50% 55% |based on Ave Penetration of BD of 6.56 6.72
Possible HIGH for Sell Day 592.70 591.438 593.30] 100% 90% Jbased on Ave Rally of 1400 1278
Poszible LOW for Sell Day B74.41 574.85 579.10] 35% 55% Jbazed on Ave Buy Day Violation on 5D of 4.29 3.82
Fri, Sep11  wilbea Sell day. TF therefore has a b0%  chance of making a high above 592,00 and upto 598.86 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above ET8.70 andupto B92.70  based on Ave Rally
therefore has a 35%  chance of making a Low below ET8.70 anddownto 57441  based on Ave Buy Day Violation on S0
The 24 hour High has a 60% chance of being made 1=t
Fri,5ep11  wilbea Sell day. TF Day therefore haz a B5%  chance of making a high above B92.00 and upto §98.72 based on Ave Penetration of BD
therefore has a 90%  chance of making a high above E78.70 andupto 59148 based on Ave Rally
therefore has a b8%  chance of making a Low below b78.70 anddownte 574,88 Dbased on Ave Buy Day Violation on SD
The Day se3s High has 54% chance of being made  1st
NG 24h NG Day SNDX | 24H Day JCurrent High Low Last Change Jodds of Rally > 20 1%
The Buy Day HIGH was 1684.25 1684.25 1686.27 Only NQ 168425  1659.75  1683.00 odds of Rally > 25 1
The Buy Day LOW was 1659.75 1st 1863.00 1st 1865.49 SNDX  1686.27 166549  1686.16 odds of Rally = 0 M3
NG Day  1684.25 1663.00  1683.00 Ave Range on T sD 30.23
Possible HIGH for Sell Day 1700.00 1700.25 1702.49] 60% 60% Jbazed on Ave Penetration of BD of 1575  16.00
Posgsible HIGH for Sell Day 1690.54 1691.16 1692.43]1 100% 95% ]based on Ave Rally of 3109 2816
Possible LOW for Sell Day 1647.75 1651.80 1654.30] 35% 50% Jbased on Ave Buy Day Violation on SD of 1200 1120
Fri,5ep 11 wilbea Sell day. NQ therefore has a 60%  chance of making a high above 1684.25 andupto 1700.00 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 16569.75 and up to 1690.84 based on Ave Rally
therefore has a 35%  chance of making a Low below 1669.75 anddownto 41647.76 based on Ave Buy Day Violation on 5D
The 24 hour High has a 51% chance of being made  Last
Fri, Sep 11 wilbea Sell day. NQ Day therefore haz a 60%  chance of making a high above 1684.26 and upto 1700.25 Dbased on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1663.00 and upto 169116 Dbased on Ave Rally
therefore has a B0%  chance of making a Low below 1663.00 and downto 165130 based on Ave Buy Day Violation on 5D

The Daz SESS HiHh has 6% chance of being made  Last

—

YM 24h YM day SINDU J 24H Day JCurrent  High Low Last Change |Jodds of Rally > 100 83%
The Buy Day HIGH was 9572.00 9572.00 9533.00 Only] YM 9572.00  9443.00  9545.00 odds of Rally > 150 " 63%
The Buy Day LOW was 9443.00 1st 9443.00 1st 8508.22 SINDU  9633.00 950822 962748 odds of Rally = 0 0%
YM Day  9572.00  9443.00  9545.00 Ave Range on 7 5D 152.45

Possible HIGH for Sell Day 9642.42 9662.90 9723.38] 60% 50% Jbased on Ave Penetration of BD of 70.42 9090
Possible HIGH for Sell Day 9593.10 957232 9646.18] 100% 95% [based on Ave Rally of 15010 129.32
Possible LOW for Sell Day 9396.50 939345 9457.38] 50% 55% Jbased on Ave Buy Day Violation on 50 of 4620 4955
Fri,5ep11  wilbea Sell day. YM therefore has a 60%  chance of making a high above 9572.00 and up to 964242 based on Ave Penetration of BD

therefore has a 100%  chance of making a high above 9443.00 andupte 9593.10 based on Ave Rally

therefore has a B0%  chance of making a Low below 9443.00 anddownto 9396.30 based on Ave Buy Day Violation on 5D

The 24 hour High has a 5% chance of being made: 1st




Friday September 11", 2009
Today was a Sell day and as we thought markets were confused and see-sawed al day.
Monday will be a SS day. We should probably retest the highs before a decline starts.

TTT Data for trading US Index Futures on:  |[Monday, September 14, 2009

24H Day JCurrent  High Low Last odds of 3D Rally >10 " 87%
The Sel Day HIGH was 1043.75 1st 1043.75 1st 1048.18 Only ES 104375 103350  1037.50 odds of 3D Rally > 20 " 69%
The Sell Day LOW was 1033.50 1033.50 §SPX 104848 103840 104273 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1023.00 1023.00 ES Day 104375  1033.50  1037.50 Ave Rangeon | S50 29.45
Possible HIGH for Sell Short Day 1053.78 1054.22 1058.75] 51% 49% |based on Ave Penetration of 5D of 1003 1047 StdD 608
Possible HIGH for Sell Short Day 1057.35 1053.65 1058.13] 7% 85% |based on Ave 3 Day Rally of 3435 3065 Stal 2073
Possible LOW for Sell Short Day 1021.71 1020.80 1026.52) 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 1179 1270 Stdif 6.3
Mon, Sep 14 wilbea  SellShort  day. ES therefore has a B4%  chance of making a high above 1043.75 and up to 1053.78 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1023.00 and up to 1057.35 based on Ave 3 Day Rally
therefore has a E4%  chance of making a Low below 1033.50 anddownto 1021.71 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made 1=t
Mon, Sep 14 wilbea  SellShort day. ESDay therefore haz a 49%  chance of making a high above 1043.75 and up to 1054.22 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1023.00 and upto 1053.656 based on Ave 3 Day Rally
therefore has a E3%  chance of making a Low below 1033.50 anddowntoc 1020.80 based on Ave of Sell Day Violation on S5 days
The Daz 3688 Hiah has 47% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally > 5 9%
The Sel Day HIGH was 5896.30 1st 596.30 1st 09758 Only TF 596,30 587.60 590.60 odds of 3D Rally > 10 " 78%
The Sel Day LOW was 587 60 587 60 590.29 SRUT 597.93 590.89 593.59 odds of 3D Rally < 0 “11%
The Buy Day LOW was 578.70 578.70 £82.69 TF Day 596.30 B&7.60 590.60 Ave Range on " 550 19,89
Possible HIGH for Sell Short Day 603.60 603.86 605.03] 47% 45% Jbased on Ave Penetration of 5D of T.30 756 StdD 394
Possible HIGH for Sell Short Day 601.52 599.67 603.26] 89% 88% Jbased on Ave 3 Day Rally of 2282 2097 S5tdl 1366
Possible LOW for Sell Short Day 57947 579.01 582.47] 50% 50% Jbased on Ave of Sell Day Violation on 35 days of 843 859 sl 407
Mon, Sep 14 wilbea  SellShort  day. TF therefore has a 47%  chance of making a high above £96.30 andupto 603.60 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above E78.70 andupto 601.52 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below E87.60 anddownto 579.17 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 0% chance of being made  1st
Mon, Sep 14 wilbea  SellShort day. TF Day therefore haz a 45%  chance of making a high above £96.30 andupto 603.86 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above E78.70 and upto E99.67 baszed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below E87.60 anddowntoc 579.01 based on Ave of Sell Day Violation on 55 days
The Daz 3688 Hiah has B4% chance of being made  Last
HG 24h NQ Day $NDX J 24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 94%
The Sel Day HIGH was 1689.00 1st 1887.75 1st 1689.68 Only NQ 1689.00  1672.00  1684.00 odds of 3D Rally > 30~ 74%
The Sel Day LOW was 1672.00 1672.00 167414 SNDX  1689.68 167414  1685.46 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1659.75 1663.00 1665.49 NQ Day 168775  1672.00  1684.00 Ave Rangeon | 550 47.41
Possible HIGH for Sell Short Day 1706.94 1706147 1707.94] 50% 48% |based on Ave Penetration of 5D of 1794 1842 StdD 997
Possible HIGH for Sell Short Day 1713.61 1712.04 1712.77] &% 85% |based on Ave 3 Day Rally of 5386 49.04 Stdl 3049
Possible LOW for Sell Short Day 1651.62 1651.54 1656.09) 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 2048 2046 Stdif 948
Mon, Sep 14 wilbea  SellShort  day. HQ therefore has a B0%  chance of making a high above 1689.00 and up to 1706.94 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1659.75 and up to 1713.61 based on Ave 3 Day Rally
therefore has a E4%  chance of making a Low below 1672.00 anddownto 1654.82 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made  1st
Mon, Sep 14 wilbea  SellShort  day. NG Day therefore has a 48%  chance of making a high above 1687.75 and up to 1706.17 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1663.00 and upto 1712.04 based on Ave 3 Day Rally
therefore has a E2%  chance of making a Low below 1672.00 anddowntoc 1651.54 based on Ave of Sell Day Violation on S5 days
The Day sess High has B5% chance of being made  Last
Y 24h Y day SINDU Day JCurrent  High Low Last odds of 3D Rally>75 " 91%
The Sel Day HIGH was §588.00 1st 9588.00 1st 954985 YN 9553.00  9509.00  9531.00 odds of 30 Rally > 100 ~ 83%
The Sel Day LOW was 59509.00 9509.00 9571.56 SINDU  9649.85  95T1.56  9605.41 odds of 3D Rally < 0 1%
The Buy Day LOW was 9443.00 8443.00 §508.22 YM Day  9533.00  9509.00  9531.00 Ave Rangeon | 550 25443
Possible HIGH for Sell Short Day 9672.76 9673.29 9738.15] 48% 48% |based on Ave Penetration of 5D of 8476 8529 StdD 5002
Possible HIGH for Sell Short Day 9732.00 9703.32 9769.71) 86% &6% Jbased on Ave J Day Rally of 289.00 26032 Stdl 177.97
Possible LOW for Sell Short Da: 9403,52 3401.46 52% Jbased on Ave of 5ell Day Violation on 55 days of 10548 10754 Stdd 5500
Mon, Sep 14 wilbea  SellShort  day. Y therefore has a 48%  chance of making a high above 9588.00 and upto 9672.76 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 9443.00 and up to 973200 based on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 9509.00 and downto 9403.52 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made  1st




Monday September 14™ | 2009
Today was a SS day and as mentioned on Friday we tested the highs and even made new ones.
Tomorrow will be a Buy day, the momentum may take us higher before the decline starts.

TTT Data for trading US Index Futures on: | Tuesday, September 15, 2009

Current  High Low Last odds of Decline =10 " 36%
The SellShort Day HIGH was 104525 Last 104525 Last Only ES 104525 102650 104350 odds of Decline>20 1%
The SellShort Day LOW was 1025.50 1029.50 $SPX 104974 103500  1049.34 odds of Decline= 0 0%
ESDay  1045.25 102950  1043.50 Ave Range on " BD 2998
Possible HIGH for Buy Day 10567.82 1067.90 B0) 49%  49% | based on Ave Penetration of 550 of 1267 1266 StdD  6.31
Pogzible LOW for Buy Day 1014.39 1016.41 1022.85] 100% 93% | based on Ave Decline of 3086 2884 St 200
Possible LOW for Buy Day 1011.37 1015.25 1020.64] 54% 53% Jbased on Ave S5 Day Violation on BD of 1443 1425 St 8.59
Tue, Sep15 wilbea Buy day. ES therefore has a 49%  chance of making a high above 104525 andupte 1057.82 based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 104525 anddownto 101439 bazed on Ave Decline
therefore has a B4%  chance of making a Low below 102550 anddownto 1011.37 bazed on Ave 55 Day Violation on BD
The 24 hour Low has a hdda chance of being made  Last
Tue, Sep 15 wilbea Buy day. ES Day therefore has a 49%  chance of making a high above 104525 andupto 1057.90 based on Ave Penetration of 350
therefore has a 93%  chance of making a Low below 104525 anddownte 101641 bazed on Ave Decline
therefore has a R3%  chance of making a Low below 1029.50 anddownte 101525 bazed on Ave 55 Day Violation on BD
The Day sess Low has 5% chance of being made  Last
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " 78%
The SellShort Day HIGH was 587.70 Last 587.70 Last 600.03 Only TF 597.70 58280 595,60 odds of Decline > 16 6%%
The SellShort Day LOW was 582.80 585.30 588.03 SRUT 600.03 588.03 600.03 odds of Decline= 0 1%
TF Day 597.70 555630 595,60 Ave Range on " BD 2009
Possible HIGH for Buy Day G0G.47 606,10 G08.60] 47 48% Jbased on Ave Penetration of 550 of &I7 840 StdiD 409
Possible LOVI for Buy Day h76.93 Bia44 532.91] 99%: 97% Jbased on Ave Decline of 2072 1926 Stdd 12.82
Possible LOVI for Buy Day 574.42 576.35 579.61] 55% 51% Jbased on Ave 55 Day Violation on BD of 8.8 895 Stdif 509
Tue, Sep 15 wilbea Buy day. TF therefore has a 4%  chance of making a high above B97.70 and up to 60647 based on Ave Penetration of 350
therefore has a 99%  chance of making a Low below B97.70 anddownto 576.98 based on Ave Decline
therefore has a B5%  chance of making a Low below h§2.80 anddownto 57442 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last
Tue, Sep 15 wilbea Buy day. TF Day therefore has a 48%  chance of making a high above B97.70 and up to 606,10  bazed on Ave Penetration of 350
therefore has a 9%  chance of making a Low below B97.70 anddownto 578.44 based on Ave Decline
therefore has a 8%  chance of making a Low below 88630 anddownto 576.35 based on Ave 55 Day Violation on BD
The Day sess Low has Ba% chance of being made  Last
NG 24h NG Day SNDX f 24H Day JCurrent  High Low Last odds of Decline>20 " 82%
The SellShort Day HIGH was 1891.75 Last 1881.75 Last 1693.76 Only NG 1694.75 166525 163875 odds of Decline > 25 " 7%
The SellShort Day LOW was 1665.25 1671.50 1673.13 SNDX = 1693.76 167313 169376 odds of Decline= 0 1%
NQ Day 168175 167150 163875 Ave Rangeon | BOD 45,72
Possible HIGH for Buy Day 1708.16 1703.84 1710.82] 52% 49% | based on Ave Penetration of 550 of 16.41 17.06 StdD 8.4
Possible LOVI for Buy Day 1644.19 1643. 3 1652.67] 99% 96% ]| based on Ave Decline of 4766 4344 stdd 28.82
Possible LOVI for Buy Day 1645.36 1649.79 1651.50] 50% 47% | based on Ave 55 Day Violation on BD of 19.89 M.71 Stdid  10.88
Tue, Sep 15 wilbea Buy day. NQ therefore has a #%  chance of making a high above 1691.75 andupte 1708.16 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1691.75 anddownto 164419 based on Ave Decline
therefore has a B0%  chance of making a Low below 166525 anddownto 164536 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made  Last
Tue, Sep 15 wilbea Buy day. NG Day therefore has a 49%  chance of making a high above 1691.75 andupte 1708.51 based on Ave Penetration of 35D
therefore has a 96%  chance of making a Low below 1691.75 anddownto 164831 based on Ave Decline
therefore has a 4%  chance of making a Low below 1671.50 anddownto 1649.79 bazed on Ave 55 Day Violation on BD
The Day sess Low has B6% chance of being made  Last
YM 24h YM day SINDU § 24H  Day JCurrent  High Low Last odds of Decline > 100 " 31%
The SellShort Day HIGH was 9569.00 Last 5569.00 Last 853111 Only] YM 9569.00 943300  9553.00 odds of Decline > 150 " 66%
The SellShort Day LOW was 5433.00 9454.00 9535.96 §INDU  9631.11 953596  9626.80 odds of Decline= 0 1%
YM Day 9560.00  9464.00  9553.00 Ave Rangeon | BD 25402
Possible HIGH for Buy Day 9669.83 9674.82 9735.94] 48% 49% | based on Ave Penetration of 550 of 10083 10582 StdD 49.24
Possible LOW for Buy Day 9301.45 932119 9394.78] 99% 94% | based on Ave Decline of 26755 247.81 Stdif 173.56
Poggible LOW for Buy Day 9309.93 9340.49 9409.01] 52% 52% Jbased on Ave 55 Day Violation on BD of 12307 12351 Stdif 7455
Tue, Sep 15 wilbea Buy day. YM therefore has a 48%  chance of making a high above 9569.00 and upto 9669.53 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 9569.00 and downto 930145 based on Ave Decline
therefore has a 2%  chance of making a Low below 943300 and downto 930993 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made  Last




Tuesday September 15", 2009
Today was a Buy day and as expected we tested the highs before making decline which was smaller than

expected.

Tomorrow will be a Sell day and having closed in the middle of the rally we probably will get one of those

confusing days.

TTT Data for trading US Index Futures on:

|Wednesday, September 16, 2009

Current  High Low Last odds of Rally > 10 88%
The Buy Day HIGH was 1052.00 1052.00 Cnly ES 1052.00 103825  1046.00 odds of Rally > 20 MR
The Buy Day LOW was 103825 1st 1038.25 1st S5PX 1056.04 104342 105263 odds of Rally = 0 0%
ES Day  1062.00 1038.25 1046.00 Ave Range on S0 3271
Possible HIGH for Sell Day 1063.33 1064.72 1068.82] 56% 51% Jbased on Ave Penetration of BD of 1133 1272 StdD 659
Possible HIGH for Sell Day 1068.29 1065.74 1068.67] 100% 92% Jbased on Ave Rally of 30.04 2749 StdD 185
Possible LOW for Sell Day 1021.86 1021.57 1026.90] 51% 52% Jbased on Ave Buy Day Violation on 3D of 1639 1668 Stdd 876
Wed, Sep 16 wil be a Sell day. ES therefore has a bb%  chance of making a high above 1052.00 and up to 1063.33 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1038.25 and upto 1068.29 based on Ave Rally
therefore has a B4%  chance of making a Low below 1038.25 anddownto 1021.86 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Wed, Sep 16 wilbe a Sell day. ES Day therefore hasa 51%  chance of making a high above 1052.00 and up te 1064.72 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1038.25 and upto 1065.74 based on Ave Rally
therefore has a 52%  chance of making a Low below 1038.25 anddownto 1021.57 based on Ave Buy Day Violation on 5D
The Day =ess High hag 55% chance of being made 1=t
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally > 10 82%
The Buy Day HIGH was 603.80 603.80 605.60 Only TF 603.80 592.30 600.90 odds of Rally > 15 N 57%
The Buy Day LOW was 59230 1=t 59430 1st 587.45 SRUT 605.60 597 .45 604.34 odds of Rally = 0 0%
TF Day 603,80 594,30 600,90 Ave Range on 7 5D 21.80
Possible HIGH for Sell Day 612.19 612.95 614.35] 50% 49% ]| based on Ave Penetration of BD of 839 945 StdiD  4.36
Possible HIGH for Sell Day §12.858 61369 614.32] 100% 95% | based on Ave Rally of 2058 1939 Stdf 1220
Possible LOW for Sell Day 581.86 583.97 587.69] 51% 53% Jbased on Ave Buy Day Violation on 5§D of 10.44 1033 Std/d 543
Wed, Sep 16 wilbea Sell day. TF therefore has a B0%  chance of making a high above 603.80 andupto 61219  bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 59230 andupto 61288 based on Ave Rally
therefore has a 51%  chance of making a Low below 59230 anddownto 581.86 based on Ave Buy Day Violation on SD
The 24 hour High has a 59% chance of being made 1st
Wed, Sep 16 wil be a Sell day. TF Day therefore hasa 49%  chance of making a high above 603.80 and upto 612.95 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 594.30 and up to 613.69 based on Ave Rally
therefore has a B3%  chance of making a Low below 59430 anddownto 583.97 based on Ave Buy Day Violation on SD
The Day sess High has 56% chance of being made  1st
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 3%
The Buy Day HIGH was 1702.00 1702.00 1703.46 Only [[[#] 1702.00 1679.75  1694.25 odds of Rally > 25 73%
The Buy Day LOW was 1679.75 1st 1686.00 1=t 1688.46 SNDX  1703.46 168846  1699.53 odds of Rally = 0 N
HQ Day  1702.00 1686.00 1694.25 Ave Range on 7 SD 50,11
Possible HIGH for Sell Day 1720.96 1721.56 1723.21) 52% 52% |based on Ave Penetration of BD of 18.96 1956 StdiD  9.97
Pogsible HIGH for Sell Day 172567 1727.26 1727.49] 100% 96% Jbased on Ave Rally of 4592 #4126 Stdl 2639
Possible LOW for Sell Day 1654.91 1660.83 1664.31] 49% 51% Jbased on Ave Buy Day Violation on SD of 24.84 2547  Stdid 12.96
Wed, Sep16 wilbe a Sell day. NQ therefore has a 52%  chance of making a high above 1702.00 and upto 1720.96 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1679.75 and upte 1725.67 based on Ave Rally
therefore has a 49%  chance of making a Low below 1679.75 anddownto 1654.91 based on Ave Buy Day Violation on 5D
The 24 hour High has a 50% chance of being made Last
Wed, Sep 16 wilbea Sell day. NQ Day therefore has a 2%  chance of making a high above 1702.00 and upto 172156 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1686.00 and upto 1727.26 based on Ave Rally
therefore has a 51%  chance of making a Low below 1686.00 and downto 1660.83 based on Ave Buy Day Violation on 5D
The Day sess High has 63% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally =100 a4%
The Buy Day HIGH was 9654.00 9554.00 9713 Only] YM 9654.00  9515.00  9604.00 odds of Rally > 150 Y63
The Buy Day LOW was 9518.00 1st 9519.00 1=t 9580.93 SINDU  9743.74 9530.93 963341 odds of Rally = 0 hER
YM Day  9654.00 9519.00 9604.00 Ave Range on 7 SD 281.23
Pogsible HIGH for Sell Day 9755.06 976534 9524.94] 53% 49% Jbased on Ave Penetration of BD of 101.06 111.34 StdD 5875
Possible HIGH for Sell Day 977379 9751.59 9807.13] 100% 95% Jbased on Ave Rally of 25679 23259 Std/f 15893
Possible LOW for Sell Day 9391.53 9384.59 94441.02] 55% 55% Jbased on Ave Buy Day Violation on 5D of 12648 13441 Stdd 7119
Wed, Sep16 wilbea Sell day. YM therefore has a B3%  chance of making a high above 9654.00 and up to 9756.06 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9518.00 and up to 9773.719 based on Ave Rally
therefore has a B8%  chance of making a Low below 9518.00 and downto 939153 based on Ave Buy Day Violation on 5D
The 24 hour High has a 51% chance of being made 1st




Wednesday September 16™ , 2009
Today was a Sell day. Stated as confused day but TVGR took over and kept the rally going all day.
Tomorrow will be SS day. Momentum should take us higher before the Decline starts.

TTT Data for trading US Index Futures on: | Thursday, September 17, 2009

Possible LOW for Sell Short Da

591.82 594.49

24H  Day JCurrent  High Low Last odds of 30 Rally>10 " &7%
The Sell Day HIGH was 1064.00 Last 1064.00 Last Only ES 1064.00 104450  1063.75 odds of 3D Rally>20 " 69%
The Sell Day LOW was 1044.50 1047.75 §SPX  1068.76  1052.87  106B.76 odds of 3D Rally < 0 " 13%
The Buy Day LOW was 1038.25 1038.25 ESDay  1064.00 1047.75  1063.75 Ave Range on " 55D 29.38
Poszible HIGH for Sell Short Day 1073.91 1074.34 1079.20] 51% 49% ]| based on Ave Penetration of 5D of 9.91 1034 StdD 607
Possible HIGH for Sell Short Day 1072.51 1068.83 1073.44] 67% 5% |based on Ave 3 Day Rally of 3426 3058 Stdd 2073
Possible LOW for Sell Short Day 1032.75 103516 1041.10] 54% 53% ) based on Ave of Sell Day Violation on 55 days of 1175 1259 Stdd 63
Thu, S5ep 17 wilbea SellShort day. ES therefore has a F%  chance of making a high above 1064.00 and upto 107391 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1038.25 and upto 107251 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 104450 and downto 103275 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 45% chance of being made  1st
Thu, Sep17 wilbea  SellShort day. ESDay thereforehaz a 49%  chance of making a high above 1064.00 and up to 1074.34 based on Ave Penetration of 5D
therefore has a §5%  chance of making a high above 103825 and upto 1063.83 based on Ave 3 Day Rally
therefore has a §3%  chance of making a Low below 1047.75 anddownto 1035.16 based on Ave of Sell Day Violation on 55 days
The Day sess High has 45% chance of being made  1st
TF 24h TF Day §Rut 24H  Day JCurrent  High Low Last odds of JDRally>5 9%
The Sell Day HIGH was 51490 Last 61450 Last 617.38 TF 614.90 600.20 614.20 odds of 3D Rally > 10  73%
The Sell Day LOW was §00.20 603.00 60593 SRUT 61738 60593 617.38 odds of 3DRally < 0 " 11%
The Buy Day LOW was 592,30 £94.30 597.45 TFDay  614.90 603,00 614,20 Ave Range on " 55D 19.85
Pogsible HIGH for Sell Short Day 622,11 622,37 624.36] 47% 45% | based on Ave Penetration of 5D of 7.2 747  StdiD  3.94
Posszible HIGH for Sell Short Day 615.09 615.25 618.02| 89% 88% |based on Ave 3 Day Rally of 2279 2095 Stad 1367

597.50] 50% 50% Jbased on Ave of Sell Day Violation on S5 days

of 838 351 Stdd 407

Thu, S5ep17 wilbea SellShort day. TF therefore has a 47%  chance of making a high above 61490 and upto 62211 baszed on Ave Penetration of SD

therefore has a 89%  chance of making a high above 59230 andupto 61509 based on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 60020 anddownto 591.82 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made  1st
Thu, S5ep17 wilbea SellShort day. TF Day thereforehaz a 45%  chance of making a high above 61490 and upto 622,37 bazed on Ave Penetration of SD

therefore has a §8%  chance of making a high above B30 andupte 61525 based on Ave 3 Day Rally

therefore has a 50%  chance of making a Low below 603.00 anddownto 59449 based on Ave of Sell Day Violation on 55 days
The Day sesg High haz h3% chance of being made  1st

NQ 24h NQ Day SNDX | 24H Day JCurrent High Low Last odds of 3D Rally =10 " 94%

The Sell Day HIGH was 1723.50 Last 1723.50 Last 172467 Only NG 172350 1693.00 1718.25 odds of 3D Rally>30 " 74%
The Sell Day LOW was 1693.00 1657.50 1659.74 SHNDX 172467 169974 172373 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1679.75 1586.00 1688.45 NQ Day 172350  1697.50  1718.25 Ave Rangeon | 580 47.27
Possible HIGH for Sell Short Day 1741.24 1741.72 1742.74] 50% 48% ]|based on Ave Penetration of 5D of 1774 1822 StdD 996
Poszible HIGH for Sell Short Day 1733.44 1734.87 1735.58] 87% 85% | based on Ave 3 Day Rally of 5369 4887 stad 3049
Possible LOVI for Sell Short Day 1673.00 1677.30 1681.93] 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 2000 2020 Stdd 948
Thu, Sep17 wilbea SellShort day. NQ therefore has a B0%  chance of making a high above 172350 and upte 174124  based on Ave Penetration of 5D

therefore has a 8%  chance of making a high above 1679.75 and upto 173344 based on Ave 3 Day Rally

therefore has a B1%  chance of making a Low below 1693.00 anddownto 1673.00 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made  1st
Thu, Sep 17 wilbea  SellShort  day. NG Day therefore has a 48%  chance of making a high above 1723.50 and upto 1741.72 based on Ave Penetration of 5D

therefore has a §5%  chance of making a high above 1686.00 and upto 173487 based on Ave 3 Day Rally

therefore has a 2%  chance of making a Low below 169750 and downto 1677.20 based on Ave of Sell Day Violation on 55 days
The Day =esg High haz 5% chance of being made  1st

¥M 24h YM day $INDU | 24H Day JCurrent  High Low Last odds of JDRally =75 " 91%

The Sell Day HIGH was 9741.00 Last 9741.00 Last 9799.72 Only] YM 9741.00 959400  9725.00 odds of 3D Rally > 100 " 83%
The Sell Day LOW was 5554.00 8518.00 8579.18 SINDU 979972 967948 979174 odds of 3D Rally < 0 “12%
The Buy Day LOW was 5518.00 8515.00 §580.93 YM Day 974100  9615.00 972500 Ave Rangeon | S50 253.63
Possible HIGH for Sell Short Day 9525.76 9526.29 9535.02] 48% 48% | based on Ave Penetration of 5D of 8476 8529 StdD 50.02
Poszible HIGH for Sell Short Day 95805.73 9778.25 9841.33) 88% 86% Jbased on Ave 3 Day Rally of 287.73 259.25 Sta/f 17795
Possible LOVI for Sell Short Day 9485.91 9511.27 9580.02] 52% 53% ] based on Ave of Sell Day Violation on 55 days of 10509 10673 Std 5516
Thu, Sep17 wilbea SellShort  day. YM therefore has a 48%  chance of making a high above 9741.00 and up to 9825.76 based on Ave Penetration of S0

therefore has a 8§8%  chance of making a high above 9515.00 and up to 9805.73 based on Ave 3 Day Rally

therefore has a 52%  chance of making a Low below 9594.00 and downte 948891 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 56% chance of being made 1=t




Thursday September 17", 2009

Today was a SS day and as mentioned last night, momentum did take the markets higher and reversed at
the TTT levels.

Tomorrow is a Buy day. Based on averages, markets should continue their decline unless the bulls decide to
give us only a small decline.

TTT Data for trading US Index Futures on:

|Friday, September 18, 2009

Current  High Low Last odds of Decline »10 " 85%
The SelShort Day HIGH was 1071.50 1st 1071.50 1st Only ES 1071.50 105625  1062.75 odds of Decline>20 " 61%
The SelShort Day LOW was 1056.25 1056.25 §SPX 107497 1061.20 106549 odds of Decline= 0~ 0%
ES Day  1071.50 105625  1062.75 Ave Rangeon | BD 29.87
Possible HIGH for Buy Day 1083.99 1084.07 49% Jbased on Ave Penetration of 550 of 1249 1257 StdD 634
Possible LOW for Buy Day 1040.81 1042.52 1048.02] 100% 93% Jbased on Ave Decline of 30.69 2868 stdf 2040
Possible LOW for Buy Day 1042.12 1042.00 1046.84] 54% 53% Jbased on Ave 55 Day Violation on BD of 14143 1425 stdd 859
Fri, Sep 18 wilbea Buy day. ES therefore has a 49%  chance of making a high above 1071.50 and up to 1083.99 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1071.50 anddownto 41040.81 based on Ave Decline
therefore has a 54%  chance of making a Low below 1056.25 anddownto 4104212 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Fri, Sep 18 wilbea Buy day. ES Day therefore has a 49%  chance of making a high above 1071.50 and upto 1084.07 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 1071.50 anddownto 4042.82 based on Ave Decline
therefore has a B3%  chance of making a Low below 1056.25 anddownto 4042.00 based on Ave S5 Day Violation on BD
The Day se3s Low has 52% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline >10 " 77%
The SelShort Day HIGH was 62050 1st 620.50 1st 62162 Only TF 620.50 610.10 614.70 odds of Decline>15 " 59%
The SelShort Day LOW was 610.10 610.10 612.44 SRUT 621.62 612.44 61547 odds of Decline= 0 1%
TF Day 620.50 610.10 6514.70 Ave Range on 7 BD 20.03
Possible HIGH for Buy Day 629.23 628.87 630.14) 47% 48% | based on Ave Penetration of 55D of 873 837 StdiD  4.09
Possible LOW for Buy Day 599,89 601.35 604.61] 99% 97% Jbased on Ave Decline of 20.61 1945 Stdid 1284
Possible LOW for Buy Day 601.72 601,15 604.02) 54% 51% Jbased on Ave §5 Day Violation on BD of 8.38 895 Stdf  5.09
Fri, Sep 18 wilbea Buy day. TF therefore has a 47%  chance of making a high above 620.50 and upto 629.23 based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 620.50 anddownto 599.89 based on Ave Decline
therefore has a 54%  chance of making a Low below 610.10 anddowntoc 601.72 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made 1st
Fri, Sep 18 wilbea Buy day. TF Day therefore has a 48%  chance of making a high above 620.50 andupto 628.87 based on Ave Penetration of S5D
therefore has a 97%  chance of making a Low below 620.50 anddownte 601.35 based on Ave Decline
therefore has a B1%  chance of making a Low below 610.10 anddowntoc 604.15 based on Ave S5 Day Violation on BD
The Day sess Low has b6% chance of being made  1st
HQ 24h NG Day SHDX § 24H Day JCurrent  High Low Last odds of Decline>20 "32%
The SelShort Day HIGH was 1730.50 Last 1730.50 1st 1732.42 Only HG 1730.50 171225 172075 odds of Decline >25 " 71%
The SelShort Day LOW was 171225 1712.50 1714.33 SHDX 173242 171433 171109 odds of Decline=0 1%
NG Day 173050 1712.50 1720.75 Ave Range on " BD 4556
Possible HIGH for Buy Day 1746.83 1747.46 1749.38] 52% 49% |based on Ave Penetration of 55D of 16.33 1696 StdiD 842
Possible LOW for Buy Day 1683.18 1687.33 1691.58] 99% 96% Jbased on Ave Decline of 4732 4347 Stdd 2851
Possible LOW for Buy Day 1692.36 1690.79 1692.70] 50% 46% Jbased on Ave 55 Day Violation on BD of 19.89 M.71 Stad  10.88
Fri, Sep 18 wilbea Buy day. NQ therefore has a b2%  chance of making a high above 1730.50 and up to 1746.83 Dbased on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1730.50 anddownto 41683.18 based on Ave Decline
therefore has a B0%  chance of making a Low below 1712.25 anddownto 4169236 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made Last
Fri, S5ep 18 wilbea Buy day. NQ Day therefore has a 49%  chance of making a high above 1730.50 and up to 1747.46 Dbased on Ave Penetration of S50
therefore has a 96% chance of making a Low below 1730.50 anddownto 1687.33 based on Ave Decline
therefore has a 46%  chance of making a Low below 171250 anddownto 4690.79 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 81%
The SelShort Day HIGH was 9797.00 1st 9797.00 1st §554.58 Onlyf] YM 9797.00  9639.00  9736.00 odds of Decline > 150 " 65%
The SelShort Day LOW was 9689.00 9689.00 9743.45 SINDU = 985458  9749.46 978392 odds of Decline= 0 1%
YM Day  9797.00 9689.00  9736.00 Ave Range on " BD 253.22
Possible HIGH for Buy Day 9897 .61 9902.53 9959.09] 48% 50% Jbased on Ave Penetration of 55D of 100.61 10653 StdD 49.34
Possible LOW for Buy Day 9530.93 95k0.62 9619.52] 99% 94% Jbaszed on Ave Decline of 266.07 24638 Stdid 173.53
Possible LOW for Buy Day 9565.93 9565.49 9622.51] 52% 52% Qbazed on Ave 55 Day Violation on BD of 123.07 12351 Staid  74.55
Fri, Sep 18 wilbea Buy day. YM therefore has a 48%  chance of making a high above 9797.00 and up to 9897.61 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 9797.00 and downto 9530.93 based on Ave Decline
therefore has a 2%  chance of making a Low below 9689.00 and downto 956593 based on Ave S5 Day Violation on BD

The 24 hour Low has a 56% chance of being made 1st




Friday September 18™ , 2009
Today was a Buy Day. Markets went according to plan and reach the average decline
Monday will be a Sell day. We should anticipate a rally since we closed near the lows.

TTT Data for trading US Index Futures on:

IMonday, September 21, 2009

24H Day JCurrent  High Low Last odds of Rally =10 88%
The Buy Day HIGH waz 1067.75 1067.25 1071.52 Only ES 1067.75  1056.00  1061.00 odds of Rally > 20 Y61%
The Buy Day LOW was 1056.00 1st 1059.25 Last 1064.27 §SPX 107452 106427  1068.30 odds of Rally = 0 0%
ESDay 1067.25  1059.25  1061.00 Ave Rangeon | S0 32,62
Possible HIGH for Sell Day 1079.08 1079.96 1084.29] 55% 51% Jbased on Ave Penetration of BD of 1133 1271 StdD  6.60
Poszible HIGH for Sell Day 1086.02 1086.73 1089.52| 100% 93% |based on Ave Rally of 3002 2748 Stdd 1852
Possible LOVI for Sell Day 1039.61 1042.57 1047.75] 50% 52% Jbased on Ave Buy Day Violation on 50 of 1639 1668 Sl 876
Mon, Sep M wilbe a Sell day. ES therefore has a k5%  chance of making a high above 1067.75 and up to 1079.08 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1056.00 and up to 1086.02 baszed on Ave Rally
therefore has a B0%  chance of making a Low below 1056.00 and downto 1039.61 based on Ave Buy Day Violation on 50
The 24 hour High has a 47% chance of being made  1st
Mon, Sep 21 wilbe a Sell day. ES Day therefore has a B1%  chance of making a high above 1067.25 and up to 1079.96 baszed on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1059.25 and up to 1086.73 based on Ave Rally
therefore has a k¥  chance of making a Low below 1059.25 and downto 104257 bazed on Ave Buy Day Violation on 5D
The Day sess High has 47% chance of being made  1st
h T P T T S S R T T |
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally =10 3%
The Buy Day HIGH waz 517.80 B17.70 619.17 Only TF 617.80 609.30 614.10 odds of Rally > 15 Y575
The Buy Day LOW wazs 509.30 Last 609.30 Last 611.95 SRUT 619.17 £11.95 617.88 odds of Rally = 0 0%
TF Day 17.70 609.30 G14.10 Ave Range on 75D 2175
Possible HIGH for Sell Day 626,23 626,88 627.96] 50% 50% Jbased on Ave Penetration of BD of 843 948 StdiD 438
Pozzible HIGH for Sell Day 629.90 628.70 628.84] 100% 95% |bazed on Ave Rally of 2060 1940 Stad 1222
Possible LOW for Sell Day 598.86 598.97 602.19] 50% 52% Jbased on Ave Buy Day Violation on 5D of 1044 1033 St 543
Mon, Sep M wilbe a Sell day. TF therefore has a B0%  chance of making a high above 61780 andupto 626.23 based on Ave Penetration of BD
therefore has a 100% chance of making a high above: 609.30 andupto 62990 baszed on Ave Rally
therefore has a B0%  chance of making a Low below 609.30 anddownto 598.86 based on Ave Buy Day Violation on 5D
The 24 hour High has a 53% chance of being made  Last
Mon, Sep M wil ke a Sell day. TF Day therefore has a R0%  chance of making a high above 617.70 andupto 626.88 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 609.30 andupto 628.70  based on Ave Rally
therefore has a 5%  chance of making a Low below 60930 anddownto 59897 based on Ave Buy Day Violation on 5D
The Day sess High haz B0% chance of being made  Last
h T r— T T S S R T T
NG 24h NG Day SHDX | 24H Day JCurrent High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 1730.50 1730.50 1731.67 Only NQ 173050 17275 172050 odds of Rally > 25 3%
The Buy Day LOW waz 1712.75 1st 171425 1st 1716.45 SNDX  1731.87 171645  1725.M4 odds of Rally = 0 0%
NG Day  1730.50 1714.25 172050 Ave Range on " 5D 4998
Possible HIGH for Sell Day 1749.50 1750.08 1751.64] 52% 52% |based on Ave Penetration of BD of 19.00 1958 StdD  10.01
Possible HIGH for Sell Day 1758.66 1755.48 1756.46] 100% 96% ]based on Ave Rally of 4591 #1.23 Stal 2642
Poszible LOVI for Sell Day 1687.91 1689.08 1692.30] 49% 51% Jbaszed on Ave Buy Day Violation on 50 of 2434 2547 Stdid 12.96
Mon, Sep 21 wilbe a Sell day. NG therefore has a 52%  chance of making a high above 1730.50 and up to 1749.50 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 171275 and up to 175866 based on Ave Rally
therefore has a 49%  chance of making a Low below 171275 anddownto 168791 bazed on Ave Buy Day Violation on S0
The 24 hour High has a 49% chance of being made  Last
Mon, Sep M wilbe a Sell day. NG Day therefore has a 5%  chance of making a high above 173050 and up to 175008 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1714.25 and up to 175548 based on Ave Rally
therefore has a B4%  chance of making a Low below 1714.25 anddowntoc 1689.08 based on Ave Buy Day Violation on SD
The Day sess High has 63% chance of being made  Last
h T P T S Rt = |
Y 24h YN day SINDU | 24H Day JCurrent  High Low Last odds of Rally > 100 B4%
The Buy Day HIGH was §786.00 §786.00 g7 Only] YM 9786.00  9683.00 973200 odds of Rally >150 " 63%
The Buy Day LOW was 8583.00 1st §732.00 1st §784.68 SINDU ~ 9847.71 9784.66 982020 odds of Rally = 0 0%
YM Day 978600 973200 973200 Ave Rangeon S0 280,32
Possible HIGH for Sell Day 9536.58 9897.00 9955.57] 3% 49% | based on Ave Penetration of BD of 100.88 111.00 StdiD 58.83
Possible HIGH for Sell Day 9938.57 964.51 10010.83| 100% 95% |based on Ave Rally of 25657 23251 Staid 159.02
Possible LOVI for Sell Day 9556.53 9597.59 9644.77] 54% 54% ] based on Ave Buy Day Violation on 5D of 12645 13441 st 71149
Mon, Sep M wilbe a Sell day. YM therefore has a £3%  chance of making a high above 9736.00 and up to 9836.58 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 9683.00 and up to 993857 based on Ave Rally
therefore has a B4%  chance of making a Low below 9683.00 anddownto 955653 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made  1st




Monday September 21%, 2009

Today was a Sell day. ES gave a good trade early in the day, however ended up a bit of a confusing day.
Tomorrow will be SS day. With the FOMC meeting on Wednesday | would nearly expect another confused
day.

TTT Data for trading US Index Futures on:  |Tuesday, September 22, 2009

24H  Day JCurrent  High Low Last odds of 3D Rally>10 " 8%
The Sell Day HIGH was 1062.75 Last 1062.75 Last Only ES 106275  1051.50  1060.25 odds of 3D Rally>20 " 70%
The Sell Day LOW was 1051.50 1052.00 1057.46 §SPX  1067.28 105746  1064.66 odds of 3D Rally < 0 " 43%
The Buy Day LOW was 1056.00 1059.25 1068427 ESDay 106275 105200  1060.25 Ave Range on | 55D 79.29
Possible HIGH for Sell Short Day 1072.63 1073.05 1077.66] 52% 50% Jbased on Ave Penetration of 50 of 9.88 10.30 StdD  6.08
Posgsible HIGH for Sell Short Day 1090.25 1089.85 1094.30] 87% 85% |based on Ave 3 Day Rally of 3425 3060 Staf 20.76
Possible LOW for Sell Short Day 1039.76 1039.41 1045,69] 54% 53% Jbased on Ave of Sell Day Violation on §5 days of 11.75 1259 Stdd 631
Tue, S5ep22 wilbea  SellShort day. ES therefore has a 2%  chance of making a high above 1062.75 andupto 107263 based on Ave Penetration of 30
therefore has a 8%  chance of making a high above 1056.00 and up te 1090.25 based on Ave 3 Day Rally
therefore has a 5%  chance of making a Low below 105150 anddowntoe 1039.75 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1st
Tue, S5ep?? wilbea SellShort day ESDay therefore hasa B0%  chance of making a high above 1062.75 andupte 1073.05 based on Ave Penetration of 3D
therefore has a 85%  chance of making a high above 1059.25 and upto 1089.85 based on Ave 3 Day Raly
therefore has a b3%  chance of making a Low below 105200 and downto 1039.41 based on Ave of Sell Day Viclation on 55 days
The Day sess High has 50% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally>5 1%
The Sell Day HIGH was 516.40 Last 616.40 Last 617.83 Only TF 616.40 607.90 613.70 odds of 3D Rally>10 " 78%
The Sell Day LOW was 607.90 508.60 B11.17 SRUT 617.83 61147 615.97 odds of 3D Rally < 0 11%
The Buy Day LOW was 509.30 609.30 61195 TF Day 616.40 503,60 613.70 Ave Range on " 5§50 19,79
Possible HIGH for Sell Short Day §23.59 623.84 624.77] 48% 46% Jbased on Ave Penetration of 5D of 7.9 744 StdD 395
Pogsible HIGH for Sell Short Day 63213 630.29 632.55] §9% 88% Jbased on Ave 3 Day Rally of 2283 2099 Stad 1371
Possible LOW for Sell Short Day 590,62 600.09 602,831 50% 50% Bbased on Ave of Sell Day Violation on 55 days of 838 851  Stdid 407
Tue, Sep2? wilbea SellShort day TF therefore has a 48%  chance of making a high above 616.40 andupte 623.59 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 609.30 andupte 63213 based on Ave 3 Day Raly
therefore has a 0%  chance of making a Low below 607.90 anddownto 599.52 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made  1st
Tue, 5ep22 wilbea SellShort day. TF Day therefore hasa 46%  chance of making a high above 61640 andupte 623.84 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 609.30 andupte 630.29  based on Ave 3 Day Rally
therefore has a 0%  chance of making a Low below 608.60 anddownto 600.09 based on Ave of Sell Day Violation on 55 days
The Day sesg High has 53% chance of being made  1st
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of 30 Rally > 10 " 95%
The Sell Day HIGH was 1733.75 Last 1733.75 Last 1735.32 Only NG 173375 170675 172850 odds of 3D Rally > 30 74%
The Sell Day LOW was 1708.75 17T11.75 171410 §NDX 173632 171440 173158 odds of 3D Rally < 0 ™ 13%
The Buy Day LOW was 171275 1714.25 1716.45 NQ Day 173376 171175 172850 Ave Rangeon | 55D 47.07
Possible HIGH for Sell Short Day 1751.34 1751.81 1753.25] 50% 48% |based on Ave Penetration of 5D of 1759 18.06 St 997
Possible HIGH for Sell Short Day 1766.41 1763.09 1763.55] 87% &5% |based on Ave 3 Day Rally of 5366 48.84 sStdd 3053
Possible LOW for Sell Short Day 1686.75 1691.55 1696.29] 51% 52% Jbased on Ave of Sell Day Violation on 35 days of 2000 2020 Stdf 948
Tue, 5ep22 wilbea SellShort day. NQ therefore has a B0%  chance of making a high above 1733.76 and upto 17561.34 based on Ave Penetration of SD
therefore has a 8%  chance of making a high above 11275 andupto 1766.41 based on Ave 3 Day Raly
therefore has a 5%  chance of making a Low below 1706.75 anddownto 1686.75 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 52% chance of being made  1st
Tue, 5ep22 wilbea  SellShort  day. NO Day therefore hasa 48%  chance of making a high above 173375 andupte 1751.81  based on Ave Penetration of 5D

therefore has a 85%  chance of making a high above 171425 andupto 1763.09 based on Ave 3 Day Rally
therefore has a 2%  chance of making a Low below 1711.75 anddownte 1691.55 bazed on Ave of Sell Day Violation on 55 days
The Day gess High has b2% chance of being made st
b O
Y 24h YN day SINDU | 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 9%
The Sell Day HIGH was 974400 Last 9744.00 Last 9318.69 Onlyj] YM 974400 966200  9719.00 odds of 3D Rally > 100 " 83%
The Sell Day LOW was 9562.00 9562.00 9725.88 §INDU 931869 972538  9778.B6 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 9583.00 §732.00 978468 YM Day 974400  9662.00  9719.00 Ave Rangeon | $5D 26264
Possible HIGH for Sell Short Day 9828.35 9528.87 9906.51] 48% 48% | based on Ave Penetration of 5D of 8435 8487 StdD 50.06
Possible HIGH for Sell Short Day 9970.66 9991.40 10045.15] 88% 86% Jbased on Ave 3 Day Rally of 287.66 25940 Staid 17847
Possible LOW for Sell Short Day 9556.91 9556.27 9626.72] 52% 52% Jbased on Ave of Sell Day Violation on §5 days of 10509 10673 Stdd 5516
Tue, Sep2? wilbea  SellShort  day. YM therefore has a 43%  chance of making a high above 9744.00 and upto 9828.35 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 9683.00 and upto 9970.66 based on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 966200 and downto 9556.91 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 51% chance of being made 1st




Tuesday September 22" | 2009
Today was a SS day Markets did reach the TTT MA levels and as expected went sideway after that.

Tomorrow is a Buy day. We should get a decline. We probably will stay sideways until FOMC.
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TTT Data for trading US Index Futures on:  |Wednesda , September 23, 2009

i W X

24H Day JCurrent  High Low Last odds of Decline >10 " §5%
The SellShort Day HIGH was 1065.25 Last 1069.25 Last 1073.81 Only ES 1069.25  1059.50  1067.50 odds of Decline>20 " 60%
The SelShort Day LOW was 1059.50 1061.50 1066.35 S5PX 107384 106635  1071.66 odds of Decline= 0 0%
ES Day 1068.25  1061.50  1067.50 Ave Range on " BD 2974
Possible HIGH for Buy Day 1084.74 1084.82 49%; | based on Ave Penetration of S50 of 1249 1257 StdD  6.34
Poszsible LOVV for Buy Day 1038.66 1040.65 104747 100%: 93% | based on Ave Decline of 3059 2857 Stad 2010
Possible LOVW for Buy Day 1045.55 1047.25 1051.99] 54% 53% Ibased on Ave 55 Day Violation on BD of 1395 1425 Stdd 859
Wed, Sep 23 wilbe a Buy day. ES therefore has a 49%  chance of making a high above 1069.25 and upto 1081.74 based on Ave Penetration of 350
therefore has a 100% chance of making a Low below 1069.25 and downto 1038.66 based on Ave Decline
therefore has a 4%  chance of making a Low below 105950 and downto 104555 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made  Last
Wed, Sep 23 wilbe a Buy day. ESDay therefore hasa 49%  chance of making a high above 1069.25 and upto 1081.52 based on Ave Penetration of 350
therefore has a 93%  chance of making a Low below 1069.25 and downte 1040.68 bazed on Ave Decling
therefore has a 83%  chance of making a Low below 1061.50 anddownto 1047.25 bazed on Ave 55 Day Violation on BD
The Day sess Low has 5% chance of being made  Last
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline >10 " 78%
The SellShort Day HIGH was 62060 Last 62050 Last 52242 Only TF 620.60 613.00 618.90 odds of Decline>15 " 59%
The SelShort Day LOW was 613.00 613.50 B17.02 SRUT 622,42 617.02 620.69 odds of Decline= 0 “1%
TF Day 620,60 613,90 615,90 Ave Rangeon | BOD 19.96
Possible HIGH for Buy Day 62933 62897 630.94] 47% 48% | based on Ave Penetration of 550 of &73 837 StdiD 409
Possible LOW for Buy Day 600.05 601.50 605.46] 99% 97% |based on Ave Decline of 2055 1940 Stdd 12,81
Pozsible LOV for Buy Day 604.71 605.05 608.70] 56% 51% Jbased on Ave $5 Day Violation on BD of 829 885  Stad 509
Wed, Sep 23 wilbe a Buy day. TF therefore has a 4™  chance of making a high above 620,60 andupto 62933 based on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 620,60 anddownto 60005 based on Ave Decline
therefore has a R5%  chance of making a Low below 613.00 anddownto 60471  based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made  Last
Wed, Sep 23 wilbe a Buy day. TF Day therefore has a 48%  chance of making a high above 620,60 andupte 62897 bazed on Ave Penetration of 550
therefore has a 9%  chance of making a Low below 62060 anddownto 604.50 based on Ave Decline
therefore has a %  chance of making a Low below 61390 anddownto 60505 based on Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made  Last
HG 24h NG Day SNDX f 24H Day Current  High Low Last odds of Decline>20 " 81%
The SelShort Day HIGH was 1741.25 1st 1739.25 1st 174013 Only HQ 174,25 172550 173400 odds of Decline>26 ~ 71%
The SelShort Day LOW was 1725.50 1725.50 172750 SNDX 174013 172750  1734.09 odds of Decline= 0 1%
NG Day  1739.25 1725.50 1734.00 Ave Range on Y BD 4537
Pozsible HIGH for Buy Day 1757.58 1756.1 1757.09] 52% 49% ] based on Ave Penetration of 550 of 1633 1696 StdiD 542
Possible LOW for Buy Day 1694.13 1696.27 1699.47] 99% 96% ] based on Ave Decline of 4742 4298 stdf 28.80
Possible LOW for Buy Day 1705.61 1703.79 1706.87] 49%: 46% Jbased on Ave S5 Day Violation on BD of 1989 2171 St 1038
Wed, Sep 23 wilbe a Buy day. HQ therefore has a k¥  chance of making a high above 1741.25 andupto 1757.58 based on Ave Penetration of 550D
therefore has a 99%  chance of making a Low below 174125 anddownto 169413 based on Ave Decline
therefore has a 49%  chance of making a Low below 172550 anddownto 170561 based on Ave 55 Day Violation on BD

The 24 hour Low has a 54% chance of being made  1st

Wed, Sep 23 wilbea Buy day. NG Day therefore has a 49%  chance of making a high above 173925 andupte 1756.21  based on Ave Penetration of S50

therefore has a 96%  chance of making a Low below 1739.25 anddownto 1696.27 bazed on Ave Decline
therefore has a 46%  chance of making a Low below 172550 anddownto 4703.79 based on Ave 55 Day Violation on BD
The Day se=s Low has 53% chance of being made  1st

YM 24h YM day Current  High Low Last odds of Decline > 100 ° §1%
The SellShort Day HIGH was 8792.00 Last §782.00 Last 534340 Only] YM 979200 571000 977300 odds of Decline > 150 " 65%
The SelShort Day LOW was §710.00 8710.00 SINDU 984340 977191  9829.87 odds of Decline= 0 1%
YN Day 978200 971000 9773.00 Ave Rangeon | BOD 25220

Possible HIGH for Buy Day 9892.61 9887.53 49%; | based on Ave Penetration of S50 of 10061 10553 StdiD 49.34
Possible LOW for Buy Day 9526.97 9536.93 9609.46] 99% 94% | based on Ave Decline of 26503 24507 Staid 17349
Possible LOVW for Buy Day 9568.45 9556,43 9644.96] 52% 51% Jbased on Ave 55 Day Violation on BD of 121,55 123.51 Stdif  74.55
Wed, Sep 23 wilbe a Buy day. YM therefore has a 48%  chance of making a high above 9792.00 and upto 939261 based on Ave Penetration of 350

therefore has a 99%  chance of making a Low below 9792.00 anddownto 952697 based on Ave Decling

therefore has a 5E2%  chance of making a Low below 9710.00 and downto 953845 based on Ave 55 Day Violation on BD

The 24 hour Low has a 50% chance of being made  Last




Wednesday September 23, 2009

Today was a Buy Day. FOMC made it a bit more confusing but we finally got the decline which reached the
average.

Tomorrow is a Sell day. Although momentum may take us lower, a rally should be anticipated.
TTT Data for trading US Index Futures on: | Thursday, September 24, 2009

24H  Day JCurrent  High Low Last odds of Rally >10 88%
The Buy Day HIGH was 1075.75 1075.75 1080.15 Only ES 1075.75 105525  1059.00 odds of Rally > 20 AL
The Buy Day LOW was 1055.25 Last 1055.25 Last 1060.39 §5PX 108015  1060.39  1060.87 odds of Rally = 0 h{
ES Day 107575 105525  1059.00 Ave Rangeon | 8D 32.48
Possible HIGH for Sell Day 1087.08 1085.46 1092.92] 55% 51% ]| based on Ave Penetration of BD of 1133 1271 StdD 660
Possible HIGH for Sell Day 1085.11 1082.55 1085.49] 100% 93% Jbased on Ave Rally of 2986 27.30 St 1852
Possible LOW for Sell Day 1039.02 1035.69 1044.00] 51% 52% ] based on Ave Buy Day Violation on 5D of 1623 1656 Staid  B8.76
Thu, Sep 24 wilbea Sell day. ES therefore has a B5%  chance of making a high above 1075.75 and upto 1087.08 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1055.25 and upto 108511  based on Ave Rally
therefore has a 8%  chance of making a Low below 1055.25 anddownto 1039.02 based on Ave Buy Day Violation on 5D
The 24 hour High haz a 5% chance of being made  1st
Thu, Sep 24 wilbea Sell day. E5 Day therefore hasa 8%  chance of making a high above 1075.75 and upto 1088.46 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1055.25 and upto 108255 based on Ave Rally
therefore has a 52%  chance of making a Low below 1055.25 anddowntoc 103869 based on Ave Buy Day Vielation on 50
The Day sess High has 46% chance of being made 1=t
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally >10 2%
The Buy Day HIGH wag 52420 524.20 625.31 Only TF 624,20 611.10 613.20 odds of Rally > 15 575
The Buy Day LOW was 511.10 Last §11.10 Last 613.37 SRUT £25.31 613.37 613.37 odds of Rally = 0 0%
TF Day 624.20 611.10 613.20 Ave Range on 75D 71.66
Possible HIGH for Sell Day 632,63 633.38 634.10] 50% 49% Jbased on Ave Penetration of BD of 843 918 StdD 438
Posgible HIGH for Sell Day 631.60 630.41 630.19] 100%: 95% |based on Ave Rally of 2050 1931 Stad 1222
Possible LOW for Sell Day 600.78 600.90 603.72] 51% 53% Jbased on Ave Buy Day Violation on 5D of 10.32 10.20 Stdif 543
Thu, Sep 24 wilbea Sell day. TF therefore has a B0%  chance of making a high above 62420 andupto 63263 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 64110 andupto 63160 based on Ave Raly
therefore has a B%  chance of making a Low below 64110 anddownto 600.78 based on Ave Buy Day Violation on 5D
The 24 hour High haz a 5% chance of being made  Last
Thu, Sep 24 wilbea Sell day. TF Day therefore has a 49%  chance of making a high above 62420 andupto 63338 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 64110 andupto 63041 based on Ave Rally
therefore has a B3%  chance of making a Low below 64110 anddownto 60090 based on Ave Buy Day Violation on 5D
The Day sess High has 5% chance of being made  Last
NG 24h NG Day SNDX |J 24H Day JCurrent High Low Last odds of Rally > 20 82%
The Buy Day HIGH was 175325 1753.25 1754 54 Only HQ 1753.25 172075  1725.00 odds of Rally > 25 hEL
The Buy Day LOW was 172075 Last 1720.75 Last 172259 SNDX 175454 172299 17TM.2T odds of Rally = 0 0
NQ Day 1753.25  1720.75  1725.00 Ave Rangeon | 8D 49.83
Possible HIGH for Sell Day 1772.04 1772.62 1774.09] 53% 53% |based on Ave Penetration of BD of 1879 19.37 StdD  10.04
Possible HIGH for Sell Day 1766.49 1761.83 1764.85] 100% 96% Jbased on Ave Rally of 4574 41.08 Stdl  26.41
Possible LOW for Sell Day 1696.17 1695.58 1699.12] 49% 51% Jbased on Ave Buy Day Violation on 5D of 2458 2487 Stdf 1295
Thu, Sep 24 wilbe a Sell day. NQ therefore has a K3%  chance of making a high above 1753.25 and upto 1772.04 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1720.75 and upto 1766.49 based on Ave Rally
therefore has a 49%  chance of making a Low below 1720.75 anddowntoc 1696.17 based on Ave Buy Day Violation on 5D
The 24 hour High has a LT} chance of being made  Last
Thu, Sep 24 wilbe a Sell day. NG Day therefore hasa B3%  chance of making a high above 1753.25 and upto 177262 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1720.75 and upto 1761.83 based on Ave Rally
therefore has a 8%  chance of making a Low below 1720.75 anddowntoc 1695.88 based on Ave Buy Day Violation on 5D
The Day zess High haz 46% chance of being made 1=t
YM 24h YW day SINDU § 24H Day JCurrent  High Low Last odds of Rally > 100 83%
The Buy Day HIGH waz 9857.00 8857.00 9917.99 Only] YM 9857.00  9679.00  9715.00 odds of Rally > 150 63%
The Buy Day LOW wag 9579.00 Last 9579.00 Last 9740.284 SINDU  9917.99  9740.84  9748.55 odds of Rally = 0 0%
Y¥M Day  9857.00  9679.00  9715.00 Ave Range on 7 5D 278.99
Posgible HIGH for Sell Day 9957.58 9965.00 10025.85] 53% 49% |based on Ave Penetration of BD of 100.88 111.00 Std/D 5883
Posgible HIGH for Sell Day 9933.26 9909.94 9965.65] 100%: 95% | bazed on Ave Rally of 25426 23094 St 158.98
Posgible LOW for Sell Day 9553.83 954538 9602,01] 55% 55% | based on Ave Buy Day Violation on 5D of 12547 13362 Stad 7148
Thu, Sep 24 wilbea Sell day. YM therefore has a B3%  chance of making a high above 9857.00 and upto 9957.88 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9679.00 and upto 9933.26 based on Ave Rally
therefore has a b5%  chance of making a Low below 9679.00 and downto 9553.83 based on Ave Buy Day Violation on SD
The 24 hour High has a 56% chance of being made 1st




Thursday September 24" | 2009
Today was a Sell day. The rally was small and that is bearish.

Tomorrow will be a SS day. We do have good odds to get back above the Buy day low, however this bearish
rally of today may mess things up.

TTT Data for trading US Index Futures on:

|Friday, September 25, 2009

24H  Day JCurrent  High Low Last odds of 30 Rally =10 " 87%
The Sell Day HIGH was 1064.00 1st 1062.00 1st Only ES 1064.00 104100 1044.00 odds of 3D Rally >20 " 69%
The Sell Day LOW was 1041.00 1041.00 1045.85 §SPX  1066.29 104585  1060.78 odds of 3DRally < 0 “13%
The Buy Day LOW was 1055.25 1055.25 1060.39 ES Day  1062.00 1041.00  1044.00 Ave Rangeon | 55D 29.16
Possible HIGH for Sell Short Day 1073.84 1072.25 1076.62] 52% 50% Jbased on Ave Penetration of 5D of 9.54 10.25 StdiD  6.08
Pogsible HIGH for Sell Short Day 1089.24 1085.69 1090.26] 87% 85% | based on Ave 3 Day Rally of 3409 3044 Stdf 20.75
Possible LOV for Sell Short Day 1029.25 1028.41 1034.08] 53% 53% Jbased on Ave of Sell Day Violation on 55 days of 1175 1259 Stdf 6.3
Fri, Sep25 wilbea  SellShort day. ES therefore has a b2%  chance of making a high above 1064.00 and up to 1073.54 Dbased on Ave Penetration of SD
therefore has a &%  chance of making a high above 105525 and upto 1089.34 based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 1041.00 anddownto 1029.26 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1=t
Fri, Sep25 wilbea  SellShort day. ES Day therefore hasa 50%  chance of making a high above 1062.00 and up to 1072.25 Dbased on Ave Penetration of SD
therefore has a §5%  chance of making a high above 105525 and upto 108569 based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 1041.00 anddownte 102841 based on Ave of Sell Day Viclation on 55 days
The Day sesg High haz 47% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 30 Rally>5 9%
The Sell Day HIGH was 616.80 1st 615.80 1st 516.30 Only TF 616,80 595,50 £98.90 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 595.50 595.50 59836 SRUT 616.30 £98.36 601.75 odds of 3DRally < 0 " 14%
The Buy Day LOW was 611.10 611.10 613.37 TF Day 61580 595,50 59890 Ave Range on " 550 19.71
Possible HIGH for Sell Short Day 623.95 623,19 623.21] 46% 46% |based on Ave Penetration of 5D of 715 739 StdD  3.95
Possible HIGH for Sell Short Day 633.54 632.02 633.58] 89% 88% |based on Ave 3 Day Rally of 2274 2092 Stdf  13.71
Possible LOW for Sell Short Day 58712 536.99 530.02] 49% 49% ] based on Ave of Sell Day Violation on 5§ days of 838 851  Stdid 407
Fri, S5ep25  wilbea  SellShort day. TF therefore has a 48%  chance of making a high above 616.80 and upto 62395 Dbased on Ave Penetration of 5D
therefore has a 8§9%  chance of making a high above 64110 and upto 63384 baszed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 59550 anddownto 58742 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1=t
Fri, Sep25  wilbea SellShort day. TF Day therefore hasa 46%  chance of making a high above 615.80 and upto 623.19 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 641.10 and upto §32.02 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 59550 anddownto 58699 based on Ave of Sell Day Violation on 55 days
The Day sess High haz 5% chance of being made  Last
NG 24h NQ Day SNDX | 24H Day JCurrent High Low Last odds of 30 Rally =10 " 95%
The Sell Day HIGH was 1736.75 1st 1733.50 1st 173492 Only NG 1736.75 1696.00  1699.00 odds of 3D Rally > 30 " 74%
The Sell Day LOW was 1696.00 1696.00 1693.69 SHDX 173492 1698.69  1709.76 odds of 3D Rally < 0 " 13%
The Buy Day LOW was 1720.75 1720.75 172299 NG Day  1733.50 1696.00  1699.00 4ve Rangeon | S50 46.86
Possible HIGH for Sell Short Day 1754.21 1751.39 175267 51% 49% ]| based on Ave Penetration of 5D of 17.46 17.89 StdD  9.97
Possible HIGH for Sell Short Day 1774.22 1769.40 1769.90] 87% &5% | based on Ave 3 Day Rally of 5347 4865 Stdf 3053
Possible LOW for Sell Short Day 1676.00 1675.80 1680.88] 51% 51% Jbased on Ave of Sell Day Violation on S5 days of 20.00 2020 Stad 948
Fri,5ep25  wilbea SellShort day. NQ therefore has a B4%  chance of making a high above 1736.75 andupte 1754241 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 1720.75 and up to 1774.22 Dbased on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 1696.00 and downto 1676.00 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made: 1st
Fri,Sep 25 wilbea SellShort day. NQ Day therefore hasa 49%  chance of making a high above 1733.50 and upto 1751.39 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1720.75 and upto 1769.40 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 1696.00 and downtoc 167580 based on Ave of Sell Day Violation on 55 days
The Day sess High haz B6% chance of being made  Last
YM 24h Y day SINDU 24H  Day JCurrent  High Low Last odds of 3DRally>75 " 92%
The Sell Day HIGH was 5757.00 1st 9742.00 1st 9305.39 Only] YM 9757.00  9600.00  9634.00 odds of 3D Rally > 100 " 83%
The Sell Day LOW was B500.00 9500.00 9666.03 SINDU 980539 966603  9707.44 odds of 3D Rally < 0 " 12%
The Buy Day LOW was B579.00 9679.00 9740.84 YM Day 9742,00  9600.00  9634.00 Ave Range on | 55D 251.50
Possible HIGH for Sell Short Day 9540.85 9326.22 9892.32] 49% 49% Jbased on Ave Penetration of 5D of 8385 8422 StdD 50,08
Possible HIGH for Sell Short Day 9965.28 9936.75 9999.78] 88% 86% |based on Ave 3 Day Rally of 28628 25775 Stdf 178.14
Possible LOV for Sell Short Day 9494.91 9493.27 9566.87) 51% 52% Jbased on Ave of Sell Day Violation on §5 days of 10509 10673 Std/d 5616
Fri, 5ep25  wilbea SellShort day. YM therefore has a 49%  chance of making a high above 9757.00 and upto 9840.55 based on Ave Penetration of 5D
therefore has a 868%  chance of making a high above 9679.00 and up to 9965.28 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 9600.00 anddownto 949491 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 49% chance of being made: 1st




Friday September 25™ , 2009
Today was a SS day. As | mentioned last night we had good odds of making it to the BdL, however the rally
of yesterday was bearish.
Monday will be a Buy day. With the bears in charge, the decline should continue.

TTT Data for trading US Index Futures on:

IMonday, September 28, 2009

24H  Day JCurrent  High Low Last odds of Decline =40 " 35%
The SellShort Day HIGH was 1049.50 1st 1049.00 1st 1053.47 Only ES 104950 103625  1041.25 odds of Decline »20 " 60%
The SellShort Day LOW was 103825 1036.25 104117 $SPX 106347 104147 104438 odds of Decline= 0 0%
ES Day  1049.00 1036.26 041,25 Ave Rangeon | BD 29.68
Possible HIGH for Buy Day 1061.91 1061.48 1066.04] 49% 49% Jbased on Ave Penetration of S50 of 12.41 1248 StdD 6.3
Possible LOW for Buy Day 1019.02 1020.54 1026.93] 100% 93% Jbased on Ave Decline of 3043 2846 Staid  20.09
Possible LOW for Buy Day 1022.42 1022.10 1026.92] 54% 53% Ibased on Ave 55 Day Violation on BD of 1383 1445 Stdif 859
Mon, Sep 28 wilkbe a Buy day. ES therefore has a 49%  chance of making a high above 1049.50 and up te 1061.91 based on Ave Penetration of 350
therefore has a 100%  chance of making a Low below 1049.50 anddownte 1019.02 bazed on Ave Decline
therefore has a B4% chance of making a Low below 1036.25 and downto 102242 based on Ave SSDay Violation on BD
The 24 hour Low has a % chance of being made  1st
Mon, Sep 28 wil ke a Buy day. ES Day therefore has a 49%  chance of making a high above 1049.00 and up te 1061.45 based on Ave Penetration of 350
therefore has a 93%  chance of making a Low below 1049.00 and downte 102054 bazed on Ave Decline
therefore has a B3%  chance of making a Low below 1036.26 and downto 102210 based on Ave S5 Day Violation on BD
The Day seas Low has b2% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline >10 " 77%
The SellShort Day HIGH was 603.30 1st 501.60 1st B02.47 Only TF 603.30 593.10 597.30 odds of Decline > 15 58%
The SellShort Day LOW was 583.10 583.10 595.88 SRUT 60247 59588 595.94 odds of Decline= 0 1%
TF Day §01.60 59310 B97.30 Ave Range on " BD 19.91
Possible HIGH for Buy Day 611.96 609,90 610.91] 47 48% Jbased on Ave Penetration of S50 of 8.66 830 StdiD 409
Possible LOVI for Buy Day 58253 K82.57 £35.56] 99% 97% Jbased on Ave Decline of 2048 19.03 Staf 12.81
Possible LOV/ for Buy Day B&4.59 554.33 £37.62] 55% 52% Jbased on Ave 55 Day Violation on BD of &M 877 Stdif 5.9
Mon, Sep 28 wilbe a Buy day. TF therefore has a 47%  chance of making a high above 603.30 andupte 611.96 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 60330 anddownto 58283 based on Ave Decline
therefore has a E5%  chance of making a Low below F93.10 anddownto 584.89 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made st
Mon, Sep 28 wilbe a Buy day. TF Day therefore has a 48% chance of making a high above 601,60 andupte 609.90 based on Ave Penetration of S50
therefore has a 9%  chance of making a Low below 601,60 anddowntec 58257 based on Ave Decling
therefore has a 2%  chance of making a Low below F93.10 anddownto 58433 based on Ave 55 Day Violation on BD
The Day sess Low has 5% chance of being made  1st
HQ 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of Decline > 20 " 81%
The SellShort Day HIGH was 1709.00 1st 1709.00 1st 1710.28 Only NQ 1709.00 168875 169675 odds of Decline > 25 70%
The SellShort Day LOW was 1688.75 1688.75 1630.66 SNDX  1710.29  1690.68  1694.15 odds of Decline= 0 1%
HQ Day  1709.00 1658.75 1696.75 Ave Range on " BD 4528
Possible HIGH for Buy Day 172528 172592 1727.22] 52% 49% | based on Ave Penetration of 550 of 1628 1692 5tdD B5.43
Possible LOVI for Buy Day 1662.06 1666.19 1669.79] 99% 96% ]| based on Ave Decline of 4694 4281 stad 2879
Possible LOW for Buy Day 1669.06 1667.29 1669.30] 50% 46% Jbased on Ave 55 Day Violation on BD of 19.69 246 Stdid  10.88
Mon, Sep 28 wilbe a Buy day. NG therefore has a 2%  chance of making a high above 1709.00 and up to 172528 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1709.00 and downto 166206 bazed on Ave Decline
therefore has a BO0%  chance of making a Low below 1688.75 anddownto 1669.06 bazed on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Mon, Sep 28 wilbe a Buy day. NG Day therefore has a 49%  chance of making a high above 1709.00 and up to 172592 based on Ave Penetration of 350
therefore has a 96% chance of making a Low below 1709.00 and downto 1666.19 bazed on Ave Decline
therefore has a 46%  chance of making a Low below 1688.75 anddowntoe 1667.29 based on Ave 55 Day Violation on BD
The Day sess Low has B3% chance of being made  1st
_ S
¥M 24h YM day SINDU § 24H  Day JCurrent  High Low Last odds of Decline =400 " 31%
The SellShort Day HIGH was 5577.00 1st 9574.00 1st §735.93 Only] YM 9677.00 957600  9621.00 odds of Decline > 150 " 64%
The SellShort Day LOW was §576.00 9576.00 9541.1 §INDU 973593 9641041  9665.19 odds of Decline= 0 1%
YM Day 967400  9576.00  9621.00 Ave Rangeon | BD 25170
Possible HIGH for Buy Day a7 977912 9340.01] 48% 50% Jbased on Ave Penetration of $5D of 10041 10512 StdD 49.39
Possible LOW for Buy Day 9412.99 9429.94 9502.87] 99% 94% Jbased on Ave Decline of 26401 24406 Stail 17345
Possible LOW for Buy Day 945562 945369 9515.36] 52% 52% Jbased on Ave 55 Day Violation on BD of 12038 12231 Std/if 7454
Mon, Sep 28 wilkbe a Buy day. YM therefore has a 48%  chance of making a high above 9677.00 and upto 977711 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 9677.00 and downto 941299 based on Ave Decline
therefore has a b2%  chance of making a Low below 9576.00 and downto 945562 based on Ave S5 Day Violation on BD
The 24 hour Low has a 56% chance of being made  1st




Monday September 28™ , 2009

Today was a Boy Day. The lows were achieved during the overnight session and markets gapped up at the
open and TVGR stayed in effect all day.

Tomorrow will be a Sell day. Having closes near the highs of the day and most of the rally is already
accomplished, | would expect a confusing day.

TTT Data for trading US Index Futures on:  |Tuesday, September 29, 2009

Current  High Low Last odds of Rally > 10 87%
The Buy Day HIGH was 1061.00 1061.00 106513 Only ES 1061.00 103575  1059.50 odds of Rally > 20 Y 80%
The Buy Day LOW was 1035.75 1st 1043.75 1st 104538 §SPX 106613 104538 106298 odds of Rally= 0 MR
ESDay  1061.00 1043.75 1059.50 Ave Range on 7 SD 3242
Pogsible HIGH for Sell Day 107233 1073.71 1077.90] 54% 50% Jbased on Ave Penetration of BD of 1133 1271 StdD 660
Pogsible HIGH for Sell Day 106547 1070.90 1070.35]100% 93% Jbased on Ave Rally of 2072 2745 Stdf 1851
Poggible LOVI for Sell Day 1019.55 1027.22 1029.02] 51% 52% Jbased on Ave Buy Day Violation on 5D of 1620 1653 Stdid 878
Tue, 5ep 29 wilbea Sell day. ES therefore has a b4%  chance of making a high above 1061.00 and up to 1072.33 Dbased on Ave Penetration of BD
therefore has a 100% chance of making a high above 1035.75 and up to 106547 Dbased on Ave Rally
therefore has a 5%  chance of making a Low below 1035.75 anddownto 1019.56 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made: 1st
Tue, 5ep 29 wilbea Sell day. ES Day therefore has a B0%  chance of making a high above 1064.00 and up to 1073.71 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1043.75 and upte 1070.90 based on Ave Rally
therefore has a 52%  chance of making a Low below 1043.75 anddownto 1027.22 based on Ave Buy Day Violation 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 81%
The Buy Day HIGH was 614.30 614.30 61511 Only TF 614,30 593.60 611.00 odds of Rally > 15 " 56%
The Buy Day LOW was 59360 1st 598.50 1st 600.18 SRUT §15.11 600.13 613.22 odds of Rally = 0 MR
TF Day G14.30 598.50 G11.00 Ave Range on " 5D 21.66
Possible HIGH for Sell Day 622.73 623.48 623.90] 50% 49% |based on Ave Penetration of BD of 8.43 948 StdiD  4.38
Possible HIGH for Sell Day 614.01 617.71 616901 100% 95% Jbased on Ave Rally of 2041 1921 stad 122
Possible LOW for Sell Day 583.21 588.23 590.46] 51% 53% ]| based on Ave Buy Day Violation on 5D of 10.39 10.27  Stdid 546
Tue, Sep 29 wilbea Sell day. TF therefore has a 50%  chance of making a high above 614.30 and upto 622.73 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 593.60 andupto 614.01 based on Ave Rally
therefore has a B1%  chance of making a Low below 593.60 anddownto 583.21 based on Ave Buy Day Violation on 5D
The 24 hour High has a B60% chance of being made: 1st
Tue, 5ep 29 wilbea Sell day. TF Day therefore has a 49%  chance of making a high above 614.30 and upto 62348 Dbased on Ave Penetration of BD
therefore has a 95%  chance of making a high above 598.50 and upto 617.71  based on Ave Rally
therefore has a 53%  chance of making a Low below 598.50 anddownto 588.23 based on Ave Buy Day Violation on 5D
The Day sess High has Bd% chance of being made  1st
NQ 24h NQ Day SNDX 24H  Day JCurrent  High Low Last odds of Rally > 20 1%
The Buy Day HIGH was 173250 1732.50 173379 Only ile} 1732.50 1688.00 172225 odds of Rally > 25 Y7
The Buy Day LOW was 1688.00 1st 1700.75 1st 1702.52 SHDX  1733.79 170252 172459 odds of Rally = 0 Yo%
HQ Day  1732.50 1700.75 172225 Ave Rangeon | SD 49.77
Possible HIGH for Sell Day 1751.29 1751.87 1753.34] 52% 52% Jbased on Ave Penetration of BD of 1879 1937 StdD  10.01
Possible HIGH for Sell Day 173354 1741.63 1741201 100% 96% Jbased on Ave Rally of 4554 4088 StdD 26.40
Possible LOV for Sell Day 1663.42 1675.83 1678.64] 50% 52% Jbased on Ave Buy Day Violation on 5D of 2458 2487 St 12.99
Tue, 5ep 29 wilbea Sell day. NQ therefore has a 52%  chance of making a high above 1732.50 and up to 1751.29 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1688.00 and up to 1733.54 Dbased on Ave Rally
therefore has a B0%  chance of making a Low below 1688.00 anddownto 166342 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made: Last
Tue, 5ep 29 wilbea Sell day. NG Day therefore has a 2%  chance of making a high above 1732.50 and up to 1751.87 Dbased on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1700.75 and up to 1741.63 based on Ave Rally
therefore has a 2%  chance of making a Low below 1700.75 anddownto 1675.88 based on Ave Buy Day Violation on 5D
The Day sess High has 63% chance of being made Last
YM 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 33%
The Buy Day HIGH was 5784.00 g784.00 852367 Only] YM 9764.00  9571.00  9730.00 odds of Rally > 150 " 62%
The Buy Day LOW was G571.00 1st B534.00 1=t 866323 SINDU 982367  9663.23  9789.36 odds of Rally= 0 MR
YM Day  9764.00 9634.00  9730.00 Ave Range on " SD 27818
Possible HIGH for Sell Day 9564.88 9375.00 9934.53)] 52% 48% Jbased on Ave Penetration of BD of 10088 11100 StdD 53.83
Possible HIGH for Sell Day 9524.071 9563.74 9836.99] 100% 95% ]| based on Ave Rally of 263.07 22974 Stdf 158.93
Possible LOV for Sell Day 9446.39 9501.05 9525.25) B5% 5h% | based on Ave Buy Day Viclation on 5D of 12461 13295 Stdf  71.22
Tue, Sep29 wilbea Sell day. YM therefore has a 52%  chance of making a high above 9764.00 and up to 9864.88 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9571.00 and up to 9824.07 based on Ave Rally
therefore has a B5%  chance of making a Low below 9571.00 and downto 9446.39 based on Ave Buy Day Violation on SD

The 24 hour High has a 51% chance of being made: 1st




Tuesday September 29" | 2009
Today was a Sell day and it lived up to its reputation of being a confusing day.

Tomorrow will be a SS day and based on average 3 day rally, markets should go back up.
TTT Data for trading US Index Futures on:  |Wednesda , September 30, 2009

Current  High Low Last odds of 3D Rally>10 " 87%
The Sell Day HIGH was 1065.75 1st 1065.75 1st ! Only ES 106575  1063.25  1054.50 odds of 3D Rally>20 " 69%
The Sell Day LOW was 1053.25 1053.25 $SPX | 1069.62  1057.83  1060.61 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1035.75 1043.73 E5S Day 106575  1053.25  1054.50 Ave Range on ' S50 29.05
Possible HIGH for Sell Short Day 1075.59 1076.00 1079.95] 52% 50% Jbased on Ave Penetration of 5D of 084 10.25 StdiD  6.08
Posszible HIGH for Sell Short Day 1069.54 107419 87% 85% | based on Ave 3 Day Rally of 3409 3044 stal 2076
Pogsible LOW for Sell Short Day 1041.59 1040.76 1046.15] 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 1166 1249 Stdf 632
Wed, Sep 30 wilbea  SellShort  day. ES therefore has a 52%  chance of making a high above 1065.75 and up to 1075.59 based on Ave Penetration of SD
therefore has a &M  chance of making a high above 1035.75 and up to 1069.84 baszed on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 1053.25 anddownto 104159 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 51% chance of beinH made  1st
Wed, Sep 30 wilbea SellShort day ESDay therefore haz a R0%  chance of making a high above 1065.75 and upto 1076.00 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1043.75 and up to 107419 based on Ave 3 Day Rally
therefore has a E3%  chance of making a Low below 105325 anddownto 1040.76 based on Ave of Sel Day Violation on 55 days
The Day sess High haz 47% chance of being made  1st
h T F T S S T S ST YT |
TF 24h TF Day SRut 24H  Day [Current  High Low Last odds of 3D Rally>5 9%
The Sell Day HIGH was 616.00 1st 616.00 1st 616.96 Only] TF 616.00 606.60 606.90 odds of 3D Rally>10 78%
The Sell Day LOW was 60560 606.60 609.83 SRUT 616.95 609.83 610.45 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 59360 588.50 60018 TF Day  616.00 606,60 606,90 Ave Range on 550 19.64
Possible HIGH for Sell Short Day 623.15 623,39 623.89] 48% 46% Jbased on Ave Penetration of 5D of 745 739 StdiD  3.95
Possible HIGH for Sell Short Day 616.34 619.42 620.69) %% &7% Jbased on Ave 3 Day Rally of 2274 2092 Stf 1372
Pogzible LOVI for Sell Short Day £98.30 59817 601.67) 50% 50% Jbazed on Ave of Sell Day Violation on 35 days of 830 843  stdif 407
Wed, Sep 30 wilbea  SellShort  day. TF therefore has a 48%  chance of making a high above 616.00 and up to 62315 based on Ave Penetration of 5D
therefore has a &%  chance of making a high above 59360 andupto 616.34 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 606.60 anddownto 59330 bazed on Ave of Sel Day Violation on 55 days
The 24 huurHiHh has a 5% chanoeufbeinﬁ made  1st
Wed, Sep 30 wilbea SellShort day. TFDay therefore haza 46%  chance of making a high above 616.00 and upto 62339 based on Ave Penetration of 5D
therefore has a &M%  chance of making a high above 598.50 andupto 61942  based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 60660 anddownto 59347 bazed on Ave of Sel Day Violation on 55 days
The Day sess High haz bt chance of being made  Last
h TR P —— T S S S T T |
HQ 24h NG Day $NDX | 24H Day JCurrent High Low Last odds of 30 Rally >»10 " 95%
The Sell Day HIGH was 1730.75 1st 1730.75 1st 1732.31 Only] HQ 1730.75 170675 171475 odds of 3D Rally>30  74%
The Sell Day LOW was 1706.75 1706.75 1709.28 SNDX | 47323 1709.28  17T17.67 odds of 3D Rally < 0 " 13%
The Buy Day LOW was 1588.00 1700.73 1702.52 NQ Day  1730.75 170675  1714.75 Ave Range on | S50 46.68
Pogsible HIGH for Sell Short Day 1748.21 1748.64 1750.06] 50% 48% | based on Ave Penetration of 5D of 1746 1789 StdiD 9.97
Possible HIGH for Sell Short Day 174147 1749.40 1749.43) 7% 85% |based on Ave 3 Day Rally of 5347 4865 Stdl 3055
Pogzible LOVI for Sell Short Day 1686.91 1686.72 1691.60] 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 1934 2003 Staif 9.48
Wed, Sep 30 wilbea  SellShort  day. NQ therefore has a B0%  chance of making a high above 1730.75 and up to 1748.21 based on Ave Penetration of 5D
therefore has a @M  chance of making a high above 1683.00 and upto 174147 based on Ave 3 Day Rally
therefore has a 8%  chance of making a Low below 1706.75 anddownto 168691 basedon I/\\Ys& of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made  1st
Wed, 5ep 30 wilbea  SellShort  day. NG Day therefore haz a 453%  chance of making a high above 1730.75 and upto 174364 based on Ave Penetration of 5D
therefore has a 35%  chance of making a high above 1700.75 and up to 174940 baszed on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 1706.75 anddownto 1686.72 based on Ave of Sel Day Violation on 55 days
The Day sess High has 55% chance of being made  Last
h TR F T S S T T = |
YM 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of 3D Rally>76 " 92%
The Sell Day HIGH was §775.00 1st 5775.00 1st 883448 Only] YM 977500  9670.00  9670.00 odds of 3D Rally > 100 * 83%
The Sell Day LOW was 8570.00 8570.00 8738.11 SINDU 933443 973941 974220 odds of 30 Rally < 0 “43%
The Buy Day LOW was 8571.00 £534.00 9663.23 YN Day 9775.00  9670.00  9670.00 Ave Range on | S50 250,49
Pogsible HIGH for Sell Short Day 9858.85 9859.22 992141 48% 48% | based on Ave Penetration of 5D of 8386 8422 StdiD 50.08
Possible HIGH for Sell Short Day 9857.28 9691.75 992247 87% §&5% |based on Ave 3 Day Rally of 286,28 25775 Stdid 178.14
Pogsible LOVI for Sell Short Day 9565.96 9564.33 9640.89] 52% 52% Jbased on Ave of Sell Day Violation on 55 days of 104.04 10567 Stdif 5645
Wed, Sep 30 wilbea  SellShort  day. Y therefore has a 48%  chance of making a high above 9775.00 and upto 085885 Dbased on Ave Penetration of 5D
therefore has a @M chance of making a high above 9571.00 and up to 9857.28 based on Ave 3 Day Rally
therefore has a k¥ chance of making a Low below 9670.00 anddownto 956596 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made  1st




Wednesday September 30" , 2009

Today was a SS day. It started like a perfect SS day however due to quarter end portfolio dressing, it ended
up more of a confusing day.

Tomorrow is a Buy day and as such we should expect a further decline.
TTT Data for trading US Index Futures on: | Thursday, October 01, 2009

24H Day JCurrent  High Low Last odds of Decline »10 " §5%
The Sellshort Day HIGH was 1063.25 1st 1060.00 1st 1063.40 Only ] 1063.26 104150  1053.75 odds of Decline>20 " 59%
The SellShort Day LOW was 1041.50 1041.50 10458.47 §SPX  1063.40 104547  1057.08 odds of Decline= 0 0%
ES Day  1060.00 104450  1053.75 Ave Rangeon | BD 29.65
Possible HIGH for Buy Day 1075.65 107245 1075.96] 49% 49% | bazed on Ave Penetration of 550 of 1240 1248 StdD  6.33
Possible LOW for Buy Day 1032.88 1031.71 1036.98] 100% 93% Jbased on Ave Decline of 30.37 2829 stad 2009
Possible LOW for Buy Day 1027.83 1027.35 1032.22] 55% 53% Ibased on Ave 55 Day Violation on BD of 1367 1445 Std/f 859
Thu, Oct1  wilbea Buy day. ES therefore has a 49%  chance of making a high above 106325 andupte 1075.65 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1063.26 anddownto 103288 based on Ave Decline
therefore has a bb%  chance of making a Low below 1041.50 and downto 1027.83 based on Ave SS Day Violation on BD
The 24 hour Low has a 55% chance of being made  1st
Thu, Oct1  wilbea Buy day. ES Day therefore has a 49%  chance of making a high above 1060.00 and up to 107248 based on Ave Penetration of 35D
therefore has a 93%  chance of making a Low below 1060.00 and downto 1031.71 based on Ave Decling
therefore has a E3%  chance of making a Low below 104150 anddownto 102735 based on Ave 55 Day Violation on BD
The Day sess Low has 53% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline>10 " 77%
The SellShort Day HIGH was 512.10 1st 510.50 Last 611.79 Only TF 612,10 593.70 602,30 odds of Decline>15 " 68%
The SellShort Day LOW was 593.70 593.70 59718 SRUT 611.79 597.19 60425 odds of Decline= 0 “1%
TF Day 610,50 593.70 502,30 Ave Range on " BD 19,92
Possible HIGH for Buy Day 620.79 618.86 620.29] 47% 49% Jbazed on Ave Penetration of 350 of &.69 836 StdD 442
Possible LOV for Buy Day 591,70 591.58 £94.95] 99% 97% Jbased on Ave Decline of 2040 1892 stad 12.31
Possible LOW for Buy Day 585.49 534.93 538.93] 55% 51% Jbased on Ave 55 Day Violation on BD of 821 877 Stdif 509
Thu, Octf  willbe a Buy day. TF therefore has a 47%  chance of making a high above 61210 andupto 620.79  based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 61210 anddownto 591.70 based on Ave Decline
therefore has a B5%  chance of making a Low below B93.70 anddownto 58549 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Thu, Oct1  willbe a Buy day. TF Day therefore has a 49%  chance of making a high above 61050 andupto 618.86 based on Ave Penetration of 550
therefore has a 97%  chance of making a Low below 61050 anddownto 59158 based on Ave Decline
therefore has a B1%  chance of making a Low below B93.70 anddownto 58493 based on Ave S5 Day Vielation on BD
The Day sess Low has 5% chance of being made  Last
NG 24h HQ Day $NDX J 24H Day JCurrent  High Low Last odds of Decline >20 " §1%
The Sellshort Day HIGH was 1730.00 Last 1730.00 Last 1731.44 Only NQ 173000 168875  1T17.75 odds of Decline »25 " 70%
The Sellshort Day LOW was 1688.75 1688.75 1891.78 SNDX 173144 169176 171899 odds of Decline= 0 1%
NG Day  4730.00 1688.75  AT17.75 Ave Range on " BD 45.28
Possible HIGH for Buy Day 1746.37 1747.04 1743.46] 53% 49% | based on Ave Penetration of 550 of 1637 7.4 StdD 849
Possible LOW for Buy Day 1683.24 1687.43 1691.17] 9%% 96% |based on Ave Decline of 4676 4257 Stdf 2879
Posgible LOV for Buy Day 1669.32 1667.29 1670.38] 50% 46% ]| based on Ave 55 Day Violation on BD of 1943 2146 Stad  10.38
Thu,Oct01  wilbea Buy day. NG therefore has a 53%  chance of making a high above 1730.00 and upte 1746.37 Dbased on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1730.00 and downto 1683.24 bazed on Ave Decline
therefore has a B0%  chance of making a Low below 1688.75 anddownto 1669.32 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made  Last
Thu, OctM wilbea Buy day. NG Day therefore hasa 49%  chance of making a high above 1730.00 and up te 1747.01  based on Ave Penetration of 55D
therefore has a 96%  chance of making a Low below 1730.00 and downto 168743 based on Ave Decling
therefore has a 46%  chance of making a Low below 1688.75 anddownto 1667.29 based on Ave 55 Day Vielation on BD

The Daz gess Low has B5% chance of being made  Last

—

¥M 24h YM day SINDU § 24H  Day JCurrent  High Low Last odds of Decline =100 " §1%
The SelShort Day HIGH was 5735.00 1st 9720.00 Last 9776.82 Only] YM 9735.00 954400  9666.00 odds of Decline » 150 " 64%
The SelShort Day LOW was 5544.00 954400 9608.59 §INDU ~ 9776.82 960859 971228 odds of Decline= 0 1%
YM Day  9720.00 954400  9666.00 Ave Range on T BD 251.3

Possible HIGH for Buy Day 9834.93 962492 988067 49% 50% Jbased on Ave Penetration of 55D of 9993 10492 StdD 49.49
Possible LOW for Buy Day 9472.05 9477.39 9544.83| 99% 94% Jbased on Ave Decline of 26295 24261 Stdf 173.41
Possible LOW for Buy Day 9425.08 9421.69 9452.94] 53% 51% Jbased on Ave 55 Day Violation on BD of 11892 12231 Stdf 74.54
Thu,Oct01  wilbea Buy day. YM therefore has a 49%  chance of making a high above 973500 and upto 983493 based on Ave Penetration of 35D

therefore has a 99%  chance of making a Low below 973500 anddownto 947205 based on Ave Decline

therefore has a K3%  chance of making a Low below 9544.00 anddownto 9425.08 based on Ave 55 Day Violation on BD

The 24 hour Low has a 5% chance of being made  1st




Thursday October 1%, 2009
Today was a Buy day and we did get a good decline.
Tomorrow will be a Sell Day. Momentum may take us a little lower before the rally starts.

TTT Data for trading US Index Futures on:

|Frida

, October 02, 2009

24H  Day JCurrent  High Low Last odds of Rally > 10 a7%
The Buy Day HIGH was 1055.00 1049.25 1054.91 Only ES 1056.00 102450  1027.25 odds of Rally » 20 Y615
The Buy Day LOW was 102450 Last 1024.50 Last §SPX 105491 102945  1029.85 odds of Rally= 0 0%
E5Day 1049.25 102450  1027.25 Ave Rangeon | 5D 32.2
Possible HIGH for Sell Day 1067.25 1061.85 1067.57] 55% 51% |based on Ave Penetration of BD of 1125 1260 StdD  6.60
Possible HIGH for Sell Day 1054.22 1051.62 1054.41] 100% 93% Jbased on Ave Rally of 2072 242 Stdf 1853
Pogsible LOW for Sell Day 1008.30 1007.97 1013.09] 51% 52% | based on Ave Buy Day Violation on 3D of 1620 1653 Stad 878
Fri,0Oct02 wilbea Sell day. ES therefore has a k5%  chance of making a high above 1056.00 and up to 1067.25 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1024.50 and up to 105422  based on Ave Raly
therefore has a B%  chance of making a Low below 102450 anddownto 400830 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 5% chance of being made  1st
Fri,Oct02  wilbea Sell day. ES Day therefore has a B4%  chance of making a high above 1049.25 and up to 1064.85 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1024.50 and up to 1051.62 baszed on Ave Raly
therefore has a 2%  chance of making a Low below 102450 anddownto 400797 based on Ave Buy Day Violation on S0
The Day sess High has 47% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally >10 %
The Buy Day HIGH was 604.50 599.90 603.27 Only TF 604,50 581.00 583.90 odds of Rally =15 V7%
The Buy Day LOW was 581.00 Last 581.00 Last 58375 SRUT 603.27 58375 58375 odds of Rally= 0 T
TF Day 599.90 581.00 583.90 Ave Range on " 8D 2158
Possible HIGH for Sell Day 612,84 603,98 641,971 50% 49% Jbased on Ave Penetration of BD of 8.4 908 StdD 438
Posszible HIGH for Sell Day 601.42 600.20 600.47] 100% 95% |bazed on Ave Rally of 2042 1920 Stad 1213
Possible LOW for Sell Day 570.61 570,73 574.03] 51% 53% | based on Ave Buy Day Violation on 5D of 1033 1027 Std/f 546
Fri,Oct02  wilbea Sell day. TF therefore has a B0%  chance of making a high above 60450 andupto 612.84  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above B81.00 andupto 60142 bazed on Ave Rally
therefore has a B%  chance of making a Low below B81.00 anddownto 570.61 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made  Last
Fri,Oct02 wilbea Sell day. TF Day therefore has a 49%  chance of making a high above B99.90 andupto 60895 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above E81.00 andupto 60020 based on Ave Raly
therefore has a B3%  chance of making a Low below B81.00 anddownto 5A70.73 based on Ave Buy Day Violation on 5D
The Day gesz High has ) chance of being made  Last
NG 24h NG Day SNDX f 24H Day JCurrent  High Low Last odds of Rally > 20 1%
The Buy Day HIGH was 172675 1711.00 1711.70 Only NQ 1726.75 166375  1660.25 odds of Rally > 25 1
The Buy Day LOW was 1663.75 Last 1863.75 Last 186541 SNDX  AT11.70  1666.41 1666.41 odds of Rally= 0 h{TE
NG Day  1711.00 1663.75  1669.25 Ave Range on 15D 49.59
Posszible HIGH for Sell Day 1745.54 173037 1731.25] 52% 52% |based on Ave Penetration of BD of 1879 1937 StdD  10.04
Possible HIGH for Sell Day 1709.27 1704.55 1705.02] 100% 96% Jbased on Ave Rally of 4552 4080 Stdf 2643
Pogsible LOW for Sell Day 1639.17 1638.88 1642.63) 49% 51% |based on Ave Buy Day Violation on 5D of 2458 2487 Stdf 1299
Fri,Oct02 wilbea Sell day. HQ therefore has a %  chance of making a high above 1726.75 andup to 174554 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1663.75 and up to 1709.27 based on Ave Raly
therefore has a 49%  chance of making a Low below 1663.75 anddownto 4163947 based on Ave Buy Day Violation on S0
The 24 hour High has a 56% chance of being made  Last
Fri,0Oct02 wilbea Sell day. NG Day therefore has a 2%  chance of making a high above 171100 and up to 173037 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1663.75 andupto 1704.55 baszed on Ave Raly
therefore has a F%  chance of making a Low below 1663.75 anddowntc 41638.88 based on Ave Buy Day Violation on 5D
The Day ses3 High has 4% chance of being made 15t
YM 24h YM day SINDU § 24H Day JCurrent  High Low Last odds of Rally > 100 83%
The Buy Day HIGH was 5584.00 5536.00 9711.87 Only] YM 9684.00  9435.00  9466.00 odds of Rally>150 " 63%
The Buy Day LOW was 5433.00 Last 5438.00 Last 8500.37 $INDU 971167  9500.37  9500.28 odds of Rally= 0 T
YM Day  9636.00  9435.00  9466.00 Ave Range on T sD 27703
Possible HIGH for Sell Day 9783.75 9745.63 9521.06] 53% 4%% |based on Ave Penetration of BD of 99.75 109.63 Std/D 5833
Posgible HIGH for Sell Day 9690.75 9667.12 9723.78] 100%: 95% Jbased on Ave Rally of 25275 22942 sta/d 15899
Possible LOW for Sell Day 9313.39 9305.05 9362.39] 55% 55% Jbased on Ave Buy Day Violation on 5D of 12461 13295 Stad 7122
Fri,0Oct02 wilbea Sell day. YM therefore has a 53%  chance of making a high above 9684.00 and upto 9783.75 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 9438.00 andupto 9690.75 based on Ave Rally
therefore has a K5%  chance of making a Low below 9438.00 anddownto 931339 based on Ave Buy Day Violation on 5D
The 24 hour High has a 56% chance of being made  1st




Friday October 2™ , 2009
Today was a Sell day. As expected momentum did take us lower before rally took the markets to at least the

Buy day low.

Monday will be a SS day. Although markets don’t look very healthy, we should at least get back above Buy

day low.

TTT Data for trading US Index Futures on:  |Monday, October 05, 2009
24H Day JCurrent  High Low Last odds of 3D Rally>10 " 87%
The Sell Day HIGH was 1027.75 1st 1026.25 Last 1030.60 Only ES 1027.75 1200 1022.00 odds of 3D Rally>20 " 69%
The Sell Day LOW wasz 1012.00 1015.00 1019.85 $5PX  1030.60  1049.95  1025.21 odds of 3DRally < 0 Y 13%
The Buy Day LOW was 1024.50 1024.50 1029.45 ESDay 102625 104500 102200 Ave Range on | 550 2900
Possible HIGH for Sell Short Day 1037.59 1036.50 49% Jbased on Ave Penetration of 5D of 9.54 10.25 StdiD  6.08
Possible HIGH for Sell Short Day 1058.53 1054.52 1059.22] 87% 85% | based on Ave 3 Day Rally of 3403 3032 Stad 2078
Possible LOW for Sell Short Day 1000.34 1002.52 1008.28] 54% 53% Jbased on Ave of Sell Day Violation on 55 days of 11.66 1248 Stdd 633
Mon, Oct05 wilbea  SellShort  day. ES therefore has a 51%  chance of making a high above 1027.75 and upto 1037.59 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1024.50 and upto 1058.63 based on Ave 3 Day Rally
therefore has a 54%  chance of making a Low below 104200 and downto 1000.34 based on Ave of Sell Day Violation on 55 days
The 24 hour High haz a 52% chance of being made  1st
Mon, Oct 06 wilbea  SellShort day. ES Day therefore has a 49%  chance of making a high above 1026.25 and upto 1036.50 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1024.50 and up to 1054.82 based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 1015.00 and downto 100252 based onAve of Sell Day Violation on 55 days
The Day s&3s High has 49% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 30 Rally>5 M%
The Sell Day HIGH wasz 25430 1st 583.20 Last S0447 Only TF 58430 573.40 578.40 odds of 30 Rally>10 " 78%
The Sell Day LOW was S73.40 573.40 576.40 SRUT he4.47 576.40 580.20 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 581.00 581.00 583.75 TF Day 583.20 573.40 b78.40 Ave Range on " 550 19.64
Possible HIGH for Sell Short Day 591.45 590.59 591.38] 47% 45% | based on Ave Penetration of 5D of 715 739 StdiD 395
Possible HIGH for Sell Short Day 603.74 601.85 604.19] 89% 87% Jbased on Ave 3 Day Rally of 22.M 2085 Stdf 1373
Possible LOW for 5ell Short Day 565.04 564.91 565.08] b0% 50% Jbased on Ave of Sell Day Violation on 55 days of 8.36 849  staid 441
Mon, Oct05 wilbea  SellShort day. TF therefore has a 4%  chance of making a high above 53430 andupto 59145  bazed on Ave Penetration of SD
therefore has a 89%  chance of making a high above 581.00 and upto 603.71  based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 7340 anddowntoc 565.04 Dbased on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made 1st
Mon, Oct05 wilbea  SellShort day. TF Day therefore hasa 45%  chance of making a high above 583.20 andupto 590.59  based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 581.00 andupto 601,86 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 57340 anddowntc 56491 based on Ave of Sell Day Violation on S5 days
The Day sess High haz B3% chance of being made 1=t
h T —
NQ 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH was 167475 Last 1674.75 Last 1878.22 Only HE 167475  1649.76  1661.75 odds of 3D Rally > 30 Y74,
The Sell Day LOW wasz 164975 1652.75 1636.57 SHDX 167622 165657 166249 odds of 3D Rally < 0 Y 13%
The Buy Day LOW was 1663.75 1663.75 1666.41 NG Day 167475 166276  1664.75 Ave Range on | 550 46,65
Possible HIGH for Sell Short Day 169221 1692.64 1693.97] 50% 48% | based on Ave Penetration of 50 of 1746 17.89 StdD 9.97
Posgible HIGH for Sell Short Day 17713 172,25 1713.18] 87% 85% | based on Ave 3 Day Rally of 5338 4850 Stad 3057
Possible LOW for Sell Short Day 1629.94 1632.75 1638.89) 51% 52% Jbased on Ave of Sell Day Violation on 55 days of 19.81 2000 Std/d  9.50
Mon, Oct05 wilbea  SellShort  day. NQ therefore has a B0%  chance of making a high above 1674.75 and upto 1692.21 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1663.756 and upto 1717.43 based on Ave 3 Day Rally
therefore has a B8%  chance of making a Low below 1649.75 anddowntoc 1629.94 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made  1st
Mon, Oct05 wilbea  SellShort day. NQ Day therefore haza 48%  chance of making a high above 1674.75 and upto 1692.64 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1663.75 and upto 1712.25 based on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 1652.75 and downto 163275 based onAve of Sell Day Violation on 55 days
The Day s&3s High has 52% chance of being made  1st
¥M 24h Y day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>756 " 92%
The Sell Day HIGH wasz 9471.00 15t 9456.00 Last 952478 Only§] YM 9471.00 933600  9437.00 odds of 30 Rally > 100 " 83%
The Sell Day LOW was 9336.00 9360.00 8430.08 SINDU 952478  9430.08 948767 odds of 3D Rally < 0 " 13%
The Buy Day LOW was 5433.00 9438.00 9500.37 ¥M Day  9466.00  9360.00  9437.00 Ave Range on " 55D 250.10
Possible HIGH for Sell Short Day 9554.55 9550.22 9611.71] 48% 48% | based on Ave Penetration of 5D of 83.85 8422 StdD 50.08
Possible HIGH for Sell Short Day 9723.35 9694.41 9753.19] 87% 85% |based on Ave 3 Day Rally of 28635 25641 Stdid 17845
Possible LOW for Sell Short Day 9231.68 9254.08 9331.45] 5% 53% | based on Ave of Sell Day Violation on S5 days of 10432 10592 Stdil 5537
Mon, Oct05 wilbea  SellShort  day. YM therefore has a 48%  chance of making a high above 9471.00 and up to 95h4.85 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 9438.00 and upto 9723.35 based on Ave 3 Day Raly
therefore has a 52%  chance of making a Low below 9336.00 anddownto 923168 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st




Monday October 5™, 2009

Today was a SS day. We opened at or just above the Buy day Low, which filled the positive 3 day rally
requirement. However markets did continue to rally in order to try to get to the average 3 day rally.
Tomorrow will be a Buy day. We should anticipate some kind of decline on a Buy day.

TTT Data for trading US Index Futures on: | Tuesday, October 06, 2009

24H Day JCurrent  High Low Last odds of Decline »10 " 35%
The SellShort Day HIGH was 1038.50 Last 1038.50 Last 1042.58 Only ES 1038.50 1019.50  1037.00 odds of Decline »20 " 60%
The SellShort Day LOW was 1019.50 1021.25 1025.52 SSPX 104258 102592 104046 odds of Decline= 0 0%
ESDay  1038.50 1021.25  1037.00 Ave Rangeon | BD 29.66
Possible HIGH for Buy Day 105090 105095 1055.14] 49% 49% Jbased on Ave Penetration of 550 of 1240 1248 StdD 633
Possible LOVI for Buy Day 1008.08 1010.15 1016.11]100% 93% Jbased on Ave Decline of 3042 2835 Stdd 2043
Possible LOV for Buy Day 1005.79 1007.07 1041.64] 55% 53% Jbased on Ave 55 Day Violation on BD of 13.M 1418 Stdf  8.62
Tue, Oct 06 willbe a Buy day. ES therefore has a 49%  chance of making a high above 103350 and upto 106090 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1038.50 anddownto 1008.08 basedon Ave Decline
therefore has a k5%  chance of making a Low below 101950 anddownto 4005.79 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made: Last
Tue, Oct 06 wilbea Buy day. ES Day therefore has a 49%  chance of making a high above 1038.50 andupte 105098 Dbased on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 103850 anddownto 101045 based on Ave Decline
therefore has a B3%  chance of making a Low below 1021.26 anddownto 41007.07 based on Ave S5 Day Violation on BD
The Day sess Low has B3% chance of being made  Last
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " 7%
The SellShort Day HIGH was 591.00 Last 591.00 Last 589215 Only TF 591.00 BT1.30 £59.20 odds of Decline >15 " 58%
The SellShort Day LOW wasz 57730 578.50 581.82 SRUT 59215 581.82 59111 odds of Decline= 0 ™ 1%
TF Day 591.00 578.50 559.20 Ave Range on T BD 19.94
Possible HIGH for Buy Day £99.69 599.36 600.65] 47% 48% Jbased on Ave Penetration of 350 of 869 836 StdiD 442
Possible LOW for Buy Day b70.53 721 575.27] 99% 97% | based on Ave Decline of 2047 18.99 stad 12.85
Possible LOW for Buy Day 569.03 569.65 573.50] 55% 52% ] based on Ave 55 Day Violation on BD of 827 882 Stdd 542
Tue, Oct 06  wilbea Buy day. TF therefore has a 4%  chance of making a high above B91.00 andupto E99.69 based on Ave Penetration of S50
therefore has a 99% chance of making a Low below 591.00 anddownto 570,563 based on Ave Decline
therefore has a B5%  chance of making a Low below E77.30 anddowntoc 569.03 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made: Last
Tue, Oct06 wilbea Buy day. TF Day therefore hasa 43%  chance of making a high above 591.00 andupto 599.36 based on Ave Penetration of SSD
therefore has a 97  chance of making a Low below E91.00 anddowntc 57204 based on Ave Decline
therefore has a b2% chance of making a Low below 578.50 anddownto 569.68 based on Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made  Last
NG 24h NG Day SHDX | 24H Day JCurrent  High Low Last odds of Decline>20 " 81%
The Sellshort Day HIGH waz 1681.25 Last 1681.25 Last 1882.77 Only NG 1681.25 1658.00  1674.50 odds of Decline >25 " T0%
The SellShort Day LOW was 1658.00 1658.00 1860.37 SNDX 168277 1660.37  1675.64 odds of Decline= 0 1%
HQ Day  1681.25 1658.00 1674.50 Ave Range on " BD 45.39
Possible HIGH for Buy Day 1697.62 1698.26 1699.79] 52% 49% | based on Ave Penetration of 55D of 16.37 17.01 Std/D 549
Possible LOV for Buy Day 1634.36 1638.52 1642.33] 99% 96% Jbased on Ave Decline of 4689 4273 stdf 2887
Posgible LOV for Buy Day 1638.49 1636.49 1638.93] 50% 46% Jbased on Ave 55 Day Violation on BD of 19.51 2151 Stad 1092
Tue, Oct 06 wilbea Buy day. NQ therefore has a B2% chance of making a high above 1681.26 andupte 1697.62 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1681.25 anddownto 1634.36 based on Ave Decline
therefore has a B0%  chance of making a Low below 1658.00 and downto 163849 based on Ave S5 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last
Tue, Oct06 wilbea Buy day. NG Day therefore hasa 49% chance of making a high above 1681.25 andupte 1698.26 Dbased on Ave Penetration of S50
therefore has a 96% chance of making a Low below 1681.26 anddownto 1638.62 based on Ave Decline
therefore has a 46%  chance of making a Low below 1658.00 anddownto 163649 based on Ave 55 Day Violation on BD
The Day sess Low has 56% chance of being made  Last
YM 24h ¥M day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 " 81%
The SellShort Day HIGH was 5568.00 Last 9568.00 Last 0625.06 Only] YM 9568.00 941600  9R47.00 odds of Decline > 150 " 64%
The SellShort Day LOW was 9416.00 9419.00 5431.09 §INDU 962506 943109  9599.75 odds of Decline= 0 1%
YN Day  9568.00  9419.00  9547.00 Ave Range on | BD 251.28
Possible HIGH for Buy Day 9667.93 9672.92 9728.91] 48% 50% Jbased on Ave Penetration of §5D of 9993 10492 StdD 4949
Possible LOVI for Buy Day 9304.83 9325.11 9392.77] 99% 94% ] based on Ave Decline of 26347 24289 Stdf 173.65
Possible LOV for Buy Day 9297.24 9296.90 9355.67] 53% 52% | based on Ave 55 Day Violation on BD of 118.76 12210 Std/d  74.64
Tue, Oct06 wilbea Buy day. YM therefore has a 48%  chance of making a high above 9568.00 and upto 966793 based on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 9565.00 anddownto 930483 based on Ave Decline
therefore has a b3% chance of making a Low below 941600 anddownto 9297.24 based on Ave S5 Day Violation on BD

The 24 hour Low has a 5% chance of being made  Last




Tuesday October 6™, 2009
Today was a Buy day. Markets barely declined on the 24 Hour session and failed to decline for the day
session. This would indicate that the bulls are back.

Tomorrow is a Sell day and the rally should continue.

TTT Data for trading US Index Futures on:

IWednesday, October 07, 2009

The Day sess High has 54%

chance of being made  1st

24H Day [Current  High Low Last odds of Rally > 10 87%
The Buy Day HIGH was 1056.75 1056.75 1060.55 Only ES 1056.75 103550  1048.50 odds of Rally > 20 Y 60%
The Buy Day LOW was 1035.50 1st 1042.50 1st 1042.02 $SPX 106055 104202  1054.72 odds of Rally= 0 0%
ESDay 1056.75  1042.50  1048.50 Ave Range on  * SD 3247

Possible HIGH for Sell Day 1068.00 1069.35 1073.21] 54% 50% Jbased on Ave Penetration of BD of 1125 1260 StdD 6.60
Possible HIGH for Sell Day 1065.04 1069.43 1066.82| 100% 93% [based on Ave Rally of 2954 2693 Std/J 1853
Possible LOW for Sell Day 1019.34 1026.06 1025.74] 51% 52% Jbased on Ave Buy Day Violation on SD of 1646 1644 Std/0 8.79
Wed, Oct 07 wilbea Sell day. ES therefore has a 54% chance of making a high above 1056.75 and up to 1068.00 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 1035.50 and up to 1065.04 based on Ave Rally

therefore has a 51% chance of making a Low below 103550 and downtc 1019.34 based on Ave Buy Day Violation on SD
The 24 hour H@‘ has a 48% chance of beng made  1st
Wed, Oct 07 willbe a Sell day. ES Day therefore hasa 50% chance of making a high above 1056.75 and up to 1069.35 based on Ave Penetration of BD

therefore has a 93% chance of making a high above 104250 and upte 1069.43 based on Ave Rally

therefore has a 52% chance of making a Low below 1042.50 anddownte 1026.06 based on Ave Buy Day Violation on SD

The Buy Day HIGH was
The Buy Day LOW was

Possible HIGH for Sell Day

NQ 24h
1711.25
1674.00 1st

NQ Day
1711.25

1730.04 1730.62

1681.75 1st

Current  High Low Last odds of Rally > 20 81%
1712.59 Only] NQ 171125 1674.00  1700.25 odds of Rally > 25 Y72%
SNDX 171259  1684.08  1705.25 odds of Rally = 0 0%
NQDay 1711.25  1681.75  1700.25 Ave Range on SD 49.43

TF 24h TF Day Rut Current High Low Last odds of Rally > 10 81%
The Buy Day HIGH was 602.70 602.70 603.63 Only} TF 602.70 588.30 598.90 odds of Rally > 15 Y 56%
The Buy Day LOW was 588.30 1st 591.60 1st 593.5 SRUT 603.63 593.53 601.98 odds of Rally = 0 0%
TFDay  602.70 591.60 598.90 Ave Range on | SD 2151
Possible HIGH for Sell Day 611.04 611.78 612.33] 50% 49% |based on Ave Penetration of BD of 834 908 StdD 4.38
Possible HIGH for Sell Day 608.61 610.68 610,14 100% 95% |based on Ave Rally of 2031 19.08 Stdd 1223
Possible LOW for Sell Day 577.95 581.36 583.84] 51% 53% J|based on Ave Buy Day Violation on SD of 1035 1024 Stdid 547
Wed, Oct 07 willbe a Sell day. TF therefore has a 50% chance of making a high above 602.70 and upto 611.04 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 588.30 andupto 608.61 based on Ave Rally
therefore has a 51% chance of making a Low below 588.30 anddownto 57795 based on Ave Buy Day Violation on SD
The 24 hour Hm has a 59% chance of beng made  1st
Wed, Oct 07 will be a Sell day. TF Day therefore has a 49% chance of making a high above 60270 andupto 611.78  based on Ave Penetration of BD
therefore has a 95% chance of making a high above 591.60 andupte 610.68 based on Ave Rally
therefore has a 53% chance of making a Low below 591,60 anddownte 581.36 based on Ave Buy Day Violation on SD
The Day sess High has 55% chance of being made  1st

1732.14) 52% 52%

based on Ave Penetration of BD

of 1879 1937 StdD 10.01

Possible HIGH for Sell Day 1719.29 1722.35 1722.49] 100% 96% Jbased on Ave Rally of 4529 4060 Std/0 2642
Possible LOW for Sell Day 1649.56 1657.06 1660.38] 50% 52% Jbased on Ave Buy Day Violation on SD of 2444 2469 Stdid  13.00
Wed, Oct 07 willbe a Sell day. NQ therefore has a 52% chance of making a high above 1711.25 andupto 1730.04 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 1674.00 and up to 1719.29 based on Ave Rally

therefore has a 50% chance of making a Low below 1674.00 and downto 1649.56 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made  Last
Wed, Oct 07 willbe a Sell day. NQ Day therefore has a 52% chance of making a high above 1711.25 and upto 1730.62 based on Ave Penetration of BD

therefore has a 96% chance of making a high above 1681.75 and upto 1722.35 based on Ave Rally

therefore has a 52% chance of making a Low below 1681.75 anddownte 1657.06 based on Ave Buy Day Violation on SD
The Dax SES8 Hiah has 63% chance of being made  Last

YM 24h YM day SINDU J 24H Day |Current  High Low Last odds of Rally > 100 82%
The Buy Day HIGH was 9717.00 9717.00 9774.32 Only] YM 9717.00  9529.00  9655.00 odds of Rally >150 " 62%
The Buy Day LOW was 529.00 1st 9594.00 1st 9601.26 SINDU 977432  9601.26  9731.25 odds of Rally= 0 N 0%
YMDay 9717.00  9594.00  9655.00 Ave Rangeon = SD 276.10

Possible HIGH for Sell Day 9816.75 9826.63 9883.73| 52% 48% Jbased on Ave Penetration of BD of 9975 109.63 StdD 58.83
Possible HIGH for Sell Day 9780.29 9821.71 9823.34| 100% 95% Jbased on Ave Rally of 26129 227.71 Std/J 158.96
Possible LOW for Sell Day 9404.66 9461.71 9464.16] 55% 55% Jbased on Ave Buy Day Violation on SD of 12434 13229 Stdd 71.31
Wed, Oct 07 willbe a Sell day. YM therefore has a 52% chance of making a high above 9717.00 and up to 9816.75 Dbased on Ave Penetration of BD

therefore has a 100% chance of making a high above 9529.00 and upto 9780.29 based on Ave Rally

therefore has a 55% chance of making a Low below 9529.00 and downto 9404.66 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made __1st




Wednesday October 7™, 2009
Today was a Sell day and it lived up to its reputation of being a confusing day.
Tomorrow will be a SS day. The rally may continue before the decline may begin.

The Sell Day HIGH waz
The Sell Day LOW was
The Buy Day LOW was
Pozsible HIGH for Sell Short Day

TTT Data for trading US Index Futures on:

1054.75 1st
1045.25

1035.50
1064.60

1054.50
1046.25
1042.50
1064.78

Last

| Thursda

24H  Day
Only

Current
ES
$5PX
ES Day

, October 08, 2009

High
1054.75
1058.02

1054.50

Low Last

104526 105400
105010 1057.58
104626 105400

odds of 3D Rally>10 " &7%
odds of 3D Rally > 20 " 69%
odds of 3D Rally < 0 “13%
Ave Range on " 55D 2893

based on Ave Penetration of 5D

of 9.85 1028 StdD 4.25

Possible HIGH for Sell Short Day 1069.38 1072.70 1071.66] &7% &5% |based on Ave 3 Day Rally of 3388 3020 Stdd 1438
Poszsible LOV for Sell Short Day 1033.59 1033.77 1038.43] 54% 53% ] based on Ave of Sell Day Violation on 55 days of 1166 1245 Stdld 444
Thu, Oct08 wilbea  SellShort  day. ES therefore has a 52  chance of making a high above 1054.75 and up to 1064.60 based on Ave Penetration of S0
therefore has a @  chance of making a high above 103550 andupto 1069.38 based on Ave 3 Day Rally
therefore has a Rd%  chance of making a Low below 1045.25 anddownto 1033.59 baszed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made  1st
Thu, Oct 08 wilbea  SellShort  day. ESDay therefore haz a B0%  chance of making a high above 105450 andupto 1064.78 based on Ave Penetration of 5D
therefore has a 5%  chance of making a high above 104250 andupte 1072.70 based on Ave 3 Day Rally
therefore has a k3%  chance of making a Low below 104625 anddownto 4103377 bazed on Ave of Sell Day Violation on 55 days
The Day sess High haz 49% chance of being made 1=t
h T P ——E T T T . T = T |
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of 3D Rally > 5 9%
The Sell Day HIGH was 602.40 1st 602.30 Last 603.11 Only TF 602,40 596.00 600.00 odds of 3D Rally =10 " 78%
The Sel Day LOW was 554.00 596.60 599.22 SRUT 603.11 599.22 602.08 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 58830 59180 993.53 TF Day 602,30 596,60 600,00 Ave Range on " 55D 19.60
Possible HIGH for Sell Short Day 609,54 609,70 610.03] 48% 46% | based on Ave Penetration of 5D of 744 740 StdD 396
Possible HIGH for Sell Short Day 610.91 612,37 613.87] 89% &7% [based on Ave 3 Day Rally of 2261 2077 stad 1373
Possible LOW for Sell Short Day 587.64 583.11 590.90] 50% 50% Jbased on Ave of Sell Day Violation on 55 days of 8.36 849  Stdd 4
Thu, Oct 08 wilbea  SellShort  day. TF therefore has a 48%  chance of making a high above 60240 andupto 60954  based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above h88.30 andupto 610,91  bazed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below B96.00 anddownto 587.64 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made  1st
Thu, Oct08 wilbea  SellShort  day. TF Day therefore haz a 46%  chance of making a high above 60230 andupte 609.70  bazed on Ave Penetration of 5D
therefore has a @M  chance of making a high above 591,60 andupto 61237  based on Ave 3 Day Rally
therefore has a R0%  chance of making a Low below h96.60 anddownto 5838.11  based on Ave of Sell Day Violation on 55 days
The Day sess High has 52% chance of being made  1st
HG 24h NG Day SNDX f 24H Day Current  High Low Last odds of 3D Rally =10 " 95%
The Sell Day HIGH was 1710.00 Last 1710.00 Last 171045 Only NQ 1710.00  1696.00  1708.00 odds of 3D Rally>30 " 73%
The Sel Day LOW was 1695.00 1696.25 1698 63 SHDX 174045 169863 171045 odds of 3D Rally < 0 ™ 13%
The Buy Day LOW was 1674.00 1881.75 1684.08 NQ Day  1710.00  1686.25  1708.00 Ave Rangeon | S50 46.49
Possible HIGH for Sell Short Day 1727.31 1727.73 1728.05] 50% 48% |based on Ave Penetration of SD of 17.3 17.73  StdiD  9.97
Possible HIGH for Sell Short Day 1727.10 1730.00 1730.61] 87% &5% |based on Ave 3 Day Rally of 5340 4825 St 3056
Possible LOW for Sell Short Day 1676.19 1676.25 1680.95]) 51% 52% ] based on Ave of Sell Day Violation on 55 days of 19.61 2000 Stdf  9.50
Thu, Oct 08 wilbea  SellShort  day. NO therefore has a B0%  chance of making a high above 1710.00 and upte 172731 based on Ave Penetration of S0
therefore has a @M  chance of making a high above 1674.00 andupte 172740 based on Ave 3 Day Rally
therefore has a FM%  chance of making a Low below 1696.00 and downto 167619 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made  1st
Thu, Oct 08 wilbea  SellShort  day. NQ Day therefore has a 48%  chance of making a high above 710,00 and upto 1727.73 based on Ave Penetration of 3D
therefore has a 5%  chance of making a high above 1681.75 andupto 1730.00 based on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 1696.25 anddownte 1676.25 based on Ave of Sell Day Violation on S5 days
The Day sess High has 5% chance of being made  1st
h T P ——E T T T T =T T |
YM 24h Y day $INDU J 24H  Day JCurrent  High Low Last odds of JDRally >75 " 92%
The Sel Day HIGH was §702.00 1st 9587.00 1st 974032 Only] YM 970200  9621.00  9673.00 odds of 30 Rally > 100 " 83%
The Sel Day LOW was 8521.00 8521.00 967562 §INDU 974032 967562  9725.58 odds of 3D Rally < 0 " 13%
The Buy Day LOW was §525.00 §554.00 8501.26 YN Day  9687.00  9621.00  9673.00 Ave Range on | 550 249,45
Possible HIGH for Sell Short Day 9786.03 977147 9827.44| 48% 48% Jbased on Ave Penetration of 5D of 8403 8447 StdD 5023
Possible HIGH for Sell Short Day 981317 9349.43 9858.06] 87% 85% | based on Ave 3 Day Rally of 28447 25543 Stdd 17843
Pogzsible LOW for Sell Short Day 9516.68 9515.08 9576.99) 52% 52% Jbased on Ave of Sell Day Violation on 5§ days of 10432 10592 Stdif 56.37
Thu, Oct 08 wilbea  SellShort  day. YM therefore has a 48%  chance of making a high above 9702.00 and up to 9786.03 based on Ave Penetration of SD
therefore has a &%  chance of making a high above 9529.00 and upto 981317 based on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 9621.00 anddownto 9516.68 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made  1st




Thursday October 8", 2009
Today was a SS day. The rally continued and reached the TTT MA levels and even the TTT penetration
levels

Tomorrow will be a Buy day. Normally we should expect a decline on Buy days. Will this momentum
continue and give only a small decline? That is the question.

TTT Data for trading US Index Futures on:  |Frida , October 09, 2009

24H Day JCurrent High Low odds of Decline >»10 " 85%
The SellShort Day HIGH was 1067.25 Last 106725 Last Only ES 1067.25 106325  1064.00 odds of Decline>20 " 59%
The SellShort Day LOW was 1053.25 1056.75 $5PX  1070.67 1060.03 106543 odds of Decline= 0 0%
ES Day  1067.25 1056.75 1064.00 Ave Range on " BD 29.51
Possible HIGH for Buy Day 1079.73 1079.50 49% fbased on Ave Penetration of 550D of 12.48 1256 StdiD 447
Possible LOVI for Buy Day 1037.01 1038.90 1044.35]100% 93% Jbased on Ave Decline of 3024 2835 Stal 1461
Possible LOV for Buy Day 1039.54 1042.57 1045.75] 55% 53% Jbased on Ave 55 Day Violation on BD of 13.M 1448 Staf 601
Fri,Oct09 wilbea Buy day. ES therefore has a 49%  chance of making a high above 1067.26 andupte 1079.73 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1067.25 anddownto 1037.01 based on Ave Decline
therefore has a b5% chance of making a Low below 1053.25 anddownto 1039.54 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made: Last
Fri,Oct09 wilbea Buy day. ES Day therefore hasa 49%  chance of making a high above 1067.25 andupte 1079.50 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 1067.25 anddowntoc 1033.90 based on Ave Decline
therefore has a B3%  chance of making a Low below 1056.76 and downto 104267 based on Ave S5 Day Violation on BD
The Day sess Low has 53% chance of being made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline =10 " 76%
The SellShort Day HIGH was 611.30 Last 611.30 Last 51224 Only TF 61130 599,90 607.00 odds of Decline >15  58%
The SellShort Day LOW wasz 595 50 601.80 604.21 SRUT 612.24 604.21 607.75 odds of Decline=0 1%
TF Day §11.30 501.80 607.00 Ave Range on " BD 19.90
Possible HIGH for Buy Day 620,03 619.71 620.78) 47% 49% Jbased on Ave Penetration of S50 of 873 841 StdD 445
Possible LOW for Buy Day 590.94 592.31 595.36] 99% 96% ]| based on Ave Decline of 20.36 1899 Std/f 1285
Possible LOV for Buy Day 591.63 592.93 595.59] 55% 51% Jbased on Ave 55 Day Violation on BD of 827 882 Stdid 542
Fri,0ct09 wilbea Buy day. TF therefore has a 47%  chance of making a high above 611.30 and upto 620,03 Dbased on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 611,30 anddowntoc 590.94 based on Ave Decline
therefore has a b5%  chance of making a Low below 599.90 anddownto 591.63 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made: Last
Fri,Oct09 wilbea Buy day. TF Day therefore has a 49%  chance of making a high above 611,30 andupte 619.71  based on Ave Penetration of S5D
therefore has a 96% chance of making a Low below 611.30 anddowntc 592.31 based on Ave Decline
therefore has a B1%  chance of making a Low below 601.80 anddownto 59298 based on Ave S5 Day Violation on BD
The Day se3s Low has 5% chance of being made. Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Decline >»20 " 81%
The SellShort Day HIGH waz 1730.75 Last 1730.75 Last 1732.11 Only NG 1730.75 1707.50  1716.00 odds of Decline »25  70%
The SellShort Day LOW waz 1707.50 1711.25 1713.60 SNDX 173211 171360 ATI7.79 odds of Decline= 0 ™ 1%
HQ Day  1730.75 171125  1716.00 Ave Rangeon | BD 45.34
Possible HIGH for Buy Day 1747.29 1747.93 1749.29] 53% 49% |based on Ave Penetration of 55D of 16.54 1748 Std/D  5.58
Possible LOV for Buy Day 1684.12 1688.02 1691.67] 99% 95% Jbased on Ave Decline of 4663 4273 stdf 28.87
Possible LOV for Buy Day 1687.99 1689.74 1692.16] 50% 46% Jbased on Ave 55 Day Violation on BD of 19.51 251 stdid 1092
Fri,Oct09 wilbea Buy day. NQ therefore has a B3% chance of making a high above 1730.75 andupto 1747.29 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1730.75 anddownto 1684.12 based on Ave Decline
therefore has a B0%  chance of making a Low below 1707.50 and downto 1687.99 based on Ave S5 Day Violation on BD
The 24 hour Low has a 50% chance of being made Last
Fri,0ct09 wilbea Buy day. NQ Day therefore haza 49%  chance of making a high above 1730.75 and up to 174793 based on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 1730.76 anddownto 1688.02 based on Ave Decline
therefore has a 46%  chance of making a Low below 1711.25 anddownto 1689.74 based on Ave 55 Day Violation on BD
The Day sess Low has 56% chance of being made  Last
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Decline > 100 " 81%
The SellShort Day HIGH was 9783.00 Last 9783.00 Last 033667 Only] YM 9733.00  9RT0.00  9746.00 odds of Decline > 150 " 64%
The SellShort Day LOW was B570.00 9552.00 g728.07 SINDU 983667  9728.07  O7a6.87 odds of Decline= 0 ™ 1%
YM Day  8783.00  9692.00  9746.00 Ave Range on  BD 250.36
Possible HIGH for Buy Day 9383.59 9588.50 9941.15] 49% 50% Jbased on Ave Penetration of 5D of 10059 10650 StdD  49.87
Possible LOVI for Buy Day 9521.3 9540.11 9605.75] 99% 93% ]| based on Ave Decline of 26169 24289 stdif 173.62
Possible LOV for Buy Day 9561.24 9569.90 9602.65] 53% 51% ]| based on Ave 55 Day Violation on BD of 118.06 12240 Std/f  74.64
Fri,Oct09 wilbea Buy day. YM therefore has a 49%  chance of making a high above 9783.00 and upto 9883.69 based on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 9783.00 anddownto 9521.31 based on Ave Decline
therefore has a B3% chance of making a Low below 9670.00 anddownto 9551.24 based on Ave S5 Day Violation on BD

The 24 hour Low has a 50% chance of being made: Last




Friday October 9™ , 2009
Today was a Buy day. As evidence by this small decline the bulls are still in charge.
Monday will be a Sell day and they should continue this rally.

TTT Data for trading US Index Futures on:  |Monda , October 12, 2009

24H  Day [Current  High Low Last odds of Rally > 10 87%
The Buy Day HIGH was 1068.50 1068.50 1071.51 Only E3 1068.50 105850 106850 odds of Rally > 20 * 60%
The Buy Day LOW was 1058.50 1st 1059.00 1st 1063.00 §SPX  1071.51 1063.00  1071.49 odds of Rally = 0 0%
E5 Day 106550  1059.00  1063.50 Ave Range on " 8D 3203
Possible HIGH for Sell Day 1079.75 1081.10 1084.17] 54% 50% Jbased on Ave Penetration of BD of 1126 1260 StdiD 462
Possible HIGH for 5ell Day 1087.98 1085.83 1087.74] 100% 93% [based on Ave Rally of 2948 2683 Sl 1356
Possible LOW for Sell Day 1042.34 1042.56 1046.72] 51% 52% | based on Ave Buy Day Violation on 3D of 1646 1644 Stdd 645
Mon, Oct 42 wilbe a Sell day. ES therefore has a B4%  chance of making a high above 1068.50 and up te 1079.75 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1068.50 andupte 1087.98 Dbased on Ave Raly
therefore has a F% chance of making a Low below 1058.50 anddownto 104234 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made  1st
Mon, Oct 42 wilbe a Sell day. ES Day therefore has a B0%  chance of making a high above 1068.50 and up te 1081.10  based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1069.00 and upto 1085.83 Dbased on Ave Raly
therefore has a k2%  chance of making a Low below 1059.00 anddownto 104256 based on Ave Buy Day Violation on 5D
The I}az 2EES Hiah has Bd% chance of being made  1st
TF 24h TF Day §Rut 24H  Day [Current  High Low Last odds of Rally > 10 2%
The Buy Day HIGH was 613.10 613.10 61492 Onlyg TF 613.10 603.60 612,50 odds of Rally > 15 " 56%
The Buy Day LOW was 603.60 1st 604.30 1st 607.18 SRUT 614,92 607.15 614,92 odds of Rally = 0 0%
TF Day 613.10 604,50 §12.50 Ave Range on T sD 214
Possible HIGH for Sell Day 621.44 62218 623.62] 49% 49% Jbazed on Ave Penetration of BD of 834 908 StdiD 438
Possible HIGH for 5ell Day 623.86 623.52 623.74] 100% 95% |based on Ave Rally of 2026 19.02 Stald 1233
Possible LOW for Sell Day 593.25 534.26 597.43] 51% 53% Jbased on Ave Buy Day Violation on 5D of 1035 1024 Staif 547
Mon, Oct 42 wilbe a Sell day. TF therefore has a 49%  chance of making a high above 61340 andupto 62144  bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 603.60 andupto 62386 based on Ave Raly
therefore has a F% chance of making a Low below 60360 anddownto 59325 based on Ave Buy Day Violation on SD
The 24 hour High has a 5&% chance of being made  1st
Mon, Oct 42 wilbe a Sell day. TF Day therefore has a 49%  chance of making a high above 61340 andupto 62248  bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 604.50 and upto 62362 bazed on Ave Raly
therefore has a k3%  chance of making a Low below 604,50 anddownto 594.26 based on Ave Buy Day Violation on 5D
The I}az 2EES Hiah has h5% chance of being made  1st
NG 24h N@Q Day SNDX [ 24H Day JCurrent  High Low Last odds of Rally > 20 2%
The Buy Day HIGH wag 1727.75 172775 172922 Only] HNQ 1727.75 170650  1726.50 odds of Rally » 25 1%
The Buy Day LOW was 1706.50 1st 1707.75 1st 1710.58 SNDX  1729.22 171058  1T21.76 odds of Rally = 0 0%
NQ Day 1727.75  1707.75 172650 Ave Rangeon | SD 49.20
Posszible HIGH for Sell Day 1746.54 1747.12 1748.77] 51% 51% |based on Ave Penetration of BD of 1879 1937 StdD  10.01
Possible HIGH for 5ell Day 1751.73 1748.26 1743.91] 100% 96% [based on Ave Rally of 4523 4051 Sl 2643
Possible LOW for Sell Day 1682.06 1683.06 1686.88] 49% 51% | based on Ave Buy Day Violation on 3D of 2444 2469 Stdd 1300
Mon, Oct 42 wilbe a Sell day. NQ therefore has a B4%  chance of making a high above 1727.75 and up to 1746.54 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1706.50 and up to 1751.73  based on Ave Rally
therefore has a 49%  chance of making a Low below 1706.50 anddownto 168206 based on Ave Buy Day Violation on 5D
The 24 hour High has a 49% chance of being made  Last
Mon, Oct 42 wilbe a Sell day. NQ Day therefore hasa B4%  chance of making a high above 1727.75 and up te 174712 based on Ave Penetration of BD
therefore has a 96% chance of making a high above 1707.75 and up te 1748.26 based on Ave Rally
therefore has a F% chance of making a Low below 1707.75 anddownto 1683.06 based on Ave Buy Day Violation on 5D
The Day sess High has Bd% chance of being made  Last
YM 24h YM day $INDU | 24H Day JCurrent  High odds of Rally > 100 82%
The Buy Day HIGH waz 9314.00 8314.00 5855.01 YM 9314.00  9706.00  9508.00 odds of Rally>160 " 63%
The Buy Day LOW was 9706.00 1st 9708.00 1st SINDU  9865.01 9764.88  9864.94 odds of Rally = 0 0%
YM Day 951400  9705.00  9808.00 Ave Range on " sD 274.82
Poszsible HIGH for Sell Day 9913.75 9923.63 9974.42) 52% 48% |based on Ave Penetration of BD of 9976 109.63 StdiD 58.83
Possible HIGH for Sell Day 9956.78 993478 9986.411100% 95% Jbased on Ave Rally of 260.78 22678 St 158.97
Possible LOV for Sell Da 9581.66 9575,71 9627,76] 55% 55% Ibased on Ave Buy Day Violation on 5D of 12434 13229 Stdf 7131
Mon, Oct 42 wilbe a Sell day. YM therefore has a 52%  chance of making a high above 9814.00 and up te 9913.75 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 9706.00 and up to 9956.78 baszed on Ave Rally
therefore has a B5%  chance of making a Low below 9706.00 anddownto 9531.66 based on Ave Buy Day Violation on 5D
The 24 hour High has a 5% chance of being made  1st




Monday October 12", 2009
Today was a Sell day. Markets made their average rally and then stalled.
Tomorrow will be a SS day. We should probably rally a bit before the decline starts.

TTT Data for trading US Index Futures on:  |Tuesda , October 13, 2009

[
24H Day JCurrent  High Low Last odds of 3D Rally>10 " 87%
The Sell Day HIGH was 1076.75 Last 1076.25 1st Only ES 1076.75  1067.00  1071.25 odds of 3D Rally>20 " 69%
The Sell Day LOW was 1067.00 1068.00 $SPX  1079.46 107163 107619 odds of 3D Rally < 0 *13%
The Buy Day LOW waz 1058.50 1055.00 ES Day 1076.25  1068.00  1071.25 Ave Range on | S50 28.84
Possible HIGH for Sell Short Day 1086.63 1086.56 50% ] based on Ave Penetration of 50 of 988 0.3 Stdil 4.26
Possible HIGH for Sell Short Day 1092.37 1089.16 85% | based on Ave J Day Rally of 3387 3046 St 149
Possible LOVI for Sell Short Day 1055.34 1055.52 1059.96] 53% 53% ) based on Ave of Sell Day Violation on 55 days of 1166 1248 Sl 4.4
Tue,0ct13 wilbea  SellShort  day. ES therefore has a 2%  chance of making a high above 1076.75 and up to 1086.63 based on Ave Penetration of 50
therefore has a &%  chance of making a high above 1055.50 and up to 109237 based on Ave 3 Day Raly
therefore has a B3%  chance of making a Low below 1067.00 anddowntoc 105534 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 45% chance of being made  1st
Tue, Oct13 wilbea  SellShort  day. ESDay therefore has a B0%  chance of making a high above 1076.25 and up to 1086.56 based on Ave Penetration of 3D
therefore has a 85%  chance of making a high above 1059.00 and up to 1089.16 based on Ave 3 Day Rally
therefore has a 53%  chance of making a Low below 1068.00 and downto 105552 based on Ave of Sell Day Violation on 55 days
The Day =ess High haz 45% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally>5 %
The Sell Day HIGH was 613.80 1st 51840 1st B818.75 Only TF 618.80 609.40 611.80 odds of 3D Rally>10 " 78%
The Sell Day LOW was 609.40 B09.40 B811.87 SRUT 618.75 611.87 613.84 odds of 3D Rally < 0 ™ 14%
The Buy Day LOW was 603.60 604.50 607.18 TF Day G18.40 609.40 611.80 Ave Range on 550 1954
Possible HIGH for Sell Short Day 62697 62582 626,701 48% 46% Jbased on Ave Penetration of 5D of TAT 742 St 3.97
Pogzible HIGH for Sell Short Day 626.22 625.26 627.51| 89% 88% |based on Ave 3 Day Rally of 2262 2076 Stdf 1375
Pogsible LOVI for Sell Short Day 601.04 600.91 603.55] 49% 49% Jbazed on Ave of Sell Day Violation on 55 days of 836 849  Staid 4.4
Tue,0ct13 wilbea  SellShort day TF therefore has a 48%  chance of making a high above 618.80 andupto 62597 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 60360 andupto 626.22 based on Ave 3 Day Raly
therefore has a 49%  chance of making a Low below 60940 anddownto 601.04 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made  1st
Tue,0ct13 wilbea  SellShort  day. TF Day therefore has a 46%  chance of making a high above 61840 andupto 62582 based on Ave Penetration of 5D
therefore has a §8%  chance of making a high above 60450 andupto 625.26 based on Ave 3 Day Raly
therefore has a 49%  chance of making a Low below 60940 anddownto 60091 based on Ave of Sell Day Violation on 55 days
The Day sesg High has 5% chance of being made  Last
NG 24h NG Day SNDX f 24H Day JCurrent  High Low Last odds of JDRally>10 " 95%
The Sell Day HIGH was 1740.50 1st 1740.50 1st 174218 Only HQ 174050 171650  1727.00 odds of 3D Rally>30 " 73%
The Sell Day LOW was 1716.50 1716.50 1719.02 SNDX 174218 1719.02 172963 odds of 3D Rally < 0 *13%
The Buy Day LOW was 1706.50 1707.73 1710.58 NQ Day 174050 171650  1727.00 Ave Range on | 550 46.34
Possible HIGH for Sell Short Day 1757.86 1758.27 1759.83] 51% 49% | based on Ave Penetration of SD of 1736 1777 StdD  10.00
Possible HIGH for Sell Short Day 1759.63 1756.01 1757.12] 87% 65% |based on Ave 3 Day Rally of 5343 4826 St 3062
Possible LOVI for Sell Short Day 1696.60 1606.50 1701.34] 51% 51% ) based on Ave of Sell Day Violation on 55 days of 19.81 2000 Stdif 950
Tue, Oct13 wilbea  SellShort  day. HO therefore has a E4%  chance of making a high above 1740.50 and up to 1757.86 based on Ave Penetration of 5D
therefore has a &%  chance of making a high above 1706.50 and up to 1759.63 based on Ave 3 Day Raly
therefore has a B4%  chance of making a Low below 1716.50 anddowntoc 1696.69 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made  1st
Tue,0ct13 wilbea  SellShort day NO Day therefore has a 49%  chance of making a high above 1740.50 and up to 1758.27 based on Ave Penetration of 30
therefore has a 85%  chance of making a high above 1707.75 and up to 1756.01  based on Ave 3 Day Rally
therefore has a EA%  chance of making a Low below 171650 and downto 4169650 based on Ave of Sell Day Violation on 55 days
The Day sess High has b6% chance of being made Last
YM 24h YM day SINDU § 24H Day JCurrent  High Low Last odds of JDRally>756 " 92%
The Sell Day HIGH was 9876.00 1st 9875.00 1st 9931.82 Only] YM 9876.00  9793.00  9319.00 odds of 30 Rally > 100 " 83%
The Sell Day LOW was 5793.00 5793.00 924937 §INDU  9931.82  9849.37  9886.80 odds of 3D Rally < 0 ™ 13%
The Buy Day LOW waz 9706.00 9708.00 9764.88 YM Day 987500  9793.00  9819.00 Ave Range on S50 248,56
Possible HIGH for Sell Short Day §059.09 9959.62 10019.06] 49% 49% Jbased on Ave Penetration of 5D of 8399 8462 StdD 50.32
Poszible HIGH for Sell Short Day 9989.95 9962.92 10021.52| 88% 86% |based on Ave 3 Day Rally of 28395 25492 Stad 178.28
Pogsible LOVI for Sell Short Day 9635.68 9637.08 9750.74] 51% 52% ] based on Ave of Sell Day Violation on 55 days of 104.32 10592 Stdif 55.37
Tue, Oct13 wilbea  SellShort  day. YM therefore has a 49%  chance of making a high above 9876.00 and up to 9959.99 bazed on Ave Penetration of SD
therefore has a 8§8%  chance of making a high above 9706.00 and up to 9989.95 based on Ave 3 Day Rally
therefore has a %  chance of making a Low below 9793.00 and downto 9G688.68 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made  1st




Tuesday October 13", 2009
Today was a SS day. It felt more like a Sell day with this confused pattern.
Tomorrow is a Buy day and a decline should be expected on a Buy day.

TTT Data for trading US Index Futures on:

|Wednesday, October 14, 2009

High

Current Low Last

odds of Decline » 10 " 34%

The Sellshort Day HIGH was 107425 1st 1072.00 Last 1075.30 Only ES 1074256  1063.00 106850 odds of Decline >20 " 69%
The SellShort Day LOW was 1063.00 1063.00 1066.71 §5PX 107530  1066.7T1 1073.19 odds of Decline= 0 0%
ESDay 107200 1063.00 1068.50 Ave Range on " BD 29.48
Posgsgible HIGH for Buy Day 1086.55 1084.40 1087.758] 50% 50% Jbased on Ave Penetration of 350 of 1233 1240 StdD 447
Pogsible LOW for Buy Day 1044.15 1043.80 1049.131100% 93% Jbazed on Ave Decline of 3040 2820 St 1464
Possible LOW for Buy Day 1049.29 1048.52 1052.43] 54% 52% |based on Ave 55 Day Violation on BD of 13.71 1418 Staid 601
Wed, Oct14 wilbea Buy day. ES therefore has a B0%  chance of making a high above 1074.25 andupto 108658 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1074.25 anddownto 104445 based on Ave Decline
therefore has a %  chance of making a Low below 1063.00 anddownto 1049.29 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made  1st
Wed, Oct14 willbea Buy day. ES Day therefore has a 50%  chance of making a high above 1072.00 and upto 108440 based on Ave Penetration of 35D
therefore has a 93%  chance of making a Low below 1072.00 anddownto 104380 based on Ave Decline
therefore has a 2%  chance of making a Low below 1063.00 anddownte 104582 based on Ave 55 Day Violation on BD
The Day sess Low haz B3% chance of being made  Last
TF 24h TF Day $Rut 24H  Day [Current  High Low Last odds of Decline =10 " 76%
The SellShort Day HIGH was 514.50 1st §13.00 1st 514.13 Only TF 614.50 604.10 608.70 odds of Decline>15 " 57%
The SellShort Day LOW was 504.10 504.10 506.79 SRUT 61413 606.79 611.70 odds of Decline= 0 1%
TF Day 613,00 604,10 508.70 AveRangeon | BD 19.83
Possible HIGH for Buy Day 62314 621.32 622.59] 48% 49% Jbased on Ave Penetration of 550 of &.64 832 StdD 445
Pogsible LOW for Buy Day 594,23 594,00 597.33] 99% 96% Jbased on Ave Decline of 2027 1891 Stdd 1285
Pogsible LOW for Buy Day 595.53 595.28 598.47] 54% 51% Jbazed on Ave 55 Day Violation on BD of 827 §82  Staid 542
Wed, Oct14 wilbe a Buy day. TF therefore has a 48%  chance of making a high above 614.50 andupto 62314  based on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 61450 anddownto 59423  based on Ave Decline
therefore has a %  chance of making a Low below 60410 anddownto 59583 based on Ave 55 Day Violation on BD
The 24 hour Low has 3 53% chance of being made st
Wed, Oct14 wilbe a Buy day. TF Day therefore has a 49%  chance of making a high above 613.00 and upto 621.32  based on Ave Penetration of 550D
therefore has a 96%  chance of making a Low below 61300 anddownto 59409 based on Ave Decline
therefore has a B%  chance of making a Low below 60410 anddownto 59528  based on Ave 55 Day Violation on BD
The Day sess Low has 55% chance of being made  1st
NG 24h HQ Day SNDX | 24H Day JCurrent  High Low Last odds of Decline > 20 " 81%
The SellShort Day HIGH was 1735.75 Last 1735.75 Last 1737.28 Only HQ 173675 172025  1724.25 odds of Decline >25 " 69%
The SellShort Day LOW was 172025 172025 172268 SNDX  1737.39 172288  1730.27 odds of Decline= 0 1%
NQ Day 173675  1720.25  1724.25 Ave Rangeon | BD 45.1
Possible HIGH for Buy Day 1752.29 1752.93 1754.57] 52%: 49% Jbased on Ave Penetration of 550 of 1654 1748 StdD 858
Possible LOW for Buy Day 1689.27 1693.15 1697.08] 99% 95% Jbased on Ave Decline of 4648 4260 St 28.36
Possible LOW for Buy Day 1700.98 1638.99 1704.50] 50% 46% Jbased on Ave 55 Day Violation on BD of 1927 2126 Stdd 1092
Wed, Oct14 wilbea Buy day. NQ therefore has a 2%  chance of making a high above 173575 andupto 1752.29 based on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 173575 anddownto 1689.27 based on Ave Decline
therefore has a 0%  chance of making a Low below 1720.25 anddownto 170098 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last
Wed, Oct14 wilbea Buy day. NG Day therefore has a 49%  chance of making a high above 173575 andupto 1756293 based on Ave Penetration of 550
therefore has a 95%  chance of making a Low below 173575 anddownto 169345 based on Ave Decline
therefore has a 46%  chance of making a Low below 1720.25 anddownto 169899 based on Ave 55 Day Violation on BD
The Day sess Low has B6% chance of being made  Last
Y 24h YM day SINDU | 24H Day |Current  High Low Last odds of Decline > 100 " 30%
The SellShort Day HIGH was 9243.00 1=t 9842.00 Last 9895.09 Only] YM 9348.00  9759.00  9506.00 odds of Decline > 150 " 63%
The SellShort Day LOW was 5759.00 5759.00 5815.06 §INDU  9895.09 981506  9871.06 odds of Decline= 0 1%
YM Day 9542.00  9759.00  9806.00 Ave Range on " BD 740.93
Pogsible HIGH for Buy Day 9947.67 9946.53 9995.53] 49% 50% ] based on Ave Penetration of 550 of 9967 10453 StdD 49.87
Possible LOW for Buy Day 9587.53 9600.29 9665.21] 99% 93% |based on Ave Decline of 26047 24171 Stdd 17357
Possible LOW for Buy Day 9640.24 9636.90 9639.64] 52% 51% ] based on Ave 55 Day Violation on BD of 11806 12240 StdD  74.64
Wed, Oct14 wilbea Buy day. YM therefore has a 49%  chance of making a high above 09848.00 and upto 994767 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 9845.00 and downto 9558753 bazed on Ave Decline
therefore has a ¥  chance of making a Low below 9759.00 and downto 9640.24 based on Ave 55 Day Violation on BD
The 24 hour Low has a 55% chance of being made  1st




Wednesday October 14™ , 2009
Today was a Buy day. We did not get a decline for the day session which puts the bulls in charge.
Tomorrow is a Sell day. There is still room for this rally to continue, but we should be ware that it may be a
confusing day.

TTT Data for trading US Index Futures on:

Current  High Low Last odds of Rally > 10 87%
The Buy Day HIGH waz 1089.75 1089.75 Only ES 1089.76 106876  1087.75 odds of Rally > 20 Y 50%
The Buy Day LOW was 1068.75 1st 1077.75 1st §SPX 109347  1078.68  1092.02 odds of Rally= 0 h{1E
ESDay 1089.75  1077.75  1087.75 Ave Rangeon | 8D 31.88
Possible HIGH for Sell Day 1100.97 1102.29 1105.76] 54% 50% |based on Ave Penetration of BD of 11.22 1254 StdiD 463
Possible HIGH for Sell Day 1098.15 1104.51 1103.37]100% 93% |based on Ave Rally of 2940 2676 Stdif 1355
Possible LOW for Sell Day 1052.59 1061.31 1062.40] 50% 52% Jbased on Ave Buy Day Violation on 5D of 1616 1644 5td/f 645
Thu, Oct 15 willbe a Sell day. ES therefore has a B4%  chance of making a high above 1089.75 andupto 1100.97 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1068.75 and up to 1098.15 based on Ave Rally
therefore has a 0%  chance of making a Low below 1068.75 anddownto 105259 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made 1st
Thu, Oct 15 willbe a Sell day. ES Day therefore has a 0%  chance of making a high above 1089.75 and up to 1102.29 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1077.75 and up to 1104.51 based on Ave Rally
therefore has a 2%  chance of making a Low below 1077.75 anddownto 106431 based on Ave Buy Day Violation on 5D
The Day gesz High has B5% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally > 10 81%
The Buy Day HIGH waz £22.90 522.90 52394 Only TF 622,90 608.70 620.20 odds of Rally > 15 Y 56%
The Buy Day LOW was B08.70 1st 513.60 1st 615597 SRUT 623.94 615.97 623.94 odds of Rally= 0 T
TF Day 522,90 613,60 620.20 Ave Range on T sD 2133
Possible HIGH for Sell Day 631.20 63193 §32.57] 50% 49% Jbased on Ave Penetration of BD of 830 903 StdD 439
Possible HIGH for Sell Day 628.93 632.58 632.50] 100% 95% |based on Ave Rally of 2023 1893 Stdf 1223
Possible LOW for Sell Day 598.35 603,36 606.28) 50% 52% Jbased on Ave Buy Day Violation on 5D of 10.35 10.24 5tdif 547
Thu, Oct 15 willbe a Sell day. TF therefore has a B0%  chance of making a high above 62290 andupto 631.20  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 608.70 and up to 628.93 based on Ave Rally
therefore has a 0%  chance of making a Low below 608.70 anddownto 598.35 based on Ave Buy Day Violation on 5D
The 24 hour High has a 58% chance of being made 1st
Thu, Oct 15 willbe a Sell day. TF Day therefore has a 49%  chance of making a high above 622,90 and upto 63193  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 813.60 and upto 632,58 based on Ave Rally
therefore has a 2%  chance of making a Low below 61360 anddownto 60336 based on Ave Buy Day Violation on 5D
The Day sess High has 5% chance of being made  1st
NG 24h NG Day SNDX | 24H Day JCurrent  High Low Last odds of Rally > 20 81%
The Buy Day HIGH waz 1754.50 1754.50 1756.25 Only HQ 175450 1724256  17T45.00 odds of Rally > 25 hEZ:
The Buy Day LOW was 172425 1st 1739.75 1st 174225 SHDX 175626 174225  17h4.26 odds of Rally= 0 0%
NQ Day  1754.50 1739.75 1748.00 Ave Range on T SD 49.04
Possible HIGH for Sell Day 1773.22 1773.79 1775.72] 52% 52% |based on Ave Penetration of BD of 1872 1929 Std/D 1002
Possible HIGH for Sell Day 1769.41 1780.21 1750.54] 100% 96% [based on Ave Rally of 4516 4046 Stdf 2644
Poggible LOW for Sell Day 1699.81 1715.06 1718.55] 49% 51% |based on Ave Buy Day Violation on 5D of 2444 2469  Sta/d 13.00
Thu, Oct 15 willbe a Sell day. NQ therefore has a 2%  chance of making a high above 1754.50 andup to 1773.22 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1724.25 and up to 1769.41 based on Ave Rally
therefore has a 49%  chance of making a Low below 1724.25 anddownto 1699.51 based on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being made Last
Thu, Oct 15 willbe a Sell day. NG Day therefore has a 2%  chance of making a high above 1754.50 and up to 1773.79 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1739.75 and up to 1780.21 based on Ave Rally
therefore has a 8%  chance of making a Low below 1739.75 anddownto 1715.06 based on Ave Buy Day Violation on 5D
The Day gess High has 64% chance of being made  Last
¥ 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of Rally > 100 82%
The Buy Day HIGH waz 5873.00 5973.00 1002773 Only] YM 9973.00  9509.00  9950.00 odds of Rally > 150 " 3%
The Buy Day LOW was 5209.00 1st 5881.00 1st 9873.48 SINDU  10027.73 987348 10015.86 odds of Rally= 0 0%
¥M Day 997300  9334.00  9950.00 Ave Range on U 5D 273.58
Possible HIGH for Sell Day 10072.28 e 10136.53) 52% 48% Jbased on Ave Penetration of BD of 99.28 10897 StdD 58.36
Possible HIGH for Sell Day 10059.25 TR 10094.65]100% 95% Jbased on Ave Rally of 25025 22637 Stdid 158.98
Possible LOW for Sell Day 9684.66 9748.71 9736.38] 54% 54% Jbased on Ave Buy Day Violation on SD of 12434 13229 St 7.3
Thu, Oct 15 willbe a Sell day. YM therefore has a 2%  chance of making a high above 9973.00 andup to 10072.28 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9309.00 and up to 10059.25 based on Ave Rally
therefore has a K%  chance of making a Low below 9509.00 and downto 9684.66 based on Ave Buy Day Violation on 5D

The 24 hour High has a 51% chance of being made 1st




Thursday October 15" , 2009
Today was a sell day and as anticipated it was on the confused side.
Tomorrow will a SS day. There is room to go higher based on averages.

TTT Data for trading US Index Futures on:  |Friday, October 16, 2009

Current  High Low odds of JDRally =10 " &7%
The Sell Day HIGH was 1093.25 Last 1083.25 Last 1096.56 Only ES 1093.25 108050  1090.00 odds of 3D Rally>20 " 68%
The Sell Day LOW was 1080.50 1082.75 1086.41 $5PX 109656 108641  1096.56 odds of 3D Rally < 0 “13%
The Buy Day LOW wag 1068.75 1077.75 107868 ESDay 1093.25 108275  1090.00 Ave Rangeon S50 28.72
Possible HIGH for Sell Short Day 110313 1103.56 1106.94] 52% 50% | based on Ave Penetration of 5D of 988 1031 StdD 426
Poszible HIGH for Sell Short Day 1102.48 107.77 1108.18) 87% 85% |based on Ave 3 Day Rally of 3373 3002 St 1491
Possible LOW for Sell Short Day 1068.93 1070.36 1074.82] 58% 53% Jbased on Ave of Sell Day Violation on 55§ days of 1157 1239 Stdld 444
Fri,Oct16 wilbea SellShort day. ES therefore has a 52  chance of making a high above 1093.25 and up to 1103.13 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 1068.75 and up to 110245 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 1080.50 and downto 106893 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 45% chance of being made  1st
Fri,Oct16 wilbea  SellShort day. ESDay therefore hasa B0%  chance of making a high above 1093.25 and up to 1103.56 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1077.75 and up to 1107.77 based on Ave 3 Day Rally
therefore has a B3%  chance of making a Low below 1082.75 anddowntoc 407036 based on Ave of Sell Day Violation on 55 days
The Daz 3633 Hiah has 45% chance of being made 1=t
TF 24h TF Day §Rut 24H  Day JCurrent  High Low Last odds of 3D Rally >5 9%
The Sell Day HIGH was 622.80 Last 62280 Last 623.89 Only] TF 622.80 615,70 620.60 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 615.70 616.50 B18.41 SRUT 623.89 615.41 623.34 odds of 3DRally < 0 1%
The Buy Day LOW was 608.70 613.60 61397 TF Day 622,80 G16.50 620,60 Ave Range on " 550 1948
Possible HIGH for Sell Short Day 629.97 630,22 630.84] 48% 46% |based on Ave Penetration of 5D of TA7 742 StdD 397
Possible HIGH for Sell Short Day 631.23 634.27 636.19] 89% 88% |based on Ave 3 Day Rally of 2253 2067 St 1374
Pogzsible LOW for Sell Short Day 607.38 608.06 610.13) 50% 50% Jbased on Ave of Sell Day Violation on 5§ days of 8§32 844 Stdf 4

Fri,Oct16 wilbea SellShort day. TF therefore has a 48%  chance of making a high above 622.80 andupto 629.97  based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 608,70 andupto 63123 based on Ave 3 Day Rally
therefore has a 0%  chance of making a Low below 615.70 anddownto 60738 based on Ave of Sell Day Violation on 55 days

The 24 hour HiHh has a 52% chance of beinH made  1st
Fri,Oct16 wilbea SellShort day. TFDay thereforehasa 46%  chance of making a high above 622,80 andupto 630,22 based on Ave Penetration of 5D

therefore has a 88%  chance of making a high above 613.60 andupto 634.27 bazed on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 61650 anddownto 608.06 based on Ave of Sell Day Vielation on S5 days
The Daz 3ERS HiHh has 51% chance of being made 1=t

NQ 24h NG Day SNDX [ 24H Day JCurrent  High Low Last odds of 30 Rally =10 " 95%

The Sell Day HIGH was 175425 Last 1754.25 Last 1753.36 Only NG 175425  1737.00 174825 odds of 3D Rally>30 " 73%
The Sell Day LOW was 1737.00 1740.50 1742 85 SNDX 175336 174289 175336 odds of 3D Rally < 0 “13%
The Buy Day LOW was 172425 1738.75 174225 NQ Day 175425 174050 174825 Ave Rangeon 550 4644
Posgible HIGH for Sell Short Day 1771.61 1772.02 1771.01] 50% 48% | based on Ave Penetration of 5D of 17.36 4777 StdD 10.00
Possible HIGH for Sell Short Day 1777.20 1787.85 1768.64] 7% 85% |based on Ave 3 Day Rally of 5295 4840 Stdd 3062
Poszsible LOW for Sell Short Day 1717.19 1720.50 1725.1] 50% 51% ] based on Ave of Sell Day Violation on 55 days of 19.51 2000 Stdif  9.50
Fri,Oct16 wilbea SellShort day. NOQ therefore has a 0%  chance of making a high above 1754.25 and up to 177161 based on Ave Penetration of 5D

therefore has a 8  chance of making a high above 1724.25 andup to 177720 based on Ave 3 Day Rally

therefore has a B0%  chance of making a Low below 1737.00 anddownto 471719 baszed on Ave of Sell Day Violation on 55 days

The 24 hour High has a 5% chance of being made st

Fri,Oct16 wilbea SellShort day. NQ Day thereforehasa 48%  chance of making a high above 1754.25 and up to 177202 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1739.75 andupto 1787.85 based on Ave 3 Day Rally

therefore has a B4%  chance of making a Low below 1740.50 anddownto 172060 based on Ave of Sell Day Violation on S5 days

The Day s&ss High has 51% chance of being made st
YM 24h YM day $INDU Day JCurrent  High Low Last odds of JDRally =75 "92%

The Sell Day HIGH was 10007.00 Last HEREEE Last 10062.94 YM  10007.00  9906.00  9965.00 odds of 3D Rally > 100 " 84%
The Sell Day LOW was §506.00 §922.00 997747 SINDU 1006294 997747 1006294 odds of 3D Rally < 0 “12%
The Buy Day LOW was 9309.00 8881.00 987348 YM Day 10007.00 992200  9965.00 Ave Rangeon ' S50 24753
Possible HIGH for Sell Short Day 10090.99 10150.18] 48% 45% |based on Ave Penetration of 5D of 8399 8462 StdD 50.32
Posgible HIGH for Sell Short Day 10091.39 10129.17] 88% 86% | based on Ave 3 Day Rally of 28289 25399 Stdd 178.27
Possible LOW for Sell Short Da: 980257 52% | based on Ave of Sell Day Violation on 55 days of 10343 10503 St 55.37
Fri,Oct16 wilbea SellShort  day. YM therefore has a 45%  chance of making a high above 10007.00 and up to 10090.99 bazed on Ave Penetration of 5D

therefore has a 88%  chance of making a high above 9809.00 and upto 1009189 based on Ave 3 Day Rally

therefore has a 2%  chance of making a Low below 9906.00 and downto 980257 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 56% chance of being made  1st




Friday October 16™ , 2009

Today was a SS day. The end of the rally was overnight followed by a fast decline which in turn resulted in a
pullback.

Monday will be a Buy day and we should therefore expect a further decline.
TTT Data for trading US Index Futures on:  |Monday, October 19, 2009

24H Day JCurrent  High Low Last odds of Decline > 10 " 34%
The SelShort Day HIGH was 109550 1st 1088.25 Last Cnly ES 1095.50 1077.50 108225 odds of Decline > 20 " 58%
The SelShort Day LOW was 1077.50 1077.50 1081.53 SSPX  1094.67 108153  1087.68 odds of Decline= 0 " 0%
ESDay 1088.25 1077.50 1052.25 Ave Range on " BD 29.43
Possible HIGH for Buy Day 1107.87 1100.72 1107.22] 50% 50% Jbased on Ave Penetration of 550 of 1237 1247 StdD 449
Possible LOW for Buy Day 1065.56 1060.05 1068.50 | 100% 92% Jbased on Ave Decline of 29.94 2820 Staf  14.64
Possible LOW for Buy Day 1063.79 1063.32 1067.25] 54% 52% Jbased on Ave 55 Day Violation on BD of 13.71 1418  Staf  6.01
Mon, Oct19 wilbe a Buy day. ES therefore has a b0%  chance of making a high above 1095.50 and upto 1107.87 based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 109550 anddownto 106556 based on Ave Decline
therefore has a b4%  chance of making a Low below 1077.50 and downto 1063.79 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made: 1st
Mon, Oct 19 wilbe a Buy day. ES Day therefore haz a BO0%  chance of making a high above 1088.25 andupte 1100.72 based on Ave Penetration of 530
therefore has a 92% chance of making a Low below 1088.25 and downto 1060.05 based on Ave Decline
therefore has a 5%  chance of making a Low below 1077.50 anddownte 41063.32 based on Ave 55 Day Violation on BD
The Day sezs Low has 53% chance of being made Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline > 10 " 75%
The SelShort Day HIGH was 52420 1st 618.40 1st 621.50 Cnly TF 624.20 6049.50 614.20 odds of Decline > 15 57%
The SelShort Day LOW was 609.50 609.50 611.95 SRUT 621.50 611.95 61618 odds of Decline= 0 ™ 1%
TF Day 618,40 609.50 514,20 Ave Range on " BD 19.80
Possible HIGH for Buy Day 632.84 626.74 620.98] 48% 49% |based on Ave Penetration of 55D of 8.64 834 StdlD 4146
Possible LOW for Buy Day 604.02 £99.49 604.70] 99% 95% |based on Ave Decline of 2048 1891 stdf 1235
Possible LOW for Buy Day 601.23 G00.65 603.63] 54% 51% Jbased on Ave 55 Day Violation on BD of 8.27 8.82 Stdf 542
Mon, Oct19 wilbe a Buy day. TF therefore has a 48%  chance of making a high above: 624.20 and upto 63284 Dbased on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 624.20 anddowntoe 604.02 based on Ave Decline
therefore has a b4% chance of making a Low below 609.50 anddownto 60123 based on Ave SSDay Violation on BD
The 24 hour Low has a 53% chance of being made  1st
Mon, Oct 19 wilbe a Buy day. TF Day therefore haz a 49%  chance of making a high above 618,40 and upto 626.74 bazed on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 618.40 anddownte 59949 based on Ave Decling
therefore has a B4%  chance of making a Low below 609.50 anddownte 60068 based on Ave 55 Day Violation on BD
The Day sezs Low has b5% chance of being made  1st
HQ 24h NQ Day $HDX 24H Day JCurrent  High Low Last odds of Decline > 20 " 80%
The SelShort Day HIGH was 1758.00 1st 1745.50 Last 1747.47 Only NG 1758.00 172475 173275 odds of Decline » 25 69%
The SelShort Day LOW was 172475 172475 1727.56 SHDX  1747.47 1727.56 173932 odds of Decline= 0 1%
NG Day  1745.50 172475 173275 Ave Rangeon | BD 45.09
Possible HIGH for Buy Day 1774.57 1762.70 1764.67] 53% 49% |based on Ave Penetration of 55D of 16.57 17.20 StdD .61
Possible LOW for Buy Day 1711.75 1702.90 1707.16] 99% 95% Jbased on Ave Decline of 4625 4260 Stdf 28.35
Possible LOW for Buy Day 1705.45 1703.49 1706.38] 50% 46% Jbased on Ave 55 Day Violation on BD of 19.27 2126 Stdd 10.92
Mon, Oct19 wilbe a Buy day. NQ therefore has a B3%  chance of making a high above 1758.00 and up o 1774.57 Dbased on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1758.00 anddownto 4711.75 based on Ave Decline
therefore has a b0%  chance of making a Low below 1724.75 and downto 170548 based on Ave S5 Day Violation on BD
The 24 hour Low has a 52% chance of being made  1st
Mon, Oct 19 wilbe a Buy day. NG Day therefore has a 49%  chance of making a high above 174550 and upto 1762.70  based on Ave Penetration of 550
therefore has a 95%  chance of making a Low below 174550 and downto 170290 based on Ave Decline
therefore has a 46%  chance of making a Low below 1744.75 anddownto 170349 based on Ave 55 Day Violation on BD
The Day sezs Low has 56% chance of being made Last
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 80%
The SelShort Day HIGH was 10004.00 1=t 5969.00 Last 10061 .66 Only] YM  10004.00 933400  9926.00 odds of Decline > 150 "~ 63%
The SelShort Day LOW was 5884.00 9584.00 9939.91 SINDU  10061.66  9939.91 9995.91 odds of Decline= 0 1%
YM Day  9963.00 9584.00  9926.00 Ave Range on " BD 249.37
Possible HIGH for Buy Day 10104.00 frasanaanaand 10165.49] 49% 51% Jbased on Ave Penetration of §50 of 100.00 10487 StdiD  50.12
Possible LOW for Buy Day 974497 9778 9533.14] 99% 93% [ based on Ave Decline of 259.03 24171 StdiD 17354
Possible LOW for Buy Day 9765.24 9761.90 9514.49] 52% 51% Jbased on Ave 55 Day Violation on BD of 11876 12210 Std/f  74.64
Mon, Oct19 wilbe a Buy day. YM therefore has a 49%  chance of making a high above 10004,00 and up to 10104.00 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 10004.00 and downto 974497 based on Ave Decline
therefore has a B2%  chance of making a Low below 9884.00 and downto 9765.24 based on Ave S5 Day Violation on BD
The 24 hour Low has a 56% chance of being made 1=t




Monday October 19", 2009
Today was a Buy day. The decline happened in the overnight session, and even the rally started early in

that session also.

Tomorrow will be a Sell day. Having done part of the rally we could be in for a confusing day. There is also
strong resistance at 1097 area on ES which is the next hurdle.

TTT Data for trading US Index Futures on:

| Tuesday, October 20, 2009

24H  Day JCurrent  High Low Last odds of Rally =10 87%
The Buy Day HIGH was 1096.75 1096.75 110017 Only ES 1096.75 1076.25 1090.75 odds of Rally > 20 Y 60%
The Buy Day LOW was 1076.25 1st 108275 1st $SPX 110047 1086.45 1097.91 odds of Rally= 0 Yo%
ES Day  1096.75 1082.75 1090.75 Ave Range on " SD 3176
Possible HIGH for Sell Day 1107.88 110947 1112.684] 55% 51% Jbased on Ave Penetration of BD of 1113 1242 StdiD 463
Possible HIGH for Sell Day 1105.62 1109.43 1111.12]100% 93% Jbased on Ave Rally of 29.37 2668 Stdf  13.57
Possible LOW for Sell Day 1060.09 1066.31 1070.20] 50% 51% Jbased on Ave Buy Day Violation on SD of 1616 1644 Std/f 6.5
Tue,Oct20 wilbea Sell day. ES therefore has a B5%  chance of making a high above 1096.75 and upto 1107.88 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1076.25 and upto 1105.62 based on Ave Rally
therefore has a B0%  chance of making a Low below 1076.25 anddownto 4060.09 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1=t
Tue,Oct 20 wilbea Sell day. ES Day thereforehasa 51%  chance of making a high above 1096.75 and upto 1109.17 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1082.75 and upto 1109.43 based on Ave Rally
therefore has a B1%  chance of making a Low below 1082.75 anddownto 406631 based on Ave Buy Day Violation on 5D
The Day =ezz High haz 55% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 %
The Buy Day HIGH was 623.50 62350 52413 Only TF 623.50 609.70 §17.40 odds of Rally > 15 " 561
The Buy Day LOW was B609.70 1st 611.90 1st 514.42 SRUT 62413 614.42 622,34 odds of Rally= 0 Y 0%
TF Day 623.50 611.90 617.40 Ave Range on TOSD 2124
Possible HIGH for Sell Day 631.80 632,53 632.76] 49% 49% Jbased on Ave Penetration of BD of &30 903 StdD 439
Possible HIGH for Sell Day 629.89 630.82 630.89]1100% 95% Jbased on Ave Rally of 2019 1892 stdif 12.23
Possible LOW for Sell Day 599.35 601.66 604.73] 50% 52% Jbased on Ave Buy Day Violation on SD of 10.35 10.24 5td/f 547
Tue,Oct20 wilbea Sell day. TF therefore has a 49%  chance of making a high above 623.50 andupto 631.80 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 609.70 andupto 629.89  baszed on Ave Rally
therefore has a 50%  chance of making a Low below 609.70 anddownto 599.35 bazed on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made 1zt
Tue,Oct20 wilbea Sell day. TF Day therefore has a 49%  chance of making a high above 623.50 andupto 632,53 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 61190 andupto 630,82 bazed on Ave Rally
therefore has a 2%  chance of making a Low below 61190 anddownto 60166 bazed on Ave Buy Day Violation on SD
The Day =ess High has 55% chance of being made  1st
HQ 24h NG Day SNDX J 24H Day JCurrent  High Low Last odds of Rally > 20 3%
The Buy Day HIGH was 1756.50 1756.50 1758.50 Only NG 1756.50 1723.75 1751.25 odds of Rally > 25 Y%
The Buy Day LOW was 172375 1st 1729.50 1st 1732.02 SNDX  1758.50 1732.02 1756.68 odds of Rally = 0 Y 0%
NG Day  1756.50 1729.50 1751.25 Ave Range on T SD 4883
Possible HIGH for Sell Day 177522 1775.79 1777.97] 51% 51% Jbased on Ave Penetration of BD of 18.72 19.29 Std'D 10.02
Possible HIGH for Sell Day 1763.84 1769.79 177012 100% 96% Jbased on Ave Rally of 4506 4029 Stdd 2644
Possible LOW for Sell Day 1699.31 1704.81 1708.32] 49% 51% Jbased on Ave Buy Day Violation on 5D of 24.44 2469 stdif 13.00
Tue, Oct20 wilbea Sell day. NQ therefore has a 51%  chance of making a high above 1756.50 and upto 1775.22 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1723.75 and upto 1768.81 based on Ave Rally
therefore has a 49%  chance of making a Low below 1723.75 anddownto 9699.31 based on Ave Buy Day Violation on SD
The 24 hour High has a 45% chance of being made Last
Tue, Oct20 wilbea Sell day. NQ Day therefore hasa 51%  chance of making a high above 1756.50 and upto 1775.79 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1729.50 and upto 1769.79 based on Ave Rally
therefore has a 51%  chance of making a Low below 1729.50 anddownto 4704.81 based on Ave Buy Day Violation on SD
The Day sess High has B6% chance of being made  Last
YN 24h YM day $INDU 24H  Day JCurrent  High Low Last odds of Rally =100 82%
The Buy Day HIGH was 10064.00 z==z==z 10117.96 Only YM 1006400 9574.00  10009.00 odds of Rally > 150 " 63%
The Buy Day LOW was 987400 1st 5939.00 1st B995.15 SINDU  10117.96 999515  10092.19 odds of Rally = 0 Yo%
YM Day  10064.00 9939.00  10009.00 Ave Range on 7 5D 27246
Possible HIGH for Sell Day 1016247 e 10225.73] 53% 49% ] based on Ave Penetration of BD of 9847 10797 S5tdlD  58.86
Pogsible HIGH for Sell Day 10123.91 L 10216.11] 100% 95% ] based on Ave Rally of 24991 22668 Stdid 159.02
Possible LOW for Sell Day 9749.66 9806.71 9858.05] 54% 54% Jbased on Ave Buy Day Violation on 5D of 12434 13220 St 7.3
Tue, Oct20 wilbea Sell day. Y therefore has a 53%  chance of making a high above 10064.00 and up to 10162.47 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 9874.00 and upto 10123.91 based on Ave Rally
therefore has a B4%  chance of making a Low below 987400 anddownto 9749.66 based on Ave Buy Day Violation on 5D
The 24 hour High has a 51% chance of being made 1st




Tuesday October 20" , 2009

Today was a Sell day and as expected it was a confusing day.

Tomorrow is a SS day. We are still below average for a 3 day rally so | would expect a rally first before we
can start the decline

TTT Data for trading US Index Futures on:

IWednesda

, October 21, 2009

Current  High Low Last odds of 3D Rally >10 " &7%
The Sell Day HIGH was 1099.00 1st 1095.25 1st 1 Only ES 1099.00 1082.00  1089.25 odds of 3D Rally>20 " 63%
The Sell Day LOW was 1082.00 1082.00 1086.16 §SPX  1098.64 1086.16  1091.06 odds of 3DRally < 0 13%
The Buy Day LOW was 1076.25 1082.75 ES Day 109525 1082.00  1089.25 Ave Range on " 55D 28.65
Possible HIGH for Sell Short Day 1108.719 1105.56 49% Jbased on Ave Penetration of 5D of 9.79 1031 StdiD 426
Possible HIGH for Sell Short Day 1109.93 1112.62 1115.88) 87% 85% |based on Ave 3 Day Rally of 3368 20487 Stdf 1493
Possible LOW for Sell Short Day 1070.54 1069.70 1074.65] 54% 53% ] based on Ave of Sell Day Violation on 55 days of 1146 1230 Stdf 444
Wed, Oct21 wilbea  SellShort day. ES therefore has a 52%  chance of making a high above 1099.00 and up to 1108.79 based on Ave Penetration of SD
therefore has a 87  chance of making a high above 1076.26 andupto 1109.93 based on Ave 3 Day Rally
therefore has a 4%  chance of making a Low below 1082.00 and downto 1070.54 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Wed, Oct21 wilbea SellShort day. ESDay therefore has a 49%  chance of making a high above 1095.26 andupte 1105.56 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1082.75 andupto 1112.62 based on Ave 3 Day Rally
therefore has a B3%  chance of making a Low below 1082.00 and downto 1069.70 based on Ave of Sell Day Vielation on S5 days
The Day sesg High has 47% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally > 5 91%
The Sell Day HIGH was 524.50 1st 621.30 1st 623.28 Only TF 624.50 607.90 613.70 odds of 30 Rally>10 " 78%
The Sell Day LOW was 607.90 607.50 610.53 SRUT 623.28 610.53 613.41 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW was 609.70 511.50 614,42 TF Day 621,30 507.90 613.70 Ave Rangeon | $5D 19.45
Possible HIGH for Sell Short Day 631.59 §28.72 630.23] 48% 45% Jbased on Ave Penetration of 5D of T7.09 742  StdD 397
Possible HIGH for Sell Short Day 632.18 632.45 634.53] 89% 8B8% |based on Ave 3 Day Rally of 2248 2056 Stdf 1375
Possible LOW for Sell Short Day 599.61 599.48 602.27) 50% 50% Jbased on Ave of Sell Day Violation on §5 days of 8§29 842  stdD 2
Wed, Oct21 wilbea SellShort day. TF therefore has a 48%  chance of making a high above 62450 andupte 63159  based on Ave Penetration of 5D
therefore has a 89% chance of making a high above 609.70 and upto 63218 Dbased on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 607.90 anddownto 599.64 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made  1st
Wed, Oct21 wilbea  SellShort day. TF Day therefore hasa 45%  chance of making a high above 621.30 andupto 628.72 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 611,90 andupte 63245 Dbased on Ave 3 Day Rally
therefore has a K%  chance of making a Low below 607.90 anddownto 59948 based on Ave of Sell Day Violation on 55 days
The Day sess High has 53% chance of being made  Last
NQ 24h HQ Day SHNDX 24H  Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH was 1773.50 1st 1764.25 1st 1766.72 Only [[[#] 1773.50 1743.50  1759.00 odds of 3D Rally>30 " 73%
The Sell Day LOW was 1743.50 1743.50 1745.81 SNDX  1766.72 1745.51 1756.19 odds of 30 Rally < 0 ™ 13%
The Buy Day LOW was 1723.75 1729.50 1732.02 NG Day  1764.25 1743.50  1759.00 Ave Range on | 55D 46.06
Possible HIGH for Sell Short Day 1790.68 1782.02 1784.37] 51% 4% |based on Ave Penetration of 5D of 1748 1777 Std/D 10.00
Possible HIGH for Sell Short Day 1776.56 1777.28 1775.09] 87% &5% |based on Ave 3 Day Rally of 52.81 4778 stdif  30.62
Possible LOW for Sell Short Day 1723.79 1723.55 1728.17) 51% 51% Jbased on Ave of Sell Day Violation on 55 days of 19.71 19.95 Sta/f  9.51
Wed, Oct21 wilbea SellShort day. NG therefore has a B51% chance of making a high above 1773.50 and upte 1790.68 based on Ave Penetration of SD
therefore has a &%  chance of making a high above 172375 andupte 1776.56 based on Ave 3 Day Rally
therefore has a 5% chance of making a Low below 1743.50 and downto 1723.79 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1st
Wed,Oct21 wilbea SellShort day. NQ Day therefore hasa 48%  chance of making a high above 1764.25 andupte 1782.02 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1729.50 and upte 1777.28 Dbased on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 1743.50 anddownto 1723.65 based on Ave of Sell Day Vielation on S5 days
The Day sess High has 56% chance of being made  Last
¥M 24h YM day $INDU 24H Day JCurrent  High Low Last odds of 3D Rally >75 " 92%
The Sell Day HIGH was 10070.00 1st R 18t 10098.39 Onlyj YM  10070.00  9936.00  9993.00 odds of 30 Rally > 100 "~ 84%
The Sell Day LOW was 5935.00 5935.00 5992 .81 SINDU  10098.39  9992.81 10041.48 odds of 3D Rally < 0 ™ 12%
The Buy Day LOW was 587400 5939.00 9995.15 YM Day 1004500  9936.00  9998.00 Ave Rangeon | $5D 246.70
Possible HIGH for Sell Short Day 10453.99 sEREess 10185.63| 48% 45% |based on Ave Penetration of 50 of 8399 8462 StdD 50.32
Possible HIGH for Sell Short Day 10156.24 TR 10250.34] 88% 86% |based on Ave 3 Day Rally of 282.24 25273 stad 17832
Possible LOV for Sell Short Day 9533.59 9831.50 9895.71] 52% 53% Jbased on Ave of Sell Day Violation on 55 days of 10241 10420 Stdf 5537
Wed,Oct21 wilbea SellShort day. YM therefore has a 48%  chance of making a high above 10070.00 and up to 10153.99 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 9874.00 and upto 10156.24 based on Ave 3 Day Rally
therefore has a k2%  chance of making a Low below 9936.00 anddownto 93833.59 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1st




Wednesday October 21, 2009
Today was a SS day and as expected last night we did try new highs before the decline started.

Tomorrow is a Buy day. We normally should expect a decline on buy days, however most of it is in place.
The momentum of the drop of the last hour could take us lower first.

TTT Data for trading US Index Futures on:

| Thursday, October 22, 2009

24H Day JCurrent  High Low Last odds of Decline =10 " 34%
The SellShort Day HIGH was 1088.50 1st 1088.50 1st 1101.36 Only ES 1098.50 107250  1078.00 odds of Decline>20 " 58%
The Sellzhort Day LOW was 1072.50 1072.50 1080.77 §SPX  1101.36  1080.77  1081.40 odds of Decline= 0 " 0%
ES Day  1098.50 107250  1075.00 Ave Range on T BD 29.37
Possible HIGH for Buy Day 110,73 1110.92 1113.81] 50% 50% Jbased on Ave Penetration of 550 of 1223 1242 StdD 449
Possible LOW for Buy Day 1068.63 1070.45 1075.31] 100% 92% |based on Ave Decline of 2987 28.05 Stdd 1462
Poggible LOW for Buy Day 1058.94 1068.32 1066.49] 54% 52% Jbazed on Ave 55 Day Violation on BD of 13.56 1448 Stdd  6.01
Thu, Oct 22 wilbea Buy day. ES therefore has a B0%  chance of making a high above 109350 and upto 1410.73  based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 109850 anddownto 1068.65 based on Ave Decline
therefore has a B4%  chance of making a Low below 107250 anddownto 1058.94 based on Ave 55 Day Violation on BD
The 24 hour Low has a 55% chance of being made: 1st
Thu, Oct 22 willbe a Buy day. ESDay therefore hasa R0%  chance of making a high above 109850 and upto 1410.92 based on Ave Penetration of 350
therefore has a 92%  chance of making a Low below 109850 anddownto 1070.45 based on Ave Decline
therefore has a b2% chance of making a Low below 107250 anddownto 105832 based on Ave S5 Day Viclation on BD
The Day zess Low has 50% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline 10 " 75%
The SellShort Day HIGH was 622.30 1st 622.30 1st 62269 Only TF 622,30 596.10 602.40 odds of Decline 15 56%
The SellShort Day LOW was 5596.10 556.10 B04.15 SRUT 622.69 604.15 605.11 odds of Decline= 0 1%
TF Day 522,30 596.10 602,40 Ave Range on " BD 19.76
Possible HIGH for Buy Day 630,94 630,60 631.09] 48% 50% Jbased on Ave Penetration of 55D of &.64 830 StdD 292
Possible LOW for Buy Day 602,16 603.48 605.95] 99% 95% | based on Ave Decline of 2014 18.83 stad  9.39
Possible LOW for Buy Day h37.83 587.25 £95.83] 54% 50% Jbased on Ave 55 Day Violation on BD of 827 882 Stdid 357
Thu,Oct22 wilbea Buy day. TF therefore has a 48%  chance of making a high above 622,30 and upto 630.94 based on Ave Penetration of S50
therefore has a 9%% chance of making a Low below 62230 anddownto 60216 based on Ave Decline
therefore has a %  chance of making a Low below 59610 anddownto 587.83 based on Ave 55 Day Violation on BD
The 24 hour Low has a B4t chance of being made 1=t
Thu,Dct22 wilbea Buy day. TF Day therefore haza b0%  chance of making a high above 622,30 and upto 630.60 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 62230 anddownto 60348 based on Ave Decline
therefore has a B0%  chance of making a Low below 596.10 anddowntoc 587.28 based on Ave 55 Day Violation on BD
The Day sess Low has b6% chance of being made  1st
NG 24h NG Day $NDX |J 24H Day JCurrent  High Low Last odds of Decline =20 " 81%
The Sellshort Day HIGH was 1779.25 Last 1779.25 1st 1780.83 Only NQ 1779.25  1746.00  1753.00 odds of Decline >25 " 69%
The SellShort Day LOW was 1745.00 1748.25 1750.91 SNDX  1780.83  1750.91 1753.56 odds of Decline= 0 1%
NG Day 1779.26  1748.25  1753.00 Ave Rangeon | BD 45041
Possible HIGH for Buy Day 1795.82 1796.37 1797.95] 52% 50% Jbased on Ave Penetration of 550 of 1657 1742 StdD  6.06
Posgible LOW for Buy Day 1733.07 1736.83 1740.69] 99% 95% |based on Ave Decline of 4648 4242 Stdd 2116
Possible LOW for Buy Day 1726.97 1726.99 1729.73] 5% 46% Ibased on Ave 55 Day Violation on BD of 19.03 2126 Sta/d  7.63
Thu, Oct 22 willbe a Buy day. HQ therefore has a k¥  chance of making a high above 177925 and upto 1795.52 based on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 177925 anddownto 1733.07 based on Ave Decline
therefore has a b0%  chance of making a Low below 1746.00 anddownto 172697 based on Ave S5 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last
Thu, Oct22 wilbe a Buy day. NG Day therefore haza BO0%  chance of making a high above 1779.25 and upto 1796.37 based on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 1779.25 anddownto 1736.83 based on Ave Decling
therefore has a 46%  chance of making a Low below 1748.25 anddownto 172699 based on Ave 55 Day Violation on BD
The Day sess Low has 5% chance of being made  1st
_ S —
¥M 24h YN day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 80%
The SellShort Day HIGH was 10068.00 1st HEEERE: 15t 10115.47 Onlyf] YM  10068.00  9829.00  9502.00 odds of Decline » 150 " 62%
The SellShort Day LOW was 8829.00 8829.00 594376 SIMDU  10119.47 994376  9949.38 odds of Decline= 0 1%
YN Day 10068.00  9829.00  9902.00 Ave Range on " BD 248.99
Possible HIGH for Buy Day 10167 .43 TR 1022267 50% 51% Jbased on Ave Penetration of S50 of 9948 10475 StdD 3524
Possible LOW for Buy Day 9509.81 9527.76 9591.99] 99% 93% Jbased on Ave Decline of 25819 24024 Stdf 126.09
Pozgible LOW for Buy Day 9711.58 9706.90 9818.34] 52% 50% Jbaszed on Ave 55 Day Violation on BD of 11742 12240 Stdd  52.01
Thu, Oct 22 wilbea Buy day. YM therefore has a B0%  chance of making a high above 10068.00 and up to 1016743 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 10068.00 and downto 9809.81 based on Ave Decline
therefore has a E2%  chance of making a Low below 9829.00 anddownto 9711.58 based on Ave 55 Day Violation on BD
The 24 hour Low has a 56% chance of being made: 1st




Thursday October 22" | 2009
Today was a nice Buy day. Made the low early and rallied all day
Tomorrow will be a Sell day. A good part of the rally has been accomplished so we could get a confusing
day.
TTT Data for trading US Index Futures on:  |Frida , October 23, 2009

24H  Day JCurrent  High Low Last odds of Rally > 10 7%
The Buy Day HIGH was 1082.25 1082.25 1095.21 Only ES 109226  1070.25  1091.00 odds of Rally > 20 * 6%
The Buy Day LOW wags 1070.25 1st 1070.25 1st 1074.31 $SPX 109521 1074.31 1092.91 odds of Rally= 0 0%
ES Day 109225  1070.25  1091.00 Ave Rangeon | 8D 31.66
Possible HIGH for Sell Day 1103.27 1104.67 1107.68] 55% 50% ]based on Ave Penetration of BD of 1102 1242 S5tdD 463
Possible HIGH for Sell Day 1099.58 1096.83 1098.67 | 100% 93% |based on Ave Rally of 2033 2658 Std/d 1358
Poggible LOW for Sell Day 1054.09 106401 1053.24] 50% 52% Jbased on Ave Buy Day Violation on 5D of 1646 1624 Stdd 645
Fri,0ct23 wilbea Sell day. ES therefore has a B5%  chance of making a high above 109225 and upto 1103.27 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1070.25 and upto 109958 based on Ave Rally
therefore has a 50%  chance of making a Low below 1070.25 anddownto 1054.09 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made  1st
Fri,Oct23 wilbea Sell day. ES Day therefore has a B0%  chance of making a high above 1092.26 and upto 1104.67 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1070.25 and upto 1096.83 based on Ave Rally
therefore has a §2%  chance of making a Low below 1070.25 anddownto 1054.01 based on Ave Buy Day Violation on SD
The Day sess High has 5% chance of being made  1st
TF 24h TF Day $Rut 24H  Day [Current  High Low Last odds of Rally > 10 3%
The Buy Day HIGH was 614.50 514.50 615.13 Only TF 614.50 595.80 612,70 odds of Rally > 15 " 55%
The Buy Day LOW wags 59580 1st 595.80 1st 598.45 SRUT 61513 595.46 613.38 odds of Rally= 0 0%
TF Day 61450 595,80 612,70 Ave Rangeon SD 21.21
Possible HIGH for Sell Day 622.71 62353 623.76] 50% 48% Jbased on Ave Penetration of BD of &2 903 StdiD  3.07
Possible HIGH for Sell Day 615.96 614.65 614,88 100% 95% |based on Ave Rally of 2046 1885 Stdd 9.0
Poggible LOW for Sell Day 555,66 556,64 558.84] 50% 52% Jbased on Ave Buy Day Violation on 3D of 1024 1046 Stad  3.83
Friy0Oct23 wilbea Sell day. TF therefore has a 80%  chance of making a high above 61450 andupto 622,71  bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 595,80 andupto 61596 bazed on Ave Raly
therefore has a K0%  chance of making a Low below h9580 anddowntc 58556 based on Ave Buy Day Violation on 5D
The 24 hour High has a 58% chance of being made  1st
Fri,0ct23  wilbea Sell day. TF Day therefore haz a 48%  chance of making a high above 61450 andupto 62353  bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 595,80 andupto 614.65 bazed on Ave Rally
therefore has a §2%  chance of making a Low below 59580 anddowntoc 58564 bazed on Ave Buy Day Violation on 5D
The Day sess High has 5% chance of being made  1st
NG 24h NG Day SNDX | 24H Day JCurrent  High Low Last odds of Rally > 20 1%
The Buy Day HIGH was 1766.25 17686.25 1767.58 Only NG 176626 173750  1762.50 odds of Rally > 25 hirs
The Buy Day LOW was 1737.50 1st 1737.50 1st 1739.59 SNDX  1767.58  1739.50 176315 odds of Rally= 0 0%
NG Day  1766.25 1737.50 1762.50 Ave Range on 75D 4871
Possible HIGH for Sell Day 1754.95 1785.39 1786.91] 52% 52% ]based on Ave Penetration of BD of 1870 1944 StdiD 7.04
Possible HIGH for Sell Day 1762.59 1777.75 1777.67]100% 96% |based on Ave Rally of 4509 4025 Stdd 1959
Possible LOW for Sell Day 1713.06 171284 1715.89] 48% 50% Jbased on Ave Buy Day Violation on 5D of 444 2469 Stdd 940
Friy0Oct23 wilbea Sell day. NQ therefore has a 2%  chance of making a high above 176625 and upto 178495 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1737.50 and upto 178259 based on Ave Rally
therefore has a 48%  chance of making a Low below 173750 anddownto 4713.06 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made  Last
Fri,0ct23 wilbea Sell day. NG Day therefore has a 52%  chance of making a high above 176625 and upto 178539 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 173750 and upto 1777.75 based on Ave Rally
therefore has a 80%  chance of making a Low below 173750 anddownto 4171281 based on Ave Buy Day Violation on S0
The Day =esg High haz 65% chance of being made  Last
YM 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of Rally > 100 83%
The Buy Day HIGH was 10036.00 s====== 10105.18 Only] YW  10056.00  9864.00 10041.00 odds of Rally>150 " 63%
The Buy Day LOW was 5851.00 1st 5854.00 1st 9916.78 SINDU 1010549 99678 10081.31 odds of Rally= 0 0%
YM Day 40056.00  9564.00  100441.00 Ave Range on 7 5D 27T1.58
Possible HIGH for Sell Day 10153.34 FerEEEr 10212.96] 53% 4&% Jbased on Ave Penetration of BD of 9734 10797 StdiD 41.12
Possible HIGH for Sell Day 10110.56 FREERER 1013695 100% 95% Jbased on Ave Rally of 24956 22486 Sta/d 11639
Possible LOW for Sell Day 97.36.66 9733.25 9761.40] 54% 54% Jbased on Ave Buy Day Violation on 5D of 12434 13075 Std/d 4997
Fri,0ct23  wilbea Sell day. YM therefore has a k3%  chance of making a high above 10056.00 and upto 1015334 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 9861.00 and upto 10110.56 bazed on Ave Rally
therefore has a B4%  chance of making a Low below 9861.00 anddowntoc 9736.66 bazed on Ave Buy Day Violation on SD

The 24 hour High has a 51% chance of being made 1=t




Friday October 23", 2009
Today was a Sell day. As expected it was a confusing day.
Monday will be a SS day. Based on averages we should rally.

TTT Data for trading US Index Futures on:  |Monday, October 26, 2009

24H Day JCurrent  High Low Last odds of 3D Rally >10 " 87%
The Sell Day HIGH waz 1085.25 1st 1093.00 1st 1095.83 Only ES 109525 107150  1076.75 odds of 3D Rally>20 "~ 69%
The Sell Day LOW waz 1071.50 1071.50 1075.4% §SPX 109583 107549  1079.60 odds of 3D Rally < 0 ™13%
The Buy Day LOW was 1070.25 1070.25 1074.31 ESDay 1093.00  1071.50  1076.75 Ave Range on | 55D 28.64
Possible HIGH for Sell Short Day 1105.04 1103.22 1106.11] 52% 50% | based on Ave Penetration of 5D of 979 1022 StdD 426
Poszible HIGH for Sell Short Day 1103.84 1100.02 1103.60] &7% 85% |based on Ave 3 Day Rally of 3350 2077 Staf 1494
Possible LOW for Sell Short Day 1060.06 10569.23 1064.05] 54% 54% ] based on Ave of Sell Day Violation on 35 days of 1144 1227 stif 445
Mon, Oct26 wilbea  SellShort  day. ES therefore has a b2%  chance of making a high above 1095.25 andupto 1106.04 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 1070.25 andupto 1103.84 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 107150 anddownto 1060.06 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made  1st
Mon, Oct26 wilbea  SellShort  day. ES Day therefore has a B0%  chance of making a high above 1093.00 and upto 1103.22 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1070.25 and upto 1100.02 based on Ave 3 Day Rally
therefore has a B4%  chance of making a Low below 107150 anddownto 1059.23 based on Ave of Sell Day Violation on S5 days
The Day zess High has 45% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of 3D Rally > 5 9%
The Sell Day HIGH was 615.80 1st 615.00 1st 615.62 Only TF 615.80 5497.80 601,20 odds of 3D Rally>10 " 78%
The Sell Day LOW waz 597.80 597.80 589.95 SRUT £15.62 599,95 600,36 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW waz 595.80 595.80 598.46 TF Day 515.00 597.80 601.20 Ave Range on " 550 19.50
Possible HIGH for 5ell Short Day 622.89 622.33 622.57| 48% 46% |based on Ave Penetration of 5D of T7.09 733  StdD 277
Possible HIGH for Sell Short Day 618.21 616.28 618.47| 89% &8% [based on Ave 3 Day Rally of 22.41 2048 Stad 992
Poggible LOW for Sell Short Day 559.46 B89.33 591.72] 50% 50% Jbazed on Ave of Sell Day Violation on 55 days of 8.3 847  stad 292
Mon, Oct 26 wilbea  SellShort  day. TF therefore has a 48%  chance of making a high above 61580 andupto 62289 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above F95.80 andupto 618.21  based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below R97.20 anddownto 58946 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1=t
Mon, Oct26 wilbea  SellShort  day. TF Day therefore hasa 46%  chance of making a high above 615.00 andupto 622,33  based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above R95.80 andupto 616.28 baszed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below R97.20 anddownto 58933  based on Ave of Sell Day Violation on 55 days
The Day zess High has 5% chance of being made  Last
NQ 24h NQ Day SNDX | 24H Day [Current  High Low Last odds of 30 Rally »10 " 95%
The Sell Day HIGH waz 1778.25 1st 1775.50 1st 1777.57 Only NQ 1778.25 174675  1752.50 odds of 3D Rally > 30 " 73%
The Sell Day LOW waz 1746.75 17458.75 1748.03 SNDX 177757 174903 175363 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1737.50 1737.50 1739.59 NQ Day 177650 174675  1752.50 Ave Rangeon S50 4597
Posgible HIGH for Sell Short Day 1795.29 1793.23 1795.18] 51% 48% | based on Ave Penetration of 5D of 17.04 1773 StdD 698
Possible HIGH for Sell Short Day 1790.33 1785.30 1785.66] 7% ©65% |based on Ave 3 Day Rally of 5283 4780 Staf 2220
Poggible LOW for Sell Short Day 1727.04 1726.80 1731.39] 50% 51% Jbaszed on Ave of Sell Day Violation on 55 days of 19.71 1995 Stad 671
Mon, Oct 26 wilbea  SellShort  day. NQ therefore has a 8%  chance of making a high above 1778.25 andupto 179529 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 1737.50 andupto 1790.33 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1746.75 anddownto 1727.04 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1=t
Mon, Oct 26 wilbea  SellShort  day. NG Day therefore has a 48%  chance of making a high above 177550 and upto 1793.23 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1737.50 and upto 1785.30 based on Ave 3 Day Rally
therefore has a 8%  chance of making a Low below 1746.75 anddownto 172680 based on Ave of Sel Day Violation on 55 days
The Day zess High has 56% chance of being made  Last
¥M 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of JDRally =75 " 92%
The Sell Day HIGH waz 10068.00 1=t 10048.00 1st 10109.57 Only] YM  10068.00  9882.00  9933.00 odds of 30 Rally > 100 ™ 84%
The Sell Day LOW was 5882.00 5882.00 5532.50 SINDU 1010957 993250 997213 odds of 3D Rally < 0 “12%
The Buy Day LOW was §851.00 5864.00 5916.78 YM Day 10049.00  9882.00  9933.00 Ave Range on | S50 246.65
Possible HIGH for Sell Short Day 10151.99 10132.80 10195.92| 48% 48% |based on Ave Penetration of 5D of 8399 8380 StdD 3502
Poszible HIGH for Sell Short Day 10142.59 10115.30 10171.00] 38% 86% |based on Ave 3 Day Rally of 28159 25180 Sta/d 128.05
Possible LOW for Sell Short Day 9779.53 9777.77 9835.98] 52% 53% Jbased on Ave of Sell Day Violation on 55 days of 10247 10423 Stdf  38.97
Mon, Oct 26 wilbea  SellShort  day. YM therefore has a 45%  chance of making a high above 10068.00 and up to 10151.99 based on Ave Penetration of 53D
therefore has a 88%  chance of making a high above 986400 andupto 1014259 based on Ave 3 Day Rally
therefore has a 5%  chance of making a Low below 9882.00 anddownto 9779.53 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 50% chance of being made  1st




Monday October 26" , 2009
Today was a perfect SS day. We first rallied to the TTT MA d and then the decline started.
Tomorrow is a Buy day. The decline is mostly in so that rally may start early.

TTT Data for trading US Index Futures on. Tuesda , October 27, 2009

24H Day JCurrent  High Low Last odds of Decline > 10 " 84%

The SellShert Day HIGH was 1088.50 1st 1088.50 1st 15 Only] ES 1088.50  1061.25  1066.25 odds of Decline>20 58%
The: SelShert Day LOW was 1061.25 108125 3 §SPX 109475 106523  1066.95 odds of Decline= 0 0%
ESDay 108850 106126  1066.25 Ave Range on " BD 29.32
Possible HIGH for Buy Day 100.73 1100.92 1104.20] 50% 50% | based on Ave Penetration of 53D of 1223 1242 StdD 449
Possible LOW for Buy Day 1058.64 1060.45 1065.70) 100% 92% | based on Ave Decline of 2086 2805 St 1484
Possible LOW for Buy Da 1047.82 1047.24 1051.05) 54% 52% Jbased on Ave 58 Day Violation on BD of 1343 1404 St 604

Tue,Oct 27 wilbea Buy day. ES therefore has a 50%  chance of making a high above 108850 andupte 110073 based on Ave Penetration of 350
therefore has a 100% chance of making a Low below 108850 anddownto 1058.64 Dbased on Ave Decline
therefore has a 5%  chance of making a Low below 1061.25 anddownto 1047.82 based on Ave 55 Day Violation on BD

The 24 hour Low has a 55% channeufh&inHmadE 1zt

Tue,0ct27 wilbea Buy day. ESDay therefore hasa 50%  chance of making a high above 108850 andupte 110092 Dbased on Ave Penetration of 350
therefore has a 9%%  chance of making a Low below 108850 anddownto 106045 based on Ave Decline
therefore has a 5%  chance of making a Low below 1061.25 anddownto 1047.21 based on Ave 55 Day Violation on BD

The Daz 3633 Low has 51% chanc&ufb&inﬁ made  1st

TF 24h TF Day SRut J 24H Day |Current High Low Last odds of Decline>10 " 75%
The SellShort Day HIGH was £10.00 1st §10.00 1st §10.45 Onlyy TF 610.00 590.30 594.90 odds of Decline>15 ' 57%
The SellShort Day LOW was 590.30 580,30 58248 SRUT 61046 59249 593.68 odds of Decline= 0 1%

TFDay 61000 580.30 584.90 Ave Range on " BD 1975
Pozsible HIGH for Buy Day 615.64 61830 618.56] 47% 4%% Jbased on Ave Penetration of S50 of 464 830 StdD 292
Pozsible LOW for Buy Day 569.82 59112 593.67] 9%% 96% |based on Ave Decling of 2048 1883 stad 942
Possible LOW for Bui Dai 56213 581.59 584.20] 54% 51% Jbased on Ave 35 Dai Violation on BD of 847 871 Stdl 357
Tue, Oct27 wilbea Buy day. TF therefore has a 47%  chance of making a high above 610.00 andup to 616.64 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 610,00 anddownto 58982 Dbased on Ave Decling

therefore has a 54%  chance of making a Low below 590.30 anddownto 58243 based on Ave 55 Day Violation on BD

The 24 hour Low has a 4% channeufheinH made  1st

Tue, Oct27 wilbea Buy day. TF Day therefore has a 4%%  chance of making a high above 610.00 andup to 616,30  based on Ave Penetration of 530
therefore has a 96%  chance of making a Low below 610,00 anddownto 59142 based on Ave Decling

therefore has a 51%  chance of making a Low below 590.30 anddownto 58159 based on Ave 55 Day Violation on BD

The Daz gess Low has 56% chanceufb&inﬂ made  1st

NQ 24h NG Day SHDX § 244 Day JCurrent  High Low Last odds of Decline >20 " 81%
The SeliShort Day HIGH was 1777.23 1st 1777.25 1st 1778.48 Only] HQ 177726 1737.50  1745.00 odds of Decline »25 6%
The Sellshort Day LOW was 1737.50 1737.50 1739.96 SNDX 177848 173996 174675 odds of Decline= 0 1%
NGO Day 1777.26 173760 1743.00 Ave Range on " BD 44.90
Possible HIGH for Buy Day 1793.52 1794.37 1795.60] 52% 4%% |based on Ave Penetration of 53D of 1657 1742 StdD 606
Possible LOW for Buy Day 173410 1734.84 738,33 99% 95% Jbased on Ave Decline of 4645 4241 Stad 2449
Possible LOW for Bu! Dai 1718.60 1716.39 1718.92] 5% 46% Jbased on Ave 55 Dai Violation on BD of 1890 M41 Stad 763

Tue,Oct 27 wilbea Buy day. NQ therefore has a 5% chance of making a high above 1777.25 andupte 179382 Dbased on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 1777.25 anddownto 173110 based on Ave Decling
therefore has a 5%  chance of making a Low below 173750 anddownto 1718.60 based on Ave 55 Day Violation on BD

The 24 hour Low has a 52% chanceufheinﬁmade 1zt

Tue,Oct 27 wilbea Buy day. NQ Day therefore hasa 4%  chance of making a high above 1777.25 andupte 179437 based on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 1777.25 anddownto 1734.84 based on Ave Decling

therefore has a 46%  chance of making a Low below 173750 anddownto 171639 based on Ave 55 Day Violation on BD

The Day sess Low has 51% chance of being made  1st
I I YW 24h YM day SINDU |24H Da‘.fICurrent High Low Last Ioddsof Decling > 100 " 80% I




Tuesday October 27", 2009
Today was a Buy day and the decline continued and we closed near the lows.
Tomorrow is a Sell day. Momentum may take us lower before the rally can start.

TTT Data for trading US Index Futures on:  |Wednesday, October 28, 2009

244 Day JCurrent  High Low Last odds of Rally > 10 7%
The Buy Dav HIGH was 1089.73 1089.25 107248 Only] ES 106975  1057.00  1060.25 odds of Rally>20 " 60%
The Bu OW was 1057.00 Last 1057.00 1st 1060.62 §5PX 107248 106062  1063.41 odds of Rally= 0 Y0,
izsible ESDay 1068.26  1067.00  1060.25 Ave Range on MEEE
Posgsible HIGH for Sell Day 1080.68 1081.53 1084.79] 55% 51% ]based on Ave Penetration of BD of 1083 1228 SdD 463
Possible HIGH for Sell Day 1086.30 1083.56 1085.16] 100% 93% Jbased on Ave Rally of 2030 265 Stal 1359
Possible LOW for Sell Dax 1040.54 1040.76 1044.55] 49% 51% Jbazed on Ave Eux Dax Violation on 5D of 1646 164 St 645

Wed, Oct 28 wilbe a Sell day. ES therefore has a 55%  chance of making a high above 1069.75 andupte  1080.68 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1057.00 andupte 108630 based on Ave Rally
therefore has a 4%  chance of making a Low below  1057.00 anddownto 1040.84 based on Ave Buy Day Violation on SD

The 24 hﬂurHiHhhasa 58% chance of beinHmade 1st
Wed, Oct 28 wilbe a Sell day. ESDay therefore has a 5%  chance of making a high above 1069.25 andupte 108153 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1057.00 andupte 108356 based on Ave Rally

therefore has a 5%  chance of making a Low below  1057.00 anddownto 1040.76 based on Ave Buy Day Violation en SD
The Day sess High has 51% chance of being made  1st

TF 24h TF Day SRut | 244 Day |Current High Low Last odds of Rally > 10 8%
The Buy Day HIGH was 587 50 587.10 59728 Only} TF 597.50  5B440  5BE.2D odds of Rally>15 " 56%
The Buy Day LOW was 584 40 Last 58440 Last 586.76 SAUT  K97.26  GBATE  ABA.D9 odds of Rally=0 0%
TFDay 59710 50440  5B620 Ave Range on M ERE
Possible HIGH for Sell Day 605.62 606.01 605.78] 50% 49% |based on Ave Penetration of BD of 842 891 StdD 307
Pozsible HIGH for Sell Day 604.56 603.25 603191 100% 95% | based on Ave Rally of 2046 1885 Stad 903
Possible LOW for Sell Daz 574.16 5714.24 577.14) 50% 52% | based on Ave Bux Dax Violation on 5D of 1024 1046 St 383

Wed, Oct 28 will be a Sell day. TF therefore has a 50%  chance of making a high above 597.50 andupto 605.62 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 50440 andupto 604.56 based on Ave Raly

therefore has a 50% chance of making a Low below 58440 anddownto 57416 based on Ave Buy Day Violation on SD
The 24 huurHiHh has a 55% chance of treinH made  Last

Wed, Oct 28 will be a Sell day. TF Day therefore has a 4%%  chance of making a high above 59740 andupto 606.01 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 58440 andupto 603.25 based on Ave Raly

therefore has a 52%  chance of making a Low below 58440 anddownto 57424 based on Ave Buy Day Violation on SD
The Day 2e88 High hag 50% chance of being made  Last

NQ 24h NQ Day SNDX | 24H Day |Current High Low Last odds of Rally > 20 8%
The Buy Day HIGH was 175175 1750.50 175165 Onlyj NOQ 478475 471300 171825 odds of Rally>25 7%
The Buy Day LOW was 171300 Last 1713.00 Last 171511 SNDX 175165 171541 172246 odds of Rally= 0 Y0,
NQDay 176050  1713.00  1718.25 AveRangeon | 8D 4880
Poszible HIGH for Sell Day 177036 1769.52 1770.86] 52% 52% ]based on Ave Penetration of BD of 1861 1902 StdD 7.5
Possible HIGH for Sell Day 1758.06 1783.23 1753.19]100% 96% Jbased on Ave Rally of 4506 4023 Stal 1982
Possible LOW for Sell DaI 1688.56 1688.31 1691.41] 48% 50% Jbased on Ave BUI DEI Violation on 5D of 444 189 Stad 940

Wed, Oct 28 wilbe a Sell day. NO therefore has a 52%  chance of making a high above 175475 andupte 477036 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1713.00 andupte  1758.06 based on Ave Rally

therefore has a 48%  chance of making a Low below  1713.00 anddownto 168856 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made  Last

Wed, Oct 28 wil be a Sell day. NQ Day therefore has a 52%  chance of making a high above 175050 andupte  1769.52 based on Ave Penefration of BD
therefore has a 96%  chance of making a high above 1711300 andupte  1753.23 based on Ave Rally

therefore has a 50% chance of makinga Low below  1713.00 anddownto 1688.31 based on Ave Buy Day Violation on SD
The Day sess High has 44% chance of being made  1st




Wednesday October 28™ , 2009

Today was a Sell day. Market opened above the Buy day low making for a minimal rally. This does not look
very good for the bulls.

Tomorrow is a SS day. At this point we are very far from the BdL. If the bulls want to save face they will have
to work hard to climb up there.

TTT Data for trading US Index Futures on:

24H  Day JCurrent  High Low Last odds of 3D Rally>10 " 88%
The Sell Day HIGH was 1083.00 1st 1060.25 1st Only] ES 1063.00 103800  1038.50 odds of 3D Rally>20 " 68%
The Sell Day LOW was 1038.00 1038.00 104219 §SPX  1063.26 104219 104263 odds of 30 Rally < 0 " 13%
The Buy Day LOW was 1057.00 1057.00 ESDay 1060.25  1035.00 103850 Ave Range on " 550 7863
Possible HIGH for Sell Short Day 1072.79 1070.47 1073.54] 51% 4%% Jbased on Ave Penetration of 5D of 979 1022 StdD 4.26
Possible HIGH for Sell Short Day 1090.48 1086.68 1089.82| 87% 85% [based on Ave 3 Day Rally of 3348 2968 St 1494
Possible LOW for Sell Short Da 1026.57 1025.76 1030.77] 54% 54% Jbased on Ave of Sell Day Violationon SSdays  of 1143 1224 St 446

Thu,Oct29 wilbea SellShort day. ES therefore has a 59%  chance of making a high above 1063.00 andupto 1072.79 based on Ave Penetration of SD
therefore has a &%  chance of making a high above 1057.00 andupto 109043 based on Ave 3 Day Rally
therefore has a 54%  chance of making a Low below 1038.00 anddownto 102657 based on Ave of Sel Day Violation on 55 days

The 24 hﬂurHiHh has a 52% chano&ufb&inﬁmde 1st
Thu,Oct29 wilbea SellShort day. ESDay therefore has a 4%%  chance of making a high above 1060.25 andupto 1070.47  based on Ave Penetration of S0
therefore has a 85%  chance of making a high above 1057.00 andupto 1086.68 based on Ave 3 Day Rally
therefore has a 54%  chance of making a Low below 1038.00 anddownto 102576 based on Ave of Sell Day Violation on 55 days

The I}az sessHiHh has 43% chanc&ufb&ina made  1st

TF 24h TF Day SRut | 24H Day JCurrent High Low Last odds of JDRally>5 9%
The Sell Day HIGH was 587.30 1st 586.30 1st 586,48 Only} TF 587.30 564.00 565,50 odds of 30 Rally > 10 b
The Sell Day LOW was 564.00 564.00 565.91 SRUT 536.48 565.91 566,36 odds of 3D Rally < 0 11
The Buy Day LOW was 564.40 264.40 266.76 TFDay 58630 564.00 56580 Ave Range on " 550 1950
Possible HIGH for Sell Short Day 594.39 593.63 593.43] 47% 46% |based on Ave Penetration of 5D of 7.09 733 sdD 277
Possible HIGH for Sell Short Day 606.75 604.83 606.71] 89% B88% |based on Ave 3 Day Rally of 2235 2043 St 992
Possible LOW for Sell Short Daz 555.67 555,54 557.69] 51% 51% Jbased on Ave of Sell Daz Violation on 85 daxs of 833 846 Stal 292

Thu,Oct29 wilbea SellShort day. TF therefore has a 4%  chance of making a high above 587.30 andupto 504,39 based on Ave Penetration of SD

therefore has a 8%  chance of making a high above 56440 andupto 606,75 based on Ave 3 Day Rally

therefore has a 51%  chance of making a Low below 564.00 anddownto 555.67 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made  1st

Thu,Oct29 wilbea SellShort day. TFDay therefore has a 46%  chance of making a high above 536.30 andupto 503.63 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 53440 andupto 604,83  bazed on Ave 3 Day Rally
therefore has a 54%  chance of making a Low below h64.00 anddownto 55554  based on Ave of Sel Day Violation on 55 days

The Daz sessHiHh has 52% chanc&ufb&ina made  Last

NG 24h NG Day SHDX | 24H Day JCurrent High Low Last odds of 3D Rally>10 " 95%
The Sell Day HIGH was 1723.00 1st 17T17.75 1st 1719.82 Only] NG 172500 1677.25  1679.75 odds of 30 Rally>30 " 74%
The Sell Day LOW was 1677.23 1677.23 1679.35 SNDX  1719.82  1679.35  1682.06 odds of 30 Rally < 0 " 13%
The Buy Day LOW was 1713.00 1713.00 AAERD NODay 1717.75  1677.25 167905 Ave Range on | SSD 45.93
Possible HIGH for Sell Short Day 1740.04 1735.27 1737.21] 51% 4%% |based on Ave Penetration of 5D of 17.04 1752 StdD 698
Possible HIGH for Sell Short Day 1765.73 1760.73 1764.15] 87% 85% Jbased on Ave 3 Day Rally of 5273 413 sl
Possible LOW for Sell Short Daz 1657.67 1657.43 1661.82] 51% 51% Jbased on Ave of Sell Daz Violation on §5 dazs of 1958 1982 St 6.1

Thu,Oct29 wilbea SellShort day. NO therefore has a 59%  chance of making a high above 1723.00 andupto 1740.04 based on Ave Penetration of SD
therefore has a &%  chance of making a high above 1713.00 andupto 1765.73 based on Ave 3 Day Rally
therefore has a 54%  chance of making a Low below 1677.25 anddownto 1657.67 based on Ave of Sel Day Violation on 55 days

The 24 hﬂurHiHh has a 4%% chano&ufb&inﬁmde 1st
Thu,Oct29 wilbea SellShort  day. NG Day therefore has a 4%%  chance of making a high above 177,75 andupto 1735.27 based on Ave Penetration of S0
therefore has a 85%  chance of making a high above 1713.00 andupto 1760.73 based on Ave 3 Day Rally
therefore has a 59%  chance of making a Low below 1677.25 anddownto 165743 based on Ave of Sell Day Violation on 55 days

The I}az sessHiHh has 55% chanc&ufb&ina made  Last




Thursday October 29" | 2009

Today was a SS day. The bulls decide not to give up and made it back up to the Buy day Low.
Tomorrow is a Buy day and we should expect a decline. Based on today’s action it may be a shallow one.

TTT Data for trading US Index Futures on: Frida , October 30, 2009

248 Day |Current  High Low Last odds of Decline =10 " &4%
The SellShort Day HIGH was 1084.00 Last 1084.00 Last Only] ES 106400 103725 106450 odds of Decline>20 " 53%
The SelShort Day LOW was 103725 104475 §5PX 106683 104369  1066.11 odds of Decline= 0 " 0%
ESDay 106400 104475 106150 Ave Range on " BD B
Poszible HIGH for Buy Day 1076.23 107642 1079.28] 50% 50% |based on Ave Penetration of 35D of 1223 1242 StdD 449
Possible LOW for Buy Day 103443 103593 1040.74] 100% 92% | based on Ave Decline of 087 2807 St 1456
Possible LOW for Buy Da 1023.93 1030.83 1020.63] 55% 52% Jbased on Ave 55 Day Violation on BD of 13.32 1392 Stad 601

Fri,Oct 30 wilbea Buy day. ES therefore has a 50%  chance of making a high above 1064.00 anduptc  1076.23 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below  1064.00 anddownto 103443 based on Ave Decline
therefore has a 55%  chance of making a Low below 1037.25 anddownto 102393 based on Ave 55 Day Violation on BD [,\\s

The 24 hour Low has a 5% chance of beinHmade Last

Fri,Oct30  wilbea Buy day. ES Day therefore has a 50%  chance of making a high above 1064.00 anduptc 107642 based on Ave Penefration of 530
therefore has a 92%  chance of making a Low below  1064.00 anddownto 103593 based on Ave Decling

therefore has & 52% chance of making a Low below 104475 anddownto 1030.83 based on Ave 55 Day Violation on BD
The Day se28 Low has 55% chance of being made  Last

_

TF 24h TF Day SRut | 24H Day JCurrent High Low Last odds of Decline >10 " 76%
The SellShort Day HIGH was 580.50 Last 580.50 Last 581.54 Only] TF 580.50 56540  577.00 odds of Decline > 15 57%
The SelShort Day LOW was 56540 56920 570.26 SRUT 58164 57026  5B0.12 odds of Decline= 0 1%
TFDay 580,50 569.20  AT7.00 Ave Range on " BD 1974
Possible HIGH for Buy Day 539.14 538.80 530.94] 47% 49% | based on Ave Penetration of S50 of 864 830 StdD 292
Possible LOW for Buy Day 560.28 561.58 564.71] 99% 96% | based on Ave Decline of 2022 1892 Staf 945
Possible LOW for Bux Daz 557.26 560.52 562.00] 54% 51% Jbased on Ave 55 Dax Violation on BD of 844 868 Stal 358

Fri,0ct30 wilbea Buy day. TF therefore has a 47%  chance of making a high above 58050 andupte 589.14  based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 580.50 anddownto 560.28 based on Ave Decling

therefore has a 54%  chance of making a Low below 56540 anddownto B657.26 based on Ave S5 Day Violation on BD
The 24 hour Low has a 4%% chance of beinH made  Last

Fri,0ct30 wilbea Buy day. TF Day therefore hasa 4%%  chance of making a high above 58050 andupte 588.80 baszed on Ave Penetration of 350
therefore has a 96%  chance of making a Low below 58050 anddownto 56458 based on Ave Decline

therefore has a 5%  chance of making a Low below 569.20 anddownto 56052 based on Ave S5 Day Violation on BD
The Day 233 Low has 57% chance of being made  Last

_

NG 24h NG Day SNDX | 244 Day JCurrent High Low Last odds of Decline>20 " 81%
The SellShort Day HIGH was 1713.00 Last 1713.00 Last 171435 Only] NG 171300 1677.28  A707.75 odds of Decline > 25 69%
The SelShort Day LOW was 1677.25 1636.75 163868 SNDX 171436 163868  AT11.27 odds of Decline= 0 1%
NQDay 1713.00 168675  1707.75 Ave Range on " BD 44.85
Possible HIGH for Buy Day 1729.57 1730.12 1731.48] 52% 49% | based on Ave Penetration of S50 of 1657 1742 StdD 606
Possible LOW for Buy Day 1666.74 1670.44 1674.06] 99% 95% | based on Ave Decline of 4626 4256 Staf 2126
Possible LOW for Bui Da! 1658.28 1665.59 1667.59] 51% 46% Jbased on Ave 55 Daz Violation on BD of 1897 M6 Stdd 767

Fri,0ct30 wilbea Buy day. NO therefore has a 52%  chance of making a high above 7300 andupte 172957 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 171300 anddownto 166674 based on Ave Decline

therefore has a 5% chance of making a Low below  1677.25 anddownto 1653.28 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chanoeufbeinﬁrrﬂde Last

Fri,0ct30 wilbea Buy day. NQ Day therefore hasa 4%%  chance of making a high above 7300 andupte 173042 based on Ave Penetration of 550
therefore has a 98%  chance of making a Low below 71300 anddownto 167044 based on Ave Decline

therefore has a 46%  chance of making a Low below 1686.75 anddownto 166559 based on Ave 55 Day Violation on BD
The Day s633 Low has 55% chance of being made  Last




Friday October 30™ , 2009

Today was a Buy day and as should happen on Buy day we did get a decline.
Monday will be a Sell day and we should expect a rally.

TTT Data for trading US Index Futures on: Monda , November 02, 2009

244 Day JCurrent  High Low Last odds of Rally > 10 8%
The Buy Day HIGH was 1082.75 1081.50 1085.41 Only] ES 106275 102950 103225 odds of Rally>20 " 60%
The Buy Day LOW was 1028.50 Last 102950 Last 1033.38 §SPX 106541 103338 1036.19 odds of Rally=0 ‘0%
ESDay 106150 102950 103226 Ave Range on MR
Pozsible HIGH for Sell Day 1073.68 1073.78 1077.72] 55% 50% | based on Ave Penetration of BD of 1093 1228 StdD 483
Pozsible HIGH for Sell Day 1058.65 105590 106775 100% 93% | bazed on Ave Rally of 45 2640 Stad 1359

Possible LOW for Sell Da 1013.31 1013.23 1017.26] 50% 52% |based on Ave Buy Day Violation on 50 of 1649 1627 Stdd 643

Man, Hov 02 will bz a Sell day. ES therefore has a 55%  chance of making a high above 106275 andupte 107368 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 102950 andupte 105865 based on Ave Rally
therefore has a 50%  chance of making a Low below 102950 anddownto 1013.31 based on Ave Buy Day Violation on 5D

TheZihuurHiHhhasa 58% chanoeufbeinﬁmade 1zt
Mon, Hov 02 wil be a Sell day. ES Day therefore has a 50%  chance of making a high above 1064.50 andupte 107378 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 102950 andupte 105590 based on Ave Rally

therefore has a 5Z%  chance of making a Low below 102950 anddownto 101323 based on Ave Buy Day Violation on 3D
The Day s&28 High has 4% chance of being made  1st

TF 24h TF Day SRut | 24H Day JCurrent  High Low If\gst odds of Rally =10 1%
The Buy Day HIGH was 577.00 57490 5ra.02 Onyy TF 577.00 B57.80 56180 odds of Rally >15 " 55%
The Buy Day LOW was 557.20 Last 557.80 Last 560.19 SRUT  578.02 56019 56277 odds of Rally= 0 Y 0%
TFDay  574.90 551,80 561.80 Ave Range on " 5D 1.0
Possible HIGH for Sell Day 585,12 583.81 536.54] 50% 48% Jbased on Ave Penetration of BD of 842 841 StdD 3.07
Possible HIGH for Sell Day 577.85 576.54 576.62]100% 95% | bazed on Ave Rally of 005 1874 Stad 903
Pozsible LOW for Sell Dai 54743 547.51 550.44] 50% 52% Jbazed on Ave Bui Daz Violation on 50 of 1037 1029 Stad 348

Mon, Nov 02 wil be a Sell day. TF therefore has a 50%  chance of making a high above 577.00 andupto 58512 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 55780 andupto 57785 Dbased on Ave Rally
therefore has a 50%  chance of making a Low below 557.80 anddownto 54743  based on Ave Buy Day Violation on SD

TheZihuurHiHhhasa 5% chanoeufbeinﬁrrmde Last
Mon, Hov 02 wil be a Sell day. TF Day therefore has a 48%  chance of making a high above 57490 andupte 58381 based on Ave Penetration of BD
therefore has a 98%  chance of making a high above 55780 andupto 57654  Dbased on Ave Rally

therefore has a 5Z%  chance of making a Low below 55780 anddownto 547.51 based on Ave Buy Day Violation on SD
The Day sess High has 45% chance of being made  Last

h

NG 24h NG Day SNDX § 24H Day JCurrent  High Low Last odds of Rally > 20 8%
The Buy Day HIGH was 171178 17178 171293 Onlyj HOQ 471475 166000  1662.50 odds of Rally>25  “72%
The Buy Day LOW was 1850.00 Last 1850.00 Last 1663.94 SHDX 171293 166394 166713 odds of Rally= 0 0%
NOQDay 171175 1660.00  1662.50 Ave Range on " 5D 4858
Possible HIGH for Sell Day 1730.36 730,07 1732.14) 52% 52% |based on Ave Penetration of BD of 1861 10.02 StdD 7.05
Possible HIGH for Sell Day 1704.54 1700.00 1701.80] 100% 96% | based on Ave Rally of 484 4000 St 1952
Possible LOW for Sell DaI 163541 163547 1640.00] 48% 50% Jbased on Ave Bul Dax Violation on 50 of 2459 2483 St 946

Mon, Hov 02 wil be a Sell day. NG therefore has a 5%  chance of making a high above A744.75 andupte  1730.36 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1660.00 andupte  1704.84 based on Ave Rally

therefore has a 48%  chance of making a Low below 1660.00 anddownto 163541 based on Ave Buy Day Violation on 3D
The 24 hour High has a 8% chance of being made  Last

Mon, Hov 02 wil be a Sell day. NQ Day therefore has a 5%  chance of making a high above AM1.75 andupte  1730.77  based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1660.00 andupte 170000 based on Ave Raly

therefore has a 50%  chance of making a Low below  1660.00 anddownto 163547 based on Ave Buy Day Violation on SD
The Day sess High has 45% chance of being made 1t




