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Thursday April 1% ,2010
Today was a SS day. All but TF made new highs, before starting the SS day decline. The strong bounce at
the end created a bit of confusion for Monday.

Monday should be a Buy day. The current decline is pretty shallow, so we should expect a decline on
Monday.

TTT Data for trading US Index Futures on:

IMonday, April 05, 2010

Current  High Low Last odds of Decline>10 " 79%
The SelShort Day HIGH was 1177.50 Last 1177.50 1st Only ES 1177.50 116625 117375 odds of Decline >20 " 52%
The SelShort Day LOW was 116525 1166.25 55PX 1181.43 1170.69  1175.09 odds of Decline= 0 " 0%
ES Day  1177.50 1166.25  1173.75 Ave Range on | BD 2658
Possible HIGH for Buy Day 1158.49 1188.70 1192.58] 51% 52% ]| based on Ave Penetration of 55D of 10,99 1120 StdiD 4,62
Possible LOW for Buy Day 1150.71 115210 1157.97] 100% 91% | based on Ave Decline of 26.79 2540 stdid 1482
Possible LOW for Buy Day 1152.94 1153.39 1157.70] 52% 49% Jbased on Ave 55 Day Violation on BD of 12.31 12.86  Std/d  6.06
Mon, Apr 05 wilbea Buy day. ES therefore has a B1%  chance of making a high above 1477.50 and up to 1188.49 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 117750 anddownto 41150.71 based on Ave Decline
therefore has a 52%  chance of making a Low below 116525 anddownto 115294 baszed on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made Last
Mon, Apr 05 wilbe a Buy day. ES Day therefore has a 52%  chance of making a high above 1177.50 and up to 1183.70 based on Ave Penetration of 330
therefore has a 9%  chance of making a Low below 1177.50 anddownto 415210 ba=zed on Ave Decline
therefore has a 49% chance ufhﬂking a Low below 1166.25 anddewntoc 1153.39 based on Ave S5 Day Violation on BD
The Day sess Low has B0% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline > 10 " 69%
The SelShort Day HIGH was BB5.10 1st BB5.10 1=t 63650 Only TF 68510 675.40 682.20 odds of Decline =15 " 50%
The SelShort Day LOW was 675.40 §75.40 B77.75 SRUT 656,50 G77.75 683.99 odds of Decline= 0 1%
TF Day 585.10 675.40 582.20 Ave Range on " BD 18.14
Possible HIGH for Buy Day 692.76 69243 693.95] 49% 52% | based on Ave Penetration of 55D of T.66 733  StdD 299
Possible LOV for Buy Day 666.74 667.87 671.10] 99% 95% | based on Ave Decline of 18.36 17.23 Stdf 9.60
Possible LOW for Buy Day 667.85 667.50 670.13] 51% 49%% Jbased on Ave 55 Day Violation on BD of 7.55 7.90 Stdid  3.60
Mon, Apr 05 wilbe a Buy day. TF therefore has a 49%  chance of making a high above 68510 andupto 692,76  based on Ave Penetration of 33D
therefore has a 99%  chance of making a Low below 68510 anddowntoc 666.74 based on Ave Decline
therefore has a 51%  chance of making a Low below 675.40 anddownto 667.85 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Mon, Apr 05 wilbea Buy day. TF Day therefore has a 52%  chance of making a high above 685.10 and upte 692,43 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 685.10 anddownto 667.87 based on Ave Decline
therefore has a 49%  chance of making a Low below 67540 anddownto 66750 based on Ave S5 Day Vielation on BD
The Day zezz Low has 53% chance of being made  1st
HQ 24h NG Day SHDX J 24H Day JCurrent  High Low Last odds of Decline>20 " T4%
The SelShort Day HIGH was 1977.25 1st 1977.25 1st 1979.49 Only NG 1977.25 1940.75 195375 odds of Decline>25 " 63%
The SelShort Day LOW was 1940.75 1940.75 1943.97 SNDX 1979.49 1943.97  1959.56 odds of Decline= 0 1%
NG Day  1977.25 1940.75 198375 Ave Range on " BD 41.58
Possible HIGH for Buy Day 1992.52 1992.67 1995.00] 55% 54% ]| based on Ave Penetration of 55D of 1527 1542 StdiD  6.38
Possible LOW for Buy Day 1935.39 1938.51 1942.58] 99% 94% ]| based on Ave Decline of 41.86 3874 stdd 2166
Possible LOW for Buy Day 1923.74 1922.03 1925.37] 50% 46% Jbased on Ave 58 Day Violation on BD of 7.1 1872 stdid  7.76
Mon, Apr 05 wilbea Buy day. NQ therefore has a 55%  chance of making a high above 1977.25 and up to 1992.52 based on Ave Penetration of SS5D
therefore has a 99%  chance of making a Low below 1977.26 anddownto 4193539 based on Ave Decline
therefore has a B0%  chance of making a Low below 1940.76 anddownto 1923.74 based on Ave S5 Day Violation on BD
The 24 hour Low haz a 5% chance of being made 1=t
Mon, Apr 05 wilbea Buy day. NQ Day therefore has a B4%  chance of making a high above 1977.256 and up to 1992.67 based on Ave Penetration of 35D
therefore has a 94%  chance of making a Low below 1977.26 anddownto 41938.51 based on Ave Decling
therefore has a 46%  chance of making a Low below 1940.75 anddownto 192203 baszed on Ave S5 Day Vielation on BD
The Day sess Low has 52% chance of being made  1st
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Decline > 100 " 74%
The SelShort Day HIGH was 108599.00 Last 10899.00 1st 10956.39 Only ¥M  10899.00 10797.00  10861.00 odds of Decline > 150 ™ 55%
The SelShort Day LOW was 10797.00 10806.00 10857.31 SINDU  10956.39  10857.31  10927.07 odds of Decline= 0 " 1%
YM Day 10899.00  10806.00  10861.00 Ave Range on " BD 22507
Possible HIGH for Buy Day 10989.65 10994.68 1105028 50% 51% | based on Ave Penetration of 55D of 90.65 9568 StdD 3637
Possible LOW for Buy Day 10665.52 10635.97 10752.64] 99% 93% Jbased on Ave Decline of 23048 213.03 Stdf 12758
Possible LOW for Buy Day 10687.52 10692.31 10741.11] 48% 46% Jbased on Ave 55 Day Violation on BD of 10948 11369 Stdf 5239
Mon, Apr 05 wilbea Buy day. YM therefore has a B0%  chance of making a high above 10899.00 and up to 10989.656 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 10899.00 and down to 10668.82 based on Ave Decline
therefore has a 48%  chance of making a Low below 10797.00 and down to 10687.82 based on Ave S5 Day Vielation on BD
The 24 hour Low has a 49% chance of being made Last




Friday April 2" ,2010
Although there was no trading during the day session, we did get some during the Globex session.

Normally we should not have gotten any trading, however since the NFP report was coming out this morning
they kept the Globex open, therefore | am adding today to the book.

This makes Monday a Sell day now.

This is an unusual situation due to NFP on a holiday. Therefore | am doing this under reserve at the
moment, and may have to correct this Monday night.

TTT Data for trading US Index Futures on: IMonday, April 05, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 84%
The Buy Day HIGH was 1178.75 178.75 Only ES 1177.50 1165.25 1173.75 odds of Rally > 20 V543
The Buy Day LOVY was 1170.25 1st 1170.25 1st §SPX 11581.43 1170.69 1178.10 odds of Rally= 0 0%
ES Day 1177.50 1166.25 1173.75 Ave Range on U 5D 2864
Possible HIGH for Sell Day 1188.65 1189.71 1194.05] 56% 52% Jbased on Ave Penetration of BD of 9.90 1096 Std/D  4.73
Possible HIGH for Sell Day 1196.98 1194.50 1197.05] 100% 93% Jbased on Ave Rally of 26.73 2425 Sst/f 13.79
Possible LOW for Sell Day 1155.31 115508 1159.35] 458% 50% Jbased on Ave Buy Day Viclation on 5D of 1494 1547  Std/f 633
Mon, Apr 05 will be a Sell day. ES therefore has a B6%  chance of making a high above 1178.75 and up to 1188.65 baszed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1170.25 and up to 1196.98 based on Ave Rally
therefore has a 48%  chance of making a Low below 1170.25 and downto 1155.31 based on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being made 1st
Mon, Apr 05 will be a Sell day. ES Day therefore has a 2%  chance of making a high above 1178.75 and up to 1189.71  based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1170.25 and up to 1194.50 baszed on Ave Rally
therefore has a 50%  chance of making a Low below 1170.25 anddownte 91155.08 bazed on Ave Buy Day Violation on SD
The Day sess High has 57% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally =10 76%
The Buy Day HIGH was 584.20 684.20 686.01 Only TF 685,10 675,40 652.20 odds of Rally > 15 Y 51%
The Buy Day LOWY was B79.90 1st B679.90 1st 681,69 SRUT 686.50 B677.75 683.98 odds of Rally= 0 0%
TF Day 585,10 675.40 532,20 Ave Range on D 19.53
Possible HIGH for Sell Day 691.76 692,35 693.83] 51% 50% | bazed on Ave Penetration of BD of T.56 815 StdD  3.20
Possible HIGH for Sell Day 698.58 697.30 697.04] 100% 95% Jbased on Ave Rally of 1868 1740 Stdf 925
Possible LOVV for Sell Day 670.45 670.54 672.58] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.45 9.36 Stad  3.99
Mon, Apr 05 will be a Sell day. TF therefore has a 51%  chance of making a high above 684.20 and up to 691.76  bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 679.90 andupto 698.58 based on Ave Rally
therefore has a 50%  chance of making a Low below 67990 anddownte 670.45 based on Ave Buy Day Vielation on SD
The 24 hour High has a 54% chance of being made 1=t
Mon, Apr 05 will be a Sell day. TF Day therefore haz a 50%  chance of making a high above 634.20 and upto 692,35 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 679,90 and up to 697,30  bazed on Ave Rally
therefore has a 52%  chance of making a Low below 679.90 anddownto 670.54 based on Ave Buy Day Violation on 5D
The Day sess High has Bd% chance of being made  1st
NG 24h NQ Day SHNDX 24H Day JCurrent  High Low Last odds of Rally > 20 9%
The Buy Day HIGH was 1962.50 1962.50 1968.34 Only NQ 1977.25 1940.75 1953.75 odds of Rally > 25 AR
The Buy Day LOVY was 1948.75 1st 1948.75 1st 1954.55 SNDX 1979.49 1943.97 1959.56 odds of Rally= 0 0%
NC Day  1977.25 1940.75 1953.75 Ave Range on sD 4492
Possible HIGH for Sell Day 1979.36 1950.00 19856.93] 54% 53% Jbased on Ave Penetration of BD of 16.86 1750 StdlD  7.29
Possible HIGH for Sell Day 1990.58 1986.55 1990.40] 100% 96% Jbased on Ave Rally of 4213 3780 Std/f 2047
Possible LOW for Sell Day 1925.95 1925.52 1932.25] 47% 49% Jbased on Ave Buy Day Violation on 5D of 22.50 2323 Std/f 9.44
Mon, Apr 05 will be a Sell day. NQ therefore has a B4%  chance of making a high above 1962.50 and up to 1979.36 baszed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1948.75 and up to 1990.88 based on Ave Rally
therefore has a 47%  chance of making a Low below 1948.75 anddownto 1925.95 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made Last
Mon, Apr 05 wil be a Sell day. NQ Day therefore haz a 53%  chance of making a high above 1962.50 and up to 1930.00 bazed on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1948.75 and up to 1986.55 baszed on Ave Rally
therefore has a 49%  chance of making a Low below 1943.75 anddownte 192552 bazed on Ave Buy Day Violation on SD
The Day sess High has 61% chance of being made  Last
YM 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Rally =100 78%
The Buy Day HIGH was 10898.00 10898.00 10964.22 Only YM 10899.00 10797.00 10861.00 odds of Rally > 150 " 60%
The Buy Day LOWY was 10835.00 1st 10835.00 1st 10900.84 §INDU  10956.39  10857.31  108927.07 odds of Rally= 0 0%
Y Day 10899.00  10806.00  10861.00 Ave Range on S0 245.41
Possible HIGH for Sell Day 10985.20 10994.85 11060.25] 54% 49% | based on Ave Penetration of BD of 87.20 96.88 StdD 4213
Possible HIGH for Sell Day 11062.87 11040.79 11102.46] 100% 94% Jbased on Ave Rally of 227.87 20679 Stad 11837
Possible LOV for Sell Day 10717.06 10712.89 10776.76] 50% 52% Jbased on Ave Buy Day Violation on 5D of 117.94 12241 Stad 5135
Mon, Apr 05 will be a Sell day. YM therefore has a 54%  chance of making a high above 10898.00 and up to 10985.20 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10835.00 and up to 11062.87 based on Ave Rally
therefore has a 50%  chance of making a Low below 10335.00 and downte 10717.06 based on Ave Buy Day Vielation on SD
The 24 hour High has a 5% chance of being made 1=t




Monday April 5™ ,2010

So far today did react as a Sell day more than a Buy day, therefore adding yesterday was probably the right
move.

Based on that tomorrow will be a SS day.

TTT Data for trading US Index Futures on:

| Tuesday, April 06, 2010

24H Day JCurrent  High Low Last odds of 3D Rally>10 " 89%
The Sell Day HIGH was 1183.75 Last 1183.75 Last 1187.73 Only ES 118375 117450  1183.25 odds of 3D Rally>20 " 63%
The Sell Day LOW was 1174.50 1174.50 178.11 F §5PX  1187.73 117811 1187.44 odds of 3D Rally < 0 hEFE
The Buy Day LOVY was 1170.25 117025 1174.53 ESDay 118375 117450  1183.25 Ave Range on | 5D 26.04
Possible HIGH for Sell Short Day 1192.59 1192.587 1197.02] 52% 5% Jbased on Ave Penetration of 5D of &.54 942 StdiD 435
Possible HIGH for Sell Short Day 1200.97 1197.22 1200.98] 88% 86% | based on Ave 3 Day Rally of 3072 2697 Stad 1526
Possible LOV for Sell Short Day 1163.56 1162.99 1167.85] 51% 51% Jbased on Ave of Sell Day Violation on 55 days of 10,94 1151  Stdid 458
Tue, Apr06 wilbea  SellShort day ES therefore has a 2% chance of making a high above: 1183.75 and up to 1192.59 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 1170.25 and up to 1200.97 based on Ave 3 Day Rally
therefore has a B1% chance of making a Low below 117450 and downto 1163.56 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Tue, Apr06 wilbea SellShort day. ESDay therefore hasa B1%  chance of making a high above 1183.75 and up to 1192.87 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 1170.25 and up to 1197.22 based on Ave 3 Day Rally
therefore has a E4%  chance of making a Low below 117450 and downto 116299 based on Ave of Sell Day Violation on 55 days
The Day sess High has 49% 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 wasz 695.50 Last 69550 Last 697 65 Only TF G95.50 682.40 G94.70 odds of 3D Rally > 10 Y 76%
The Sell Day LOW was 582 40 682 .40 685.46 SRUT 697.65 6B5.46 697.65 odds of 30 Rally < 0 Y113
The Buy Day LOW was 679.90 679.90 681.69 TF Day  695.50 63240 69470 Ave Rangeon | S50 18.02
Possible HIGH for Sell Short Day 702.00 70216 703.91] 48% 47% |based on Ave Penetration of 5D of 650 666 StdD 2,87
Possible HIGH for Sell Short Day 700.54 699.07 700.20] 89% 83% Jbased on Ave 3 Day Rally of 2094 1947 Stad  10.24
Possible LOW for Sell Short Day 674.49 674.45 677.64] 49% 49% Jbased on Ave of Sell Day Violation on 55 days of 7.9 795 std/f 303
Tue, Apr06 wilbea SellShort day. TF therefore has a 48%  chance of making a high above 695.50 andupto 702.00 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 679.90 andupto 700.84 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 63240 anddownto 67449 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 45% chance of being made 1st
Tue, Apr06 wilbea  SellShort day. TF Day therefore haz a 47%  chance of making a high above 69550 andupto 70216 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 679.90 andupto 699.07 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 63240 anddowntoc 67445 based on Ave of Sell Day Violation on 55 days
The Day sess High has 49% chance of being made  1st
NG 24h NG Day SNDX | 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH wasz 1978.75 Last 1978.75 Last 1981.07 Only HG 1978.75 195525  1974.00 odds of 30 Rally>30 " 70%
The Sell Day LOW was 1955.25 195525 1958.01 SHDX ~ 1981.07  1958.01 1977.83 odds of 3D Rally < 0 ™ 12%
The Buy Day LOW was 1948.75 194875 1954.55 NG Day 197875 195525  1974.00 Ave Range on " 55D 42.16
Possible HIGH for Sell Short Day 1994.04 1994.57 1996.53] 52% 50% ]| based on Ave Penetration of 5D of 1626 1582 StdD 7.1
Possible HIGH for Sell Short Day 1997.89 199312 1997.30] 88% 85% | based on Ave 3 Day Rally of 4944 4437 sl 2292
Possible LOW for Sell Short Day 1935.73 1936.34 1941.06] 47% 49% Jbased on Ave of 5ell Day Violation on 55 days of 19.52 18.91 stad  7.00
Tue, Apr06 wilbea  SellShort  day. NO therefore has a 2%  chance of making a high above 1978.75 and up to 1994.01  based on Ave Penetration of 5D
therefore has a 88% chance of making a high above 1948.75 and up to 1997.89 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1955.25 and downto 193573 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 54% chance of being made 1st
Tue, Apr06 wilbea SellShort day. NG Day therefore hasa 50%  chance of making a high above 1978.75 and up to 1994.57 based on Ave Penetration of S0
therefore has a 85%  chance of making a high above 1948.75 and upto 1993.12 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1955.25 and downto 1936.34 based on Ave of Sell Day Violation on 55 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 3D Rally>76 " 93%
The Sell Day HIGH was 10928.00 Last 10928.00 Last 10988.06 Only] YM  10925.00 10866.00 10910.00 odds of 3D Rally > 100 "~ 83%
The Sell Day LOW wasz 10866.00 10866.00 10923.97 SINDU  10988.06 10923.97 1097356 odds of 3DRally < 0 hEFE
The Buy Day LOVY was 10835.00 10835.00 10890024 YM Day 10928.00  10866.00  10910.00 Ave Range on | 5D 22408
Possible HIGH for Sell Short Day 11003.96 11003.26 11066.25] 49% 50% Jbased on Ave Penetration of 5D of 7596 75.26 Std/D  35.80
Possible HIGH for Sell Short Day 11093.06 11063.56 11132.43] 88% &7% |based on Ave 3 Day Rally of 25806 228.36 Stad 130.81
Possible LOV for Sell Short Day 10771.01 10765.68 10832,77] 51% 51% Jbased on Ave of Sell Day Violation on 55 days of 9499 9732 Stad  39.97
Tue, Apr06 wilbea SellShort day. YM therefore has a 49%  chance of making a high above 10928.00 and up to 1100396 based on Ave Penetration of S0
therefore has a 88%  chance of making a high above 10835.00 and up to 11093.06 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 10866.00 and downto 10771.01 based on Ave of Sell Day Violation on 55 days

The 24 hour High has a 59% chance of being made  1st




Tuesday April 6™ ,2010
Today was a SS day. The rally continued and for some reached the maximum average 3 day average.
Tomorrow will be a Buy day. We should expect a decline on a Buy day, however was the last minute drop
the start of the decline or will the momentum make us test the highs before the decline starts.

TTT Data for trading US Index Futures on:  |Wednesday, April 07, 2010

24H Day JCurrent  High Low Last odds of Decline =10 "78%
The SellShort Day HIGH was 1188.00 Last 1188.00 Last 1191.80 Only ES 11385.00 1177.25  1186.00 odds of Decline>20 " 52%
The SellShort Day LOW was 1177.25 1178.25 118277 §SPX  1191.30 118277 1158944 odds of Decline=0 0%
ES Day  11838.00 1178.25 1156.00 Ave Range on " BD 2645
Possible HIGH for Buy Day 1198.90 1199.10 1202.86] 52% 52% Jbased on Ave Penetration of S50 of 10,90 1110 StdD 462
Possible LOW for Buy Day 1161.31 1162.70 1168.43] 100%: 91% | based on Ave Decline of 2669 2530 Stdf 14.82
Possible LOW for Buy Day 1164.94 1165.39 1169.78] 52% 49% Jbased on Ave 55 Day Violation on BD of 12.31 12.86 Stdd  6.06
Wed, Apr07 wilbea Buy day. ES therefore has a b2%  chance of making a high above 1188.00 and upto 1198.90 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1188.00 anddownto 1161.31 based on Ave Decline
therefore has a 2%  chance of making a Low below 1477.25 anddownto 1164.94 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of being made Last
Wed, Apr07 wil be a Buy day. ES Day therefore hag a 52%  chance of making a high above 1188.00 and upto 1199.10 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1485.00 and downtoc 116270 bazed on Ave Decline
therefore has a 49%  chance of making a Low below 1178.25 anddowntoc 116539 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 " &%%
The SellShort Day HIGH was 701.20 Last 701.20 Last 702865 Only TF 701.20 691.10 699.00 odds of Decline >15 "~ 50%
The SellShort Day LOW was 691.10 591.40 693.94 SRUT 702.65 693.94 70143 odds of Decline= 0 1%
TF Day 701.20 691,40 699,00 Ave Range on " BD 1807
Possible HIGH for Buy Day 708.86 708,53 710.10] 49% 52% Jbased on Ave Penetration of S50 of T7.66 733 StdD 299
Possible LOW for Buy Day 652,91 684.03 657.31] 99% 95% Jbased on Ave Decline of 18.29 1747 stdf 959
Possible LOW for Buy Day 533.55 683.50 686.32] 51% 49% Jbased on Ave 55 Day Violation on BD of 7.55 790 Stdf 360
Wed, Apr 07 wil be a Buy day. TF therefore has a 49%  chance of making a high above 701.20 and upto 708.86 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 701.20 anddowntc 68291 basedon Ave Decline
therefore has a 8% chance of making a Low below 69110 anddownto 68355 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Wed, Apr07 wil be a Buy day. TF Day therefore hasa 52%  chance of making a high above 701.20 and upto 708.53 based on Ave Penetration of SSD
therefore has a 95%  chance of making a Low below 701.20 anddownto 684.03 based on Ave Decline
therefore has a 49%  chance of making a Low below 691.40 anddownto 68350 based on Ave 55 Day Violation on BD
The Day sess Low has B4% chance of being made  Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Decline >20 "74%
The SellShort Day HIGH was 1985.75 Last 1985.75 Last 15983.04 Only NG 1985.75 1965.25  1979.25 odds of Decline >25 " 63%
The SellShort Day LOW was 1965.25 1965.25 1968.17 SNDX  1988.04 1968.17 198195 odds of Decline= 0 1%
NG Day 198575 1965.25 1979.25 Ave Range on T BD 1.4
Possible HIGH for Buy Day 2001.02 200147 2003.55] 55% 54% Jbased on Ave Penetration of 55D of 1527 1542 StdlD 638
Possible LOW for Buy Day 1943.96 1947.07 1951.20] 99% 94% Qbased on Ave Decline of 41.79 3868 stdd 2166
Possible LOW for Buy Day 1948.24 1946.53 1949.57] 49% 46% Jbased on Ave 55 Day Violation on BD of 17.01 1872 Stdf 776
Wed, Apr07 wil be a Buy day. NQ therefore has a B5%  chance of making a high above 1985.75 andupto 2001.02 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 1985.76 anddownto 1943.96 based on Ave Decline
therefore has a 49%  chance of making a Low below 1965.25 anddownto 1948.24 based on Ave 55 Day Violation on BD
The 24 hour Low has a 4% chance of being made Last
Wed, Apr07 wil be a Buy day. NQ Day therefore hasa 54%  chance of making a high above 1985.75 and upto 200117  based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1985.76 anddownto 1947.07 based on Ave Decline
therefore has a 46%  chance of making a Low below 1965.25 and downto 194653 based on Ave 55 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
YM 24h YM day §INDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 74%
The SellShort Day HIGH was 1082700 Last 1082700 Last 1088738 Only] YM  10927.00 10867.00 10913.00 odds of Decline > 150 ¥ 55%
The SellShort Day LOW was 10867.00 10867.00 10827.52 SINDU 1098738 10927.52  10969.99 odds of Decline=0 1%
YM Day 1092700  10367.00  10913.00 Ave Range on " BD 224,23
Possible HIGH for Buy Day 11017.65 11022.68 11050.37] 49% 51% Jbased on Ave Penetration of 550 of 90.65 9568 StdD 3637
Possible LOW for Buy Day 1069768 10714.79 10754401 99% 93% Jbaszed on Ave Decline of 22932 M2.21 Stdb 12757
Possible LOW for Buy Day 10757.52 10753.31 10811.32] 48% 46% Jbased on Ave 55 Day Violation on BD of 10948 113.69 Std/f 5239
Wed, Apr07 wil be a Buy day. YM therefore has a 49%  chance of making a high above 10927.00 and up to 11047.65 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 10927.00 and downto 10697.68 based on Ave Decling
therefore has a 48%  chance of making a Low below 10867.00 and downto 10757.82 based on Ave 55 Day Violation on BD

The 24 hour Low has a 45% chance of being made  Last




Wednesday April 7" ,2010
Today was a Buy day. The last few cycles have been confusing buy days with the fake low made first and
then a new low made near the end of day.

Tomorrow will be a Sell day and could prove to be more of a confusing day based on where we closed
today.

TTT Data for trading US Index Futures on:

| Thursday, April 08, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 85%
The Buy Day HIGH was 1186.25 1186.25 Only ES 1186.25 117326 1178.75 odds of Rally > 20 Y 54%
The Buy Day LOW was 1173.25 Last 1173.25 §SPX  1189.60 1177.25 118245 odds of Rally = 0 0%
ESDay  1186.25 1173.26  1178.75 Ave Rangeon | SD 2854
Possible HIGH for Sell Day 1196.11 1197.15 1200.53] 56% 52% |based on Ave Penetration of BD of 9.86 1090 StdlD 473
Possible HIGH for Sell Day 1199.92 1197.44 1199.72] 100% 93% | based on Ave Rally of 2667 2419 Stdd  13.80
Possible LOW for Sell Day 1158.31 1158.08 1162.07] 48% 49% Jbased on Ave Buy Day Violation on SD of 14.94 1547 Stdf  6.33
Thu, Apr 08 wil be a Sell day. ES therefore has a 56%  chance of making a high above 1186.25 and upto 1196.11 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1173.256 and upto 1199.92 based on Ave Rally
therefore has a 48%  chance of making a Low below 1173.25 anddownto 1158.31 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1st
Thu, Apr 08 wil be a Sell day. ES Day therefore has a 52%  chance of making a high above 1186.25 and upto 1197.15 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1173.26 and upto 1197.44 based on Ave Rally
therefore has a 49%  chance of making a Low below 117325 anddownto 1158.08 based on Ave Buy Day Vielation on 5D
The Day sess High has 44% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 T6%
The Buy Day HIGH was 70120 701.20 70284 Only TF 701.20 692.70 697.20 odds of Rally > 15 Ve
The Buy Day LOW was 69270 Last 692.70 Last 69536 SRUT 702.84 695,36 699.46 odds of Rally = 0 0%
TF Day 701.20 §92.70 697.20 Ave Range on " 5D 19.50
Possible HIGH for Sell Day T08.80 709.38 710.71] 52% 51% Jbased on Ave Penetration of BD of T7.60 848 StdD 322
Possible HIGH for Sell Day 711.36 710.09 7T10.71] 100% 95% Jbased on Ave Rally of 1866 1739 Stdf 9.26
Possible LOW for Sell Day 583.25 683.34 686.25] 49% 52% Qbased on Ave Buy Day Violation on SD of 9.45 936 Stad 399
Thu, Apr08 willbe a Sell day. TF therefore has a 52%  chance of making a high above 701.20 and upto 708.80 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 692,70 and up to 711.36  based on Ave Rally
therefore has a 49%  chance of making a Low below 69270 anddownto 683.26 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made Last
Thu, Apr08 willbea Sell day. TF Day therefore haz a 51%  chance of making a high above 701.20 and upto 709.33  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 692,70 andup to 710.09 based on Ave Rally
therefore has a 2%  chance of making a Low below 692,70 anddownto 68334 based on Ave Buy Day Violation on SD
The Day sess High has 46% chance of being made  Last
NG 24h NQ Day SNDX 24H  Day fCurrent  High Low Last odds of Rally > 20 9%
The Buy Day HIGH was 1984 50 1984 .50 1987.34 Only [[[#] 1984.50 1964.25 197475 odds of Rally » 25 7%
The Buy Day LOW was 1984.25 Last 1964.25 Last 1867.14 SHDX  1987.34 1967.14  1977.04 odds of Rally = 0 MR
NG Day  1984.50 1964.25 1974.75 Ave Range on 5D 44.51
Possible HIGH for Sell Day 2001.35 2001.99 2004.58] 54% 53% Jbased on Ave Penetration of BD of 16.85 1749 StdD 7.3
Possible HIGH for Sell Day 2006.32 2002.1 2002941 100%: 96% | based on Ave Rally of 4207 3776 Stdf 2048
Possible LOW for Sell Day 1941.45 1941.02 1944.54] 47% 45% Jbased on Ave Buy Day Violation on SD of 2280 2323 Stdlf 944
Thu, Apr 08 wil be a Sell day. NQ therefore has a B4%  chance of making a high above 1984.50 and upto 200135 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1964.25 and up to 200632 bazed on Ave Rally
therefore has a 47%  chance of making a Low below 1964.256 anddownto 194145 based on Ave Buy Day Violation on 5D
The 24 hour High has a 61% chance of being made Last
Thu, Apr 08 wil be a Sell day. NQ Day therefore has a 53%  chance of making a high above 1984.50 and upto 200199 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1964.25 and up to 200201 bazed on Ave Rally
therefore has a 48%  chance of making a Low below 1964.25 anddowntoc 1941.02 based on Ave Buy Day Viclation on 5D
The Day gess High has 47% chance of being made st
¥M 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Rally > 100 75%
The Buy Day HIGH was 10913.00 10910.00 10962 66 Only] YM  10913.00 10791.00  10843.00 odds of Rally>150  59%
The Buy Day LOW was 10791.00 Last 10791.00 Last 10845.45 SINDU  10962.66 1084545 10897.52 odds of Rally = 0 0%
YM Day  10910.00  10791.00  10848.00 Ave Range on sD 24447
Possible HIGH for Sell Day 10999.66 11006.19 11057.91] 55% 49% Jbased on Ave Penetration of BD of B6.66 9619 StdD 42413
Possible HIGH for Sell Day 11018.18 10996.17 1104647 100% 94% Jbased on Ave Rally of 22748 20547 Std/f 118.37
Possible LOW for Sell Day 10673.06 1066859 10721.37] 50%: 52% Jbased on Ave Buy Day Violation on 50 of 11794 12211 Stdf 5136
Thu, Apr 08 wil be a Sell day. YM therefore has a B5%  chance of making a high above 10913.00 and up to 10999.66 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10791.00 and up to 11018.18 based on Ave Rally
therefore has a 50%  chance of making a Low below 10791.00 and downto 10673.06 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made 1st




Thursday April 8" ,2010
Today was a Sell day. Looked confusing at the start but ended up being a nice Sell day. We tested the BDL
and rallied strongly from there to nearly the BD highs.
Tomorrow will be a SS day. We still have some room to go up based on the average 3 day rally.

TTT Data for trading US Index Futures on:

|Friday, April 09, 2010

24H  Day JCurrent  High Low Last Change Jodds of 3D Rally =10 " 89%
The Sell Day HIGH was 1185.00 Last 1185.00 Last 1188.55 Only ES 1185.00  1171.00 118375 odds of 3D Rally > 20 " 63%
The Sell Day LOW was 1171.00 1171.00 1175.12 §SPX 118855 117542 118645 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 173.25 1173.25 177.25 ES Day  1185.00  1171.00  1483.75 Ave Range on | 8D 17.78
Possible HIGH for Sell Short Day 1190.02 1189.95 1193.17] 60% 55% Jbased on Ave Penetration of 5D of 502 4,95
Possible HIGH for Sell Short Day 1182.82 1189.63 1193.29) 90% 90% | based on Ave 3 Day Rally of 1957 1628
Possible LOW for Sell Short Day 1162.79 1162.59 1167.28] 35% 40% Jbased on Ave of Sell Day Violation on §§ days of &21 8.41
Fri, Apr09 wilbea SellShort day. ES therefore has a 60%  chance of making a high above 1185.00 and upto 1190.02 based on Ave Penetration of 5D
therefore has a 90%  chance of making a high above 1173.26 and upto 1192.82 based on Ave 3 Day Rally
therefore has a 35%  chance of making a Low below 1471.00 anddownto 116279 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made  1st
Fri, Apr09 wilbea SellShort day. ESDay therefore hasa B8%  chance of making a high above 1185.00 and upte 1189.95 based on Ave Penetration of 5D
therefore has a 90%  chance of making a high above 117325 andupte 1189.53 based on Ave 3 Day Rally
therefore has a 40%  chance of making a Low below 1171.00 and downto 116259 based on Ave of Sell Day Violation on 35 days
The Day sess High has 43% chance of being made  1st
TF 24h TF Day SRut 2H  Day JCurrent  High Low Last Change Jodds of 3DRally>5 92%
The Sell Day HIGH was 700.30 Last 700.30 Last 70152 Only TF 700.30 689.70 [ odds of 30 Rally > 10 " 76%
The Sell Day LOW was 689.70 689.70 6592.48 SRUT 701.52 692.43 699.78 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW was 692.70 692.70 695.356 TF Day 700.30 689.70 697.00 Ave Range on " 550 13.78
Possible HIGH for Sell Short Day T03.36 703.22 704.23] 55% 45% | based on Ave Penetration of 5D of 3.06 2.92
Possible HIGH for Sell Short Day 707.62 705,89 707.73] 90% 90% Jbased on Ave 3 Day Rally of 1492 1319
Posgsible LOW for Sell Short Day 655.00 G84.64 687.73] 50% 50% Jbased on Ave of Sell Day Violation on 35 days of 4.70 5.06
Fri, Apr09 wilbea SellShort day. TF therefore has a B8%  chance of making a high above 700.30 and upto 703.36 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 692.70 andupte 707.62 based on Ave 3 Day Rally
therefore has a E0%  chance of making a Low below 689.70 anddownto 685.00 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 45% chance of being made 1st
Fri,Apr08 wilbea SellShort day. TFDay therefore hasa 45%  chance of making a high above 700.30 and upto 703.22  baszed on Ave Penetration of SD
therefore has a 90%  chance of making a high above 692.70 andupto 705839 bazed on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 689.70 anddownto 684.64 based on Ave of Sell Day Viclation on S5 days
The Day sess High has 49% chance of being made  1st
NG 24h NG Day SHDX 24H  Day JCurrent  High Low Last Change |Jodds of 3D Rally >10 " 95%
The Sell Day HIGH was 1982.50 Last 1982.50 Last 1584.90 Only ile} 198250  1959.26  1979.75 odds of 3D Rally > 30 " 71%
The Sell Day LOW was 1959.25 1939.25 1962.04 SHDX ~ 1984.90 196204  1930.73 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 1964.25 196425 1967.14 NG Day 198250 195926  1879.75 Ave Range on | SS0 29,31
Possible HIGH for Sell Short Day 1989.13 1989.93 1992.45] 65% 55% Jbased on Ave Penetration of 5D of 663 743
Possible HIGH for Sell Short Day 1999.54 1994.34 1996.07] 90% 90% Jbased on Ave 3 Day Rally of 3529  30.06
Possible LOW for Sell Short Day 1941.29 1943.56 1946.56] 35% 45% Jbased on Ave of Sell Day Violation on 55 days of 1796 1569
Fri, Apr09 wilbea SellShort day. NQ therefore has a 65%  chance of making a high above 1982.50 and upto 1989.13 based on Ave Penetration of 5D
therefore has a 90%  chance of making a high above 1964.25 andupte 1999.54  based on Ave 3 Day Rally
therefore has a 35%  chance of making a Low below 1959.25 anddownto 1944.29 baszed on Ave of Sel Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1st
Fri,Apr09 wilbea SellShort day. NQDay therefore hasa B5%  chance of making a high above 1982.50 andupte 1989.93 based on Ave Penetration of 3D
therefore has a 90% chance of making a high above 1964.25 and upto 1994.31 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 1959.25 and downto 1943.56 based on Ave of Sell Day Violation on S5 days
The Day sess High has 5% chance of being made  1st
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last Change |Jodds of 3DRally>756 ~93%
The Sell Day HIGH was 10898.00 Last 10898.00 Last 10949.36 Only] YM  10895.00 10791.00 10854.00 odds of 30 Rally > 100 " 82%
The Sell Day LOW was 10781.00 10791.00 10844.09 SINDU 1094936 1084409  10927.07 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 10791.00 10791.00 10845.45 YW Day 10898.00 10791.00  10884.00 Ave Range on | SSD 142,35
Possible HIGH for Sell Short Day 10942.10 10939.90 10988.82| 50% 50% Jbased on Ave Penetration of SD of 4410 4190
Possible HIGH for Sell Short Day 10945.00 10917.83 10878.85] 90% 90% Jbased on Ave 3 Day Rally of 154.00 126.83
Possible LOW for Sell Short Day 10724.38 10720.56 10774.10) 40% 45% Jbased on Ave of Sell Day Violation on 55 days of 69.63  T0.44
Fri,Apr08 wilbea SellShort day. YM therefore has a B0%  chance of making a high above 10895.00 and upte 1094210 based on Ave Penetration of 5D
therefore has a 90%  chance of making a high above 10791.00 and up to 10945.00 based on Ave 3 Day Rally
therefore has a 40%  chance of making a Low below 10791.00 and downto 10721.38 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1st




Friday April 9" ,2010

Today was a SS Day. As mentioned last night, we had room to go up and we did just that.
Monday will be a Buy Day. Momentum could take us higher before the decline starts.

TTT Data for trading US Index Futures on:

IMonday, April 12, 2010

24H  Day JCurrent  High Low Last odds of Decline>10 " 78%
The SelShort Day HIGH was 1193.00 Last 11932.00 Last Only ES 119300 1183.00 119275 odds of Decline>20 " 51%
The SelShort Day LOW was 1183.00 1183.00 $SPX 119486 118745 119437 odds of Decline= 0 0%
ESDay 119300  1183.00 119275 Ave Rangeon | BD  26.41
Possible HIGH for Buy Day 1203.90 1204.10 1205.72] 51% 52% | based on Ave Penetration of 55D of 1090 1110 5idiD  4.62
Possible LOW for Buy Day 1166.37 1167.76 1171.34] 100% 91% | based on Ave Decline of 2663 2524 Stdd 1432
Possible LOW for Buy Day 1170.77 1170.22 1174.24] 52 4%% Jbased on Ave 55 Day Violation on BD of 1223 1278 Stdif  6.06
Mon, Apr12 wilbea Buy day. ES therefore has a 8%  chance of making a high above 1193.00 and up to 120390 based on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 1193.00 anddowntoc 1166.37 bazed on Ave Decline
therefore has a ¥  chance of making a Low below 1183.00 anddowntoc 4170.77 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made  Last
Mon, Apr12 wilbea Buy day. E5S Day therefore has a 52%  chance of making a high above 1193.00 and up to 1204.10 based on Ave Penetration of 350
therefore has a 9%  chance of making a Low below 1193.00 and downtc 4167.76 bazed on Ave Decline
therefore has a 49%  chance of making a Low below 1183.00 anddownto 41170.22 baszed on Ave 55 Day Violation on BD
The Day gess Low has B3% chance of being made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline >10 " §%%
The SelShort Day HIGH was 70150 Last 701.60 Last 702.55 Only TF 701.60 693.10 701.50 odds of Decline>15 " 49%
The SelShort Day LOW was 6593.10 6593.10 695.07 SRUT 702.95 696.07 702.95 odds of Decline= 0 1%
TF Day 701.60 693,10 701.50 Ave Rangeon | BOD | 18.02
Possible HIGH for Buy Day 709.26 T08.93 710.33] 49% 51% Jbased on Ave Penetration of 550 of T1.66 733 StdD 299
Possible LOW for Buy Day 683,36 634,45 687.65] 99% 95% | based on Ave Decline of 1824 1742 sidd  9.60
Possible LOW for Buy Day 685,55 635,20 683.45] 50% 49% | based on Ave 55 Day Violation on BD of T1.55 790 Stdf  3.60
Mon, Apr12 wilbea Buy day. TF therefore has a 49%  chance of making a high above 70160 andupto 709.26 based on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 701.60 anddownto 683.36 based on Ave Decline
therefore has a B0%  chance of making a Low below 69310 anddownto 6385556 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chance of being made  Last
Mon, Apr12 wilbea Buy day. TF Day therefore has a 8%  chance of making a high above 70160 andupto 708,93  based on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 70160 anddownto 63448  based on Ave Decling
therefore has a 49%  chance of making a Low below 69310 anddownto 63520 based on Ave 55 Day Vielation on BD
The Day gess Low has Bh% chance of being made  Last
NG 24h NQ Day SHDX | 24H Day JCurrent High Low Last odds of Decline>20 " 74%
The SelShort Day HIGH was 1852.75 Last 1552.75 Last 195448 Only NQ 199275 1975.00 199250 odds of Decline>26 " 63%
The SelShort Day LOW was 1975.00 1575.00 1978.04 SNDX 199443  1973.04 109443 odds of Decline= 0 1%
NG Day  1992.75 1975.00 199250 Ave Range on " BD 4133 s
Possible HIGH for Buy Day 2008.02 2008.17 2009.99] 54% b54% ] based on Ave Penetration of 55D of 1527 1542 SidD  6.38
Possible LOW for Buy Day 1951.06 1954.16 1957.73] 99% 94% | based on Ave Decline of 469 3859 Stdd 2167
Possible LOW for Buy Day 1953.16 1956.45 1959.64] 50% 46% ] based on Ave 55 Day Violation on BD of 1684 1852 Std  7.76
Mon, Apr12 wilbea Buy day. NG therefore has a b4%  chance of making a high above 1992.75 and upto 2008.02 Dbased on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 1992.75 anddownto 195106 based on Ave Decline
therefore has a B0%  chance of making a Low below 1975.00 anddownto 195816 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last
Mon, Apr12 wilbea Buy day. NG Day therefore hasa B4%  chance of making a high above 1992.75 and up to 200817  based on Ave Penetration of 350
therefore has a 94%  chance of making a Low below 1992.75 anddownto 195416 based on Ave Decline
therefore has a 46%  chance of making a Low below 1975.00 anddownto 4195648 based on Ave 55 Day Violation on BD
The Day gess Low has B3% chance of being made  Last
YM 24h YM day SINDU | 24H  Day |Current  High Low Last odds of Decline > 100 " 74%
The SelShort Day HIGH was 10956.00 Last 10856.00 Last 1100058 Only] YW 1095600 10875.00 10956.00 odds of Decline > 150 " 55%
The SelShort Day LOW was 10875.00 10820.00 1092652 §INDU 1100098 1092692 10997.35 odds of Decline= 0 1%
YM Day 10956.00  10830.00  10956.00 Ave Range on " BD 22371
Possible HIGH for Buy Day 11045.65 11051.638 11093.97| 49% 51% | based on Ave Penetration of 550 of 90.65 9568 SidD 3637
Possible LOW for Buy Day 10727.16 10744.22 10795.31] 99% 93% ]based on Ave Decline of 22884 21178 Stdid 12760
Possible LOW for Buy Day 1076617 10766.73 10811.11] 48% 46% Jbased on Ave 55 Day Violation on BD of 102,83 113.27 Stdid 5243
Mon, Apri2 wilbea Buy day. YM therefore has a 49%  chance of making a high above 10956.00 and up to 11046.65 bazed on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 1095600 and downto 1072716 based on Ave Decline
therefore has a 453%  chance of making a Low below 10875.00 and down to 10766.17 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made  Last




Monday April 12,2010
Today was a Buy day with a shallow decline which is bullish, however markets didn’t go too far up.

Tomorrow will be a Sell day. We should anticipate a rally on Sell days but the bullishness of today’s move
was not very convincing. We may need to be careful on this Sell day

TTT Data for trading US Index Futures on: | Tuesday, April 13, 2010

24H Day JCurrent  High Low Last odds of Rally =10 85%
The Buy Day HIGH was 1198.00 1185.75 1189.20 Only ES 1198.00  1190.75  1192.75 odds of Rally > 20 V547
The Buy Day LOW was 1180.75 Last 1180.75 1st 1194.71 §SPX  1199.20 1194.71 1196.48 odds of Rally= 0 Y 0%
ESDay 119575  1190.75 119275 Ave Rangeon | SD 2847
Possible HIGH for Sell Day 1207.86 1206.65 1210.13] 56% 52% |based on Ave Penetration of BD of 9.86 1090 StdiD 473
Possible HIGH for Sell Day 1217.34 1214.58 1217.12] 100% 93% Jbased on Ave Rally of 2659 2443 stad 13.80
Possible LOW for Sell Day 1175.95 1175.72 1179.67) 48% 50% Jbased on Ave Buy Day Violation on SD of 1480 1503 Stf 633
Tue, Apr13 wilbe a Sell day. ES therefore has a 56%  chance of making a high above 1198.00 and up to 1207.86 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1190.75 and up to 1247.34 based on Ave Rally
therefore has a 43%  chance of making a Low below 1190.75 anddownto 117595 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1st
Tue, Apr13 wilbea Sell day. ES Day therefore has a §2%  chance of making a high above 1195.75 and up to 1206.656 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1190.75 and up to 1214.88 based on Ave Rally
therefore has a 50%  chance of making a Low below 1190.75 anddownto 1175.72 based on Ave Buy Day Violation on SD
The Day sess High has 5% chance of being made 1=t
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 76%
The Buy Day HIGH waz 705.50 705.00 705.45 Only TF 705.50 699.40 702,30 odds of Rally > 15 Y514
The Buy Day LOW was 655 40 Last 659540 1st 701.96 SRUT 706.46 701.96 705.06 odds of Rally= 0 0%
TF Day 705.00 699.40 702.30 Ave Range on 75D 19.46
Poszsible HIGH for Sell Day 71310 71315 714.33] 51% 50% Jbased on Ave Penetration of BD of T.60 818 StdD 322
Possible HIGH for Sell Day 718.00 716,74 717.26] 100% 95% |based on Ave Rally of 1860 1734 Stdd 926
Possible LOV for Sell Day 690.04 690.10 692.91] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.39 930 st 3.99
Tue, Apr13 wilbe a Sell day. TF therefore has a 8%  chance of making a high above 70550 andupto 74310  baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 699.40 and upto 718.00 based on Ave Rally
therefore has a B0%  chance of making a Low below 69940 anddownto 690.01 based on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made Last
Tue, Apr13 wilbea Sell day. TF Day therefore has a 50%  chance of making a high above 705.00 andupte 71318 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 699.40 andupte 716.74  bazed on Ave Rally
therefore has a 52%  chance of making a Low below 699.40 anddownte 690.10 based on Ave Buy Day Vielation on 5D

The Day sess High has B chance of being made  1st

NG 24h NG Day SHDX | 24H Day JCurrent  High Low Last odds of Rally = 20 78%
The Buy Day HIGH was 2001.75 1998.00 2000.56 Cnly NG 200175 198775 199250 odds of Rally > 25 1%
The Buy Day LOW was 1987.75 Last 1987.75 1st 1990.78 SNDX  2000.56  1990.76  1995.85 odds of Rally= 0 0%
NG Day  1938.00 1987.75  1992.50 Ave Range on 7 SD 44.70

Possible HIGH for Sell Day 2018.60 2015.49 2018.10) 54% 53% Jbased on Ave Penetration of BD of 1685 1749 StdD 7.1
Possible HIGH for Sell Day 2029.70 2025.40 2026.49) 100% 96% Jbased on Ave Rally of #4195 3765 sStd 2018
Possible LOW for Sell Day 1965.14 1964.71 1968.656] 47% 49% Jbased on Ave Buy Day Violation on 5D of 2261 2304 stdf  9.44
Tue, Apr13 wilbea Sell day. NQ therefore has a 8%  chance of making a high above 2001.75 and up to 2015.60 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 1987.75 and up to 2029.70 based on Ave Rally

therefore has a 4%  chance of making a Low below 1987.75 anddownto 196514 based on Ave Buy Day Violation on 5D
The 24 hour High has a 1% chance of being made  Last
Tue, Apr13 wilbea Sell day. NQ Day therefore has a b3%  chance of making a high above 1998.00 and up to 201549 based on Ave Penetration of BD

therefore has a 96%  chance of making a high above 1987.75 and upto 202540 based on Ave Rally

therefore has a 49%  chance of making a Low below 1987.75 and downte 1964.71 based on Ave Buy Day Violation on SD
The Day sess High has B2% chance of being made  Last

YM 24h YM day SINDU | 24H Day |Current  High Low Last odds of Rally =100 78%
The Buy Day HIGH was 11003.00 10976.00 1028.77 Onlyj] YM  11003.00 1093800 10953.00 odds of Rally>150 " 69%
The Buy Day LOW was 10938.00 Last 10938.00 Last 10982.21 §INDU  11029.77 1099221  11005.97 odds of Rally= 0 0%
YM Day 10976.00 1093800 10953.00 Ave Rangeon | SD 24377

Possible HIGH for Sell Day 11089.66 1107219 11125.02| 54% 49% Jbased on Ave Penetration of BD of B666 9619 StdD 4243
Possible HIGH for Sell Day 11164.56 11142.64 11192.73] 100% 94% Jbased on Ave Rally of 22656 20464 Stdf 118.38
Pogsible LOW for Sell Day 10820.06 10815.89 10869.41) 50% 51% Qbased on Ave Buy Day Violation on 5D of 11794 12241 Stad 5135
Tue, Apri3 wilbea Sell day. YM therefore has a B4%  chance of making a high above 11003.00 and up to 11089.66 based on Ave Penetration of BD

therefore has a 100%  chance of making a high above 10938.00 and up to 11164.56 based on Ave Rally

therefore has a 50%  chance of making a Low below 10938.00 and downto 10820.06 based on Ave Buy Day Violation on 5D

The 24 hour High has a 53% chance of being made  1st




Tuesday April 13" 2010

Today was a Sell day. After testing the BDL markets finally rallied.

Tomorrow will be a SS day. We still have room for higher highs but for some reason markets are showing
sign of tiredness.

TTT Data for trading US Index Futures on:

|Tuesday, April 13, 2010

24H Day {Current  High Low Last odds of Rally >10 85%
The Buy Day HIGH was 1198.00 1195.75 1199.20 Only ES 1198.00  1190.75 119275 odds of Rally > 20 Y 54%
The Buy Day LOW was 1190.75 Last 1190.75 1st 1194.71 $SPX  1199.20 119471  1196.48 odds of Rally= 0 Y 0%
ESDay 119575  1190.75  1192.75 Ave Rangeon | SD 2847

Possible HIGH for Sell Day 1207.86 1206.65 1210.13)] 56% 52% |based on Ave Penetration of BD of 9.86 10.90 StdD 473
Possible HIGH for Sell Day 1217.34 1214.38 1217.12) 100% 93% Jbased on Ave Rally of 2659 2443 St 13.80
Possible LOW for Sell Day 1175.95 1175.72 1179.67] 48% 50% Jbased on Ave Buy Day Violation on SD of 1480 1503 Stdd 6.33
Tue, Apr13 wilbea Sell day. ES therefore has a 56% chance of making a high above 1198.00 and upto 1207.86 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 1190.75 and up to 1217.34 Dbased on Ave Rally

therefore has a 48% chance of making a Low below 1190.75 anddowntc 117595 based on Ave Buy Day Violation on SD
The 24 hour High has a 54% chance of being made st
Tue, Apr13 wilbea Sell day. ES Day therefore hasa 52% chance of making a high above 1195.75 and upto 1206.65 based on Ave Penetration of BD

therefore has a 93% chance of making a high above 1190.75 and upto 121488 based on Ave Rally

therefore has a 50%  chance of making a Low below 1190.75 anddowntc 117572 based on Ave Buy Day Violation on SD

The Day sess High has 57%

chance of being made  1st

= TFDay  SRut [ 24H Day JCurrent High Low Last odds of Rally > 10 76%
The Buy Day HIGH was 705.00 706.46 Only TF 705.50 699.40 702.30 odds of Rally > 15 Y51%
The Buy Day LOW was 699.40 Last 699.40 1st 701.96 SRUT 706.46 701.96 705.06 odds of Rally = 0 Y 0%
TFDay  705.00 699.40 702.30 Ave Rangeon | SD 19.46
Possible HIGH for Sell Day 713.10 713.18 714.33] 51% 50% Jbased on Ave Penetration of BD of 7.60 848 StdD 3.22
Possible HIGH for Sell Day 718.00 716.74 717.26] 100% 95% Jbased on Ave Rally of 1860 1734 Stdd 9.26
Possible LOW for Sell Day 690.01 690.10 692.91] 50% 52% Jbased on Ave Buy Day Violation on SD of 9.39 930 St 3.9
Tue, Apr13 wilbea Sell day. TF therefore has a 51% chance of making a high above 70550 and upto 71310  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 699.40 andupto 718.00 based on Ave Rally
therefore has a 50% chance of making a Low below 699.40 anddownte 690.01 based on Ave Buy Day Vielation on SD
The 24 hour High has a 52% chance of being made  Last
Tue,Apr13 wilbea Sell day. TF Day therefore has a 50% chance of making a high above 705.00 and upto 71318 Dbased on Ave Penetration of BD
therefore has a 95% chance of making a high above 699.40 andupto 716.74  based on Ave Rally
therefore has a 52% chance of making a Low below 699.40 anddowntc 690.10 based on Ave Buy Day Violation on SD
The Day sess High has 54% chance of being made  1st
NQ 24h NQ Day SNDX § 24H Day JCurrent  High Low Last odds of Rally >20 78%
The Buy Day HIGH was 2001.75 1998.00 2000.56 Only NQ 2001.75  1987.75 199250 odds of Rally > 25 71%
The Buy Day LOW was 1987.75 Last 1987.75 1st 1990.78 SNDX 200056  1990.78  1995.65 odds of Rally= 0 0%
NQ Day  1998.00 1987.75  1992.50 Ave Rangeon = SD 44.70
Possible HIGH for Sell Day 2018.60 2015.49 2018.10] 54% 53% Jbased on Ave Penetration of BD of 16.85 1749 StdD 7.3
Possible HIGH for Sell Day 2029.70 2025.40 2026.49] 100% 96% Jbased on Ave Rally of 4195 3765 Stdd 20.8
Possible LOW for Sell Day 1965.14 1964.71 1968.65] 47% 49% Jbased on Ave Buy Day Violation on SD of 22.61 23.04 Stdif  9.44
Tue, Apr13 wilbea Sell day. NQ therefore has a 54% chance of making a high above 2001.75 and upto 2018.60 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1987.75 and upto 2029.70 based on Ave Rally
therefore has a 47% chance of making a Low below 1987.75 anddowntc 1965.14 based on Ave Buy Day Violation on SD
The 24 hour High has a 61% chance of being made  Last
Tue, Apr13 wilbea Sell day. NQ Day therefore has a 53% chance of making a high above 1998.00 and upto 201549 based on Ave Penetration of BD
therefore has a 96% chance of making a high above 1987.75 and up to 202540 based on Ave Rally
therefore has a 49% chance of making a Low below 1987.75 and downto 1964.71 based on Ave Buy Day Violation on SD
The Day sess High has 62% chance of being made  Last
YM 24h YM day SINDU J 24H Day Current  High Low Last odds of Rally > 100 78%
The Buy Day HIGH was 11003.00 10976.00 11028.77 Only] YM  11003.00 10938.00 10953.00 odds of Rally > 150 " 59%
The Buy Day LOW was 10938.00 Last 10938.00 Last 10992.21 SINDU  11029.77  10992.21  11005.97 odds of Rally= 0 0%
YM Day 10976.00  10938.00  10953.00 Ave Range on ' SD 243.77
Possible HIGH for Sell Day 11089.66 1107219 11125.02| 54% 49% |based on Ave Penetration of BD of 8666 9649 StdD 4243
Possible HIGH for Sell Day 11164.56 11142.64 11192.73| 100% 94% Jbased on Ave Rally of 22656 204.64 Std/J 118.38
Possible LOW for Sell Day 10820.06 10815.89 10869.41] 50% 51% Jbased on Ave Buy Day Violation on SD of 117.94 12241 Stdid 51.35
Tue, Apr13 wilbea Sell day. YM therefore has a 54% chance of making a high above 11003.00 and up to 11089.66 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10938.00 and up to 11164.56 based on Ave Rally
therefore has a 50% chance of making a Low below 10938.00 and downto 10820.06 based on Ave Buy Day Violation on SD

The 24 hour High has a 53% chance of being made  1st




Wednesday April 14" ;2010

Today was a SS day and as | mentioned last night, we had room to run up and we surely did just that all the
way to the maximum TTT

Tomorrow will be a Buy day. Momentum could take us higher before the decline starts. Also remember that

the bulls are in control so it is very possible that we will get a shallow decline.

TTT Data for trading US Index Futures on:

| Thursday, April 15, 2010

24H Day JCurrent  High Low Last odds of Decline >10 " 78%
The SelShort Day HIGH was 1207.25 Last 1207.25 Last Only ES 1207.25 119275 1206.50 odds of Decline > 20  51%
The SelShort Day LOW was 119275 11596.00 $SPX 121065 1198.69  1210.65 odds of Decline= 0 0%
ES Day  1207.25 1196.00  1206.50 Ave Range on " BD 2632
Possible HIGH for Buy Day 1218.09 1248.27 1221.64] 52% 52% |based on Ave Penetration of 550 of 10.84 11.02 StdiD  4.62
Possible LOW for Buy Day 1180.74 1182.14 1187.33] 100% 91% ]| based on Ave Decline of 26.51 641 Stdif 1482
Possible LOW for Buy Day 1180.52 1183.22 1185.78] 52% 49% ] based on Ave 55 Day Vielation on BD of 12.23 1278 Stdif 6.06
Thu, Apr15 wilbea Buy day. ES therefore has a 52%  chance of making a high above 1207.25 and upto 1218.09 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1207.25 anddownto 1180.74 based on Ave Decline
therefore has a 52%  chance of making a Low below 119275 anddownto 118052 based on Ave S5 Day Violation on BD
The 24 hour Low has a 52% chance of being made Last
Thu, Apr15 willbe a Buy day. ES Day therefore hasa 52%  chance of making a high above 1207.25 and upto 1218.27 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1207.25 anddownto 118214 based on Ave Decline
therefore has a 49%  chance of making a Low below 1196.00 anddownto 1183.22 based on Ave S5 Day Violation on BD
The Day sess Low has 53% chance of being made  Last
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline>10 " §8%
The SelShort Day HIGH was 72050 Last Ib 20.60 Last 72238 Only TF 720,60 T04.60 72010 odds of Decline >15 " 49%
The SelShort Day LOW was 70450 08.10 709.91 SRUT 72240 709.91 72240 odds of Decline= 0 1%
TF Day 720,60 708.10 72010 Ave Range on " BD 17.96
Possible HIGH for Buy Day 728.22 727.90 729.73] 49% 52% |based on Ave Penetration of 550 of 7.62 730 StdiD 2.9
Possible LOW for Buy Day 702.44 T03.56 707.47] 99% 95% Jbased on Ave Decline of 18.16 17.04 stdif  9.59
Possible LOW for Buy Day 697.05 700.20 702.29] 50% 48% Jbased on Ave 35 Day Violation on BD of 7.55 7.90  Stdid 360
Thu, Apr15 wilbea Buy day. TF therefore has a 49%  chance of making a high above 720.60 and upto 728.22 based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 72060 anddownto 70244 bazed on Ave Decline
therefore has a 50%  chance of making a Low below 704.60 anddownte 697.05 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Apr15 will be a Buy day. TF Day therefore has a 52%  chance of making a high above 720,60 and upto 72790 baszed on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 720.60 anddowntc 703.56 based on Ave Decline
therefore has a 48%  chance of making a Low below 708.10 anddowntc 700.20 based on Ave 5SS Day Violation on BD
The Day sess Low has 55% chance of being made  Last
NG 24h NG Day SNDX ) 24H Day JCurrent  High Low Last odds of Decline>20 " 74%
The SelShort Day HIGH was 2026.75 Last 2026.75 Last 2029.08 Only NG 2026.75 2001.25  2026.50 odds of Decline >25 " 63%
The SelShort Day LOW was 2001.25 2009.75 201258 SNDX  2029.06 2012.98  2025.82 odds of Decline= 0 1%
HOQ Day  2026.75 2009.75 2026.50 Ave Range on " BD 41.19
Possible HIGH for Buy Day 2041.96 2042.08 2044.48] 55% 54% Jbased on Ave Penetration of 5§50 of 1521 1633 StdiD 638
Possible LOW for Buy Day 1985.25 1988.34 1992.49] 99% 94% | based on Ave Decline of 41.50 3841 Stdif 21.66
Possible LOW for Buy Day 19384.41 1991.23 1994.58] 49% 46% | based on Ave 35 Day Violation on BD of 16.84 1852 Sl 7.76
Thu, Apr15 wilbea Buy day. NG therefore has a B5%  chance of making a high above 2026.75 and upto 204196 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 2026.75 and downto 1985.25 based on Ave Decline
therefore has a 49%  chance of making a Low below 2001.25 anddownto 1984.41 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made Last
Thu, Apr15 wilbea Buy day. NQ Day therefore hasa 54%  chance of making a high above 2026.75 and upto 204208 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 2026.75 anddownto 1988.34 based on Ave Decline
therefore has a 46%  chance of making a Low below 2009.75 and downto 1991.23 based on Ave S5 Day Violation on BD
The Day se3s Low has 53% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline >100 " 73%
The SelShort Day HIGH was 11072.00 Last 11072.00 Last 11125.22 Only ¥YM 1107200 10963.00  11065.00 odds of Decline > 150  54%
The SelShort Day LOW was 10963.00 10882.00 11020 63 SINDU 1112522 1102063 1112311 odds of Decline= 0 1%
YM Day 11072.00  10982.00  11065.00 Ave Range on | BD 222.90
Possible HIGH for Buy Day 11162.20 11166.92 11217.55] 49% 51% Jbased on Ave Penetration of 5D of 90.20 9492 StdD 3639
Possible LOW for Buy Day 10844.24 10861.28 10923.54] 99% 93% Jbased on Ave Decline of 227.76 21072 Stdif 12759
Possible LOW for Buy Day 10854.17 10868.73 10004.52] 48% 46% Jbased on Ave 55 Day Violation on BD of 10883 113.27 Staid 5243
Thu, Apr15  will be a Buy day. YM therefore has a 49%  chance of making a high above 11072.00 and up to 11162.20 baszed on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 11072.00 and down to 10844.24 based on Ave Decline
therefore has a 48%  chance of making a Low below 10963.00 and down to 10854.17 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made Last




Thursday April 15" ,2010
Today was a Buy day and as expected the decline was shallow.
Tomorrow will be a Sell day. The rally should continue but lets remember that Sell days are often confusing

TTT Data for trading US Index Futures on:

|Friday, April 16, 2010

Current  High Low Last odds of Rally =10 B4%
The Buy Day HIGH was 1210.50 1210.50 Only ES 121050 120100 120825 odds of Rally = 20 Y545
The Buy Day LOW waz 1201.00 1st 1204.50 Last §SPX 121392 120850 121168 odds of Rally= 0 h{E
ES Day  1210.50 1204.50  1208.25 Ave Rangeon | SD 2838
Possible HIGH for Sell Day 122036 1221.40 1224.55] 56% 52% ] based on Ave Penetration of BD of 9.86 10.90 StdiD 473
Poszible HIGH for Sell Day 1227 48 1228.52 1230.82] 100% 93% Jbased on Ave Rally of 2648 2402 Stad 1379
Possible LOW for Sell Day 1186.29 1189.56 1193.55] 48% 50% ] bazed on Ave Buy Day Violation on 5D of 14.7 1494 stad 633
Fri,Apr16 wilbea Sell day. ES therefore has a K6%  chance of making a high above 121050 and up to 122036 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1201.00 and up to 122748 based on Ave Rally
therefore has a 48%  chance of making a Low below 1201.00 anddownto 41186.29 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made  1st
Fri,Apr16 wilbea Sell day. ES Day therefore has a 2%  chance of making a high above 121050 and up to 122140 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 120450 andupto 122852 based on Ave Rally
therefore has a 80%  chance of making a Low below 120450 anddownto 411589.56 based on Ave Buy Day Vielation on S0
The Day zesg High has 43% chance of being made 1=t
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 76%
The Buy Day HIGH wasz 72410 72410 725.13 Only TF 724.10 717.40 722,90 odds of Rally =15 Y515
The Buy Day LOW waz 717.40 1st 719.30 1st 72070 SRUT 72513 720.70 724.1 odds of Rally= 0 Y 0%
TF Day 724.10 719.30 722,90 Ave Range on 78D 19.40
Possible HIGH for Sell Day 73.62 73221 732.92] 52% 51% Jbaszed on Ave Penetration of BD of T7.52 811  StdD 322
Poszible HIGH for Sell Day 735.94 736.58 735.95] 100% 95% |based on Ave Rally of 1854 17.28 St 926
Possible LOW for Sell Day 708.09 710.08 741.72] 50% 52% Jbased on Ave Buy Day Violation on 3D of 9.3 922 Stdd 399
Fri,Apr16 wilbea Sell day. TF therefore has a 2%  chance of making a high above 72410 andupto 73162 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 71740 andupto 73594  based on Ave Rally
therefore has a B0%  chance of making a Low below 71740 anddownto 705.09 based on Ave Buy Day Violation on 5D
The 24 hour High has a 5l chance of being made  1st
Fri,Apr16 wilbea Sell day. TF Day therefore has a 8% chance of making a high above 72410 andupto 73221  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 719.30 andupto 73658 based on Ave Rally
therefore has a 8%  chance of making a Low below 719.30 anddownto 710.08 based on Ave Buy Day Violation on 5D
The Day sess High has L) chance of being made 1=t
NG 24h NG Day $NDX § 24H Day JCurrent High Low Last odds of Rally = 20 75%
The Buy Day HIGH waz 2037.75 203775 2040.48 Only NQ 2037.75 201775 203475 odds of Rally > 25 Y 0%
The Buy Day LOW waz 2017.75 1st 2024.75 1st 2027.52 SNDX 204049 202752  2033.64 odds of Rally = 0 0%
NG Day  2037.75 202476 203475 Ave Range on T SD 44,58
Possible HIGH for Sell Day 2054.46 206513 2067.92] 8% 53% | baszed on Ave Penetration of BD of 16.7M 17.38 StdiD  7.30
Pogzible HIGH for Sell Day 2059.57 2062.29 2063.12] 100% 96% Jbazed on Ave Rally of 4182 3754 Stad 2048
Possible LOW for Sell Day 1995.34 2001.92 2005.58] 47% 49% ] based on Ave Buy Day Violation on 5D of 2241 72.83 Stdf 9.4
Fri,Apr16 wilbea Sell day. NG therefore has a E4%  chance of making a high above 2037.75 andupto 205446  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 2017.75 andupto 205957 based on Ave Rally
therefore has a 47%  chance of making a Low below 2017.75 anddowntoc 199534 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made  Last
Fri,Apr16 wilbea Sell day. NG Day therefore hasa k3%  chance of making a high above 2037.75 andupto 205613 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2024.75 andupto 206229  based on Ave Rally
therefore has a 49%  chance of making a Low below 202475 anddowntoc 200192 based on Ave Buy Day Violation on 5D
The Day sess High has G3% chance of being made  Last
¥M 24h ¥M day SINDU | 24H Day JCurrent  High Low Last odds of Rally =100 78%
The Buy Day HIGH waz 11103.00 11103.00 11154.55 Only] ¥M 1110300 11025.00 11097.00 odds of Rally>160 " 69%
The Buy Day LOW was 11028.00 1st 11044.00 1st 11098.20 SINDU 1115455 1109620 1114457 odds of Rally = 0 Yo
YM Day  11103.00  11044.00  11097.00 Ave Rangeon | 8D 243.00
Poszible HIGH for Sell Day 11189.66 11198.29 11245.87| 54% 49% ]based on Ave Penetration of BD of 8666 9529 StdD 4243
Posszible HIGH for Sell Day 11253.64 11247.79 1129592 100% 94% |based on Ave Rally of 22564 20379 St 11837
Possible LOW for Sell Day 10910.50 10922.64 10974.20] 50% 52% Jbased on Ave Buy Day Violation on 5D of 117.20 12136 Stdlf  51.36
Fri,Apr16 wilbea Sell day. YM therefore has a E4%  chance of making a high above 14103.00 and up to 11189.66 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 11025.00 and up to 11253.64 based on Ave Rally
therefore has a K%  chance of making a Low below 11025.00 and downto 40910.80 based on Ave Buy Day Violation on 5D
The 24 hour High has a 49% chance of being made  1st




Friday April 16™ ,2010
Today was a Sell day. We will know Monday but maybe we reached some important levels that may create
a failed 3 day rally for Monday the SS day.

TTT Data for trading US Index Futures on:

IMonday, April 19, 2010

24H  Day JCurrent  High Low Last odds of 3D Rally >10 " 89%
The Sell Day HIGH was 1208.50 1st 1206.00 1st ES 120850 118275  1189.75 odds of 3DRally >20 "~ 62%
The Sell Day LOW was 182,73 1182.73 188,77 §SPX 121047 118677 119243 odds of 3D Rally < 0 12%
The Buy Day LOW was 1201.00 1204.50 ES Day 120600 118275  1189.75 Ave Rangeon ' S50 2632
Possible HIGH for Sell Short Day 11731 1215.08 1219.40] 53% 52% |based on Ave Penetration of 5D of 881 908 StdiD 4.37
Poszible HIGH for Sell Short Day 1231.50 1231.31 1234.78] 88% 86% Jbased on Ave 3 Day Rally of 3050 2681 Stdd 1527
Possible LOW for Sell Short Da 1171.81 1171.24 50%  51% |based on Ave of Sell Day Violation on 55 days of 1094 1151 Stdd 458
Mon, Apr19 wilbea SellShort day. ES therefore has a B3%  chance of making a high above 1208.50 and upto 121731 based on Ave Penetration of 5D
therefore haz a 88%  chance of making a high above 1201.00 and up to 123150 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 118275 anddownto 417181 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made  1st
Mon, Apr19 wilbea  SellShort  day. ESDay therefore has a 52%  chance of making a high above 1206.00 and up to 121508 based on Ave Penetration of 5D
therefore haz a 86%  chance of making a high above 1204.50 and up to 123131  based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 118275 anddownto 4117124 based on Ave of Sell Day Violation on 55 days
The Daz 3683 HiHh has 47% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of 3D Rally =5 93%
The Sell Day HIGH was 723.20 1st 723.20 1st 72398 Only] TF 723.20 707.90 713.40 odds of 3D Rally >10 " 76%
The Sell Day LOW wazs 707.80 707.50 710.29 SRUT 723.99 710.29 714.62 odds of 3DRally < 0 ™ 11%
The Buy Day LOW was 717.40 718.30 720,70 TF Day  723.20 707.90 713.40 Ave Rangeon | 350 17.92
Possible HIGH for Sell Short Day 729.72 729.88 730.27| 49% 47% | based on Ave Penetration of 5D of 6.52 668 StdD 2.9
Possible HIGH for Sell Short Day 738.27 738.44 739.47] 89% 88% |based on Ave J Day Rally of 2087 1944 Stdd 1027
Pogsible LOV for Sell Short Day £99.99 §99.95 702.47) 45% 48% Jbaszed on Ave of Sell Day Violation on 55 days of 7.9 7.95 staid  3.03
Mon, Apr19 wilbea  SellShort  day. TF therefore haz a 49%  chance of making a high above 723.20 andupte 729.72  bazed on Ave Penetration of S0
therefore has a 89%  chance of making a high above 71740 andupte 738.27 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 70790 anddownto 69999 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1=t
Mon, Apr19 wilbea SellShort day TF Day therefore has a 4%  chance of making a high above 723.20 andupte 72988 bazed on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 719.30 andupte 73844 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 707.90 anddownto 69995 based on Ave of Sel Day Violation on 55 days
The Day sess High has 49% chance of being made  Last
b e
NG 24h HGQ Day $NDX J 24H Day |Current  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH wazs 2035.25 1st 2035.25 1st 2037.47 Only] HNQ 203525  1997.7%  2009.50 odds of 3D Rally >30 " 70%
The Sell Day LOW was 1997.75 1987.75 2000.77 SHNDX 203747 200077 201234 odds of 3DRally < 0 “12%
The Buy Day LOW was 2M7.75 202475 2027.52 NQ Day 203625  1997.76  2009.50 Ave Rangeon S50 41.34
Possible HIGH for Sell Short Day 205046 2050.99 2053.15] 3% 51% |based on Ave Penetration of 5D of 154 1574 5tdiD  7.15
Poszible HIGH for Sell Short Day 2066.64 2068.94 2070.10] 85% 86% Jbased on Ave 3 Day Rally of 4889 4449 Stad 2296
Pogsible LOW for Sell Short Day 1978.23 1978.84 1953.82) 46% 48% Jbased on Ave of Sell Day Violation on 55 days of 1952 1891 st 7.00
Mon, Apr19 wilbea  SellShort  day. HQ therefore has a B3%  chance of making a high above 2035.25 and upto 205046 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 2017.75 and upto 206664 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1997.75 anddownto 1978.23 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made  1st
Mon, Apr19 wilbea  SellShort  day. HQ Day therefore hasa B4%  chance of making a high above 2036.25 and upto 205099 baszed on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 2024.75 and upto 206394 based on Ave 3 Day Rally
therefore haz a 45%  chance of making a Low below 1997.75 anddownto 1978.84 based on Ave of Sell Day Violation on 55 days
The Day zezz High has 52% chance of being made  Last
YM 24h YM day SINDU | 24H Day [Current  High Low Last odds of 3D Rally>75 "93%
The Sell Day HIGH was 11100.00 1st 11100.00 1st 11153.7% YN 1110000 10918.00  10984.00 odds of 30 Rally > 100 “83%
The Sell Day LOW was 10818.00 10918.00 10873.52 SINDU 1115379 1097392  11013.66 odds of 3D Rally < 0 12%
The Buy Day LOW was 11028.00 11044.00 YM Day  11100.00  10918.00  10934.00 Ave Range on ' S50 221.93
Pozzible HIGH for Sell Short Day 11175.89 11175.20 11231.79] 49%: 50% | based on Ave Penetration of 5D of 7589 7520 StdiD 3592
Poszible HIGH for Sell Short Day 11283.85 1127112 11325.99] 88% &7% |based on Ave 3 Day Rally of 25685 22742 Stdd 130.89
Possible LOW for Sell Short Da 10623.01 10620.65 10862.72] 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 9499 97.32 St 3947
Mon, Apr19 wilbea SellShort  day. YM therefore has a 49%  chance of making a high above 11100.00 and up to 1117589 based on Ave Penetration of 3D
therefore haz a 88%  chance of making a high above 11028.00 and up to 11283.85 based on Ave 3 Day Raly
therefore has a B0%  chance of making a Low below 10948.00 and down to 10823.01 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1st




Monday April 19" ,2010
Today was a SS day and as | expected on Friday, most indices failed to get a 3 day rally. Having said that
they all gave it a try at the end of the day.

Tomorrow will be a Buy day. The end of day momentum could take us a bit higher before the decline starts.
TTT Data for trading US Index Futures on: | Tuesday, April 20, 2010

24H Day JCurrent  High Low Last odds of Decline>10 " T78%
The SelShort Day HIGH was 1195.50 Last 1195.50 Last 1197.30 Only ES 1196.50 1179.75  1196.00 odds of Decline >20 ™ 51%
The SelShort Day LOW was 1179.75 1179.75 1183.68 S5PX 119732 118368  1197.32 odds of Decline= 0 0%
ES Day 119650 1179.75 1196.00 Ave Range on " BD 26.23
Possible HIGH for Buy Day 1207.26 1207.44 1208.21] 52% 52% | based on Ave Penetration of S50 of 10.76 1094 StdiD  4.62
Possible LOV for Buy Day 1170.10 1171.51 117409 100% 9% | based on Ave Decline of 2640 2499 stad 1482
Posgible LOV for Buy Day 1167.52 1166.97 1170.77] 51% 49% ] based on Ave 55 Day Violation on BD of 1223 1278 Stad  6.06
Tue, Apr 20 wilbea Buy day. ES therefore has a b2% chance of making a high above 1196.50 and upto 1207.26 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1196.50 and downto 1170.10 based on Ave Decline
therefore has a B1% chance of making a Low below 1179.75 anddownto 1167.52 based on Ave S5 Day Violation on BD
The 24 hour Low has a 52% chance of being made Last
Tue, Apr 20 wilbea Buy day. ES Day therefore has a 62% chance of making a high above 1196.50 and upte 1207.44 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1196.50 and downto 117151 based on Ave Decline
therefore has a 49%  chance of making a Low below 1179.75 anddownto 1166.97 based on Ave S5 Day Violation on BD
The Day sess Low has 54% chance of being made  Last
TF 24h TF Day $Rut 24H Day JCurrent  High Lo Last odds of Decline >10 " §8%
The SelShort Day HIGH was 718.20 1st 718.20 1st 71881 Only TF 716.20 6L.mT0 711.70 odds of Decline > 15 ™ 49%
The SelShort Day LOW wasz 6959.70 695.70 702.25 SRUT 716.81 702.25 71141 odds of Decline= 0 ™ 1%
TF Day 716.20 699.70 711.70 Ave Range on " BD 17.90
Possible HIGH for Buy Day 723.78 723.46 724.10] 49% 52% |based on Ave Penetration of 55D of 7.58 726 StdD 299
Possible LOW for Buy Day 698.12 599.24 701.66] 99% 95% | based on Ave Decline of 18.08 1696 Std/d  9.59
Possible LOW for Buy Day 692,15 59180 694.63] 50% 48% Jbased on Ave 55 Day Violation on BD of 7.65 7.90  Stdid  3.60
Tue, Apr 20 wilbea Buy day. TF therefore has a 49%  chance of making a high above 716.20 and upto 723.78  based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 716.20 anddownte 698.12 based on Ave Decling
therefore has a B0%  chance of making a Low below 699.70 anddownto 69215 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Tue, Apr 20 wilbea Buy day. TF Day therefore has a 52% chance of making a high above 716.20 and upto 72346 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 716.20 anddownte 699.24 based on Ave Decline
therefore has a 48%  chance of making a Low below 699.70 anddownto 691.80 based on Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made  1st
NG 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline>20 "T3%
The SelShort Day HIGH was 2016.50 1=t 2016.50 1st 2015.93 Only HG 2016.50 198576  2013.25 odds of Decline >25 ™ 62%
The SelShort Day LOW wasz 1985.75 1985.75 1988.37 SNDX 201893 198837 2013.53 odds of Decline= 0 ™ 1%
NG Day 201650 1985.75 2013.25 Ave Range on " BD 41.09
Possible HIGH for Buy Day 2031.68 2031.719 2034.31] 55% 54% Jbased on Ave Penetration of 55D of 1518 1629 StdiD 639
Possible LOW for Buy Day 197547 1978.29 1982.55] 99% 94% ] based on Ave Decline of #4133 3821 Std 2166
Possible LOW for Buy Day 1968.91 1967.23 1969.97] 49% 46% Jbased on Ave 55 Day Violation on BD of 16.84 1852 stdid 776
Tue, Apr 20 wilbea Buy day. NQ therefore has a hh%  chance of making a high above 2016.50 and up to 2031.68 based on Ave Penetration of S3D
therefore has a 99%  chance of making a Low below 2016.50 and downto 197547 based on Ave Decline
therefore has a 49%  chance of making a Low below 1985.75 and downto 1968.91 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Tue, Apr 20 wilbea Buy day. NG Day therefore has a h4% chance of making a high above 2016.50 and upte 2031.79 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 2016.50 anddownto 1978.29 based on Ave Decline
therefore has a 46%  chance of making a Low below 1985.75 and downto 1967.23 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SelShort Day HIGH was 11047.00 Last 11047.00 Last 11085.30 Only] YM  11047.00 40913.00  11045.00 odds of Decline > 150 ™ 54%
The SelShort Day LOW was 10918.00 10923.00 10977.85 SINDU 1109530  10977.85 11092.05 odds of Decline= 0 ™ 1%
Y Day  11047.00  10923.00  11046.00 Ave Rangeon | BD 22215
Possible HIGH for Buy Day 11136.59 11144.29 11186.99] 50% 51% |based on Ave Penetration of 550 of B9.59 9429 StdD 3639
Possible LOW for Buy Day 1082013 10837.28 10894.51] 99% 93% | based on Ave Decline of 22682 209.72 Stad 127.58
Possible LOV for Buy Day 1080947 10809.73 10862.04] 48% 46% Jbased on Ave 55 Day Violation on BD of 108.83 113.27 Stad 5243
Tue, Apr 20 wilbea Buy day. YM therefore has a h0%  chance of making a high above 11047.00 and up to 11136.59 based on Ave Penetration of S50
therefore has a 99% chance of making a Low below 11047.00 and down te 10820.18 based on Ave Decline
therefore has a 48% chance of making a Low below 10918.00 and down to 10809.17 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of being made Last




Tuesday April 20™ ,2010
Today was a Buy day. The decline was shallow sending mix signals, following the 3 day rally failure.
Tomorrow will be a Sell day. Based on the above comment | would expect a confusing day.

TTT Data for trading US Index Futures on:  |Wednesday, April 21, 2010

24H  Day JCurrent  High Low Last odds of Rally > 10 B4%
The Buy Day HIGH was 120575 1205.75 1208.58 Only ES 120675 119400 120550 odds of Rally > 21 "534
The Buy Day LOW was 1184.00 1st 1187.00 1st 1195.04 §SPX 120858  1199.04 120747 odds of Rally= 0 0%
ESDay 120575  1197.00 120550 Ave Range on " 5D 2837
Possible HIGH for Sell Day 1215.61 1216.65 1219.51] 55% 51% |based on Ave Penetration of BD of 9.6 1090 StdD 473
Possible HIGH for Sell Day 1220.38 1220.90 1221.25]100% 93% |based on Ave Rally of 2638 2390 Staf 1379
Possible LOW for Sell Day 1179.26 1184.99 1184.02| 49% 50% Jbased on Ave Buy Day Violation on 5D of 1474 1501 Std0 636
Wed, Apr21 wilbea Sell day. ES therefore has a E5%  chance of making a high above 1205.75 andupto 121561 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1194.00 andupto 122038 bazed on Ave Raly
therefore has a 49%  chance of making a Low below 1194.00 anddownto 1179.26 based on Ave Buy Day Violation on 5D
The 24 hour HiHh has a 46% chance of treinH mads st
Wed, Apr 21 wilbea Sell day. E5 Day therefore has a E4%  chance of making a high above 1205.75 andupto 1216.65 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1197.00 and upto 122090 bazed on Ave Raly
therefore has a B0%  chance of making a Low below 1197.00 anddownto 118199 based on Ave Buy Day Violation on 5D
The Dag 5E35 Hiah has 57% chance of beinﬁ made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally =10 T5%
The Buy Day HIGH was 720.40 720.40 72155 Only] TF 720.40 709.20 720.20 odds of Rally > 15 hEE
The Buy Day LOW was 709.20 1st 710.20 1st 712,38 SRUT 721.55 71238 721.55 odds of Rally= 0 0%
TF Day 720.40 710.20 720.20 Ave Range on 5D 19.38
Possible HIGH for Sell Day 72792 728.51 729.34] 51% 50% ]| based on Ave Penetration of BD of 752 841 SdD 322
Possible HIGH for Sell Day 727.68 721.41 727.56] 100% 95% |based on Ave Rally of 1848 1711 staf 925
Possible LOW for Sell Day 699,89 700.96 703.39] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.3 924 Stdd 400
Wed, Apr21 wilbea Sell day. TF therefore has a B4%  chance of making a high above 72040 and upto 72792 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 709.20 andupto 72768 based on Ave Raly
therefore has a B0%  chance of making a Low below 709.20 anddownto 699.89 based on Ave Buy Day Violation on S0
The 24 hour High has a 4% chance of being made  1st
Wed, Apr21 wilbea Sell day. TF Day therefore has a E0%  chance of making a high above 72040 andupto 72851  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 710.20 andupto 72741  baszed on Ave Raly
therefore has a E2%  chance of making a Low below 710,20 anddownte 70096 based on Ave Buy Day Violation on 5D
The Dag 5E35 HiHh has 55% chance of beinﬁ made  1st
NG 24h HG Day $NDX J 24H Day JCurrent  High Low Last odds of Rally > 20 T8%
The Buy Day HIGH was 202525 2025.25 2027 44 Only] NQ 202525  2007.00 202350 odds of Rally > 25 70%
The Buy Day LOW was 2007.00 1st 2007.00 1st 2009.55 SNDX 202744  2009.56  2023.60 odds of Rally= 0 0%
NG Day  2025.25 2007.00 202350 Ave Range on 5D 44,54
Possible HIGH for Sell Day 2041.96 2042.63 2044.57] 54% 53% Jbased on Ave Penetration of BD of 16.71 17.38 S0 7.30
Possible HIGH for Sell Day 2048.69 2044.40 2045.01]100% 96% |based on Ave Rally of 4169 3740 Stad 2043
Pogsible LOW for Sell Day 1984.62 1984.12 1957.56] 48% 49% Jbased on Ave Buy Day Violation on 5D of 2238 2288 Std0 946
Wed, Apr21 wilbea Sell day. NG therefore has a E4%  chance of making a high above 2025.25 andupto 204196 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 2007.00 and upto 2043.69 based on Ave Raly
therefore has a 48%  chance of making a Low below 2007.00 anddownto 1984.62 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made  Last
Wed, Apr21 wilbea Sell day. NQ Day therefore hasa 53%  chance of making a high above 2025.25 and upto 204263 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2007.00 andupto 204440 bazed on Ave Raly
therefore has a 49%  chance of making a Low below 2007.00 anddownto 198412 based on Ave Buy Day Violation on SD
The Day sess High has 52% chance of being made  Last
h T T S R IE T T T |
YM 24h YM day SINDU ]| 24H Day JCurrent  High Low Last odds of Rally > 100 1%
The Buy Day HIGH was 11092.00 11091.00 11145.08 Only] YM 1109200 1102200 11074.00 odds of Rally »150 " 58%
The Buy Day LOW was 11022.00 1st 11027.00 1=t 11081.47 SINDU  11146.08 1108147 11117.06 odds of Rally= 0 0%
YW Day  11091.00  11027.00  11074.00 Ave Rangeon | 3D 24269
Possible HIGH for Sell Day 11178.66 11186.29 11240.40] 54% 49% | based on Ave Penetration of BD of 8666 9529 StdD 42413
Possible HIGH for Sell Day 11246.866 11229.99 11260.46] 100% 94% Jbased on Ave Rally of 22486 20299 Stdf 118.36
Pozsible LOW for Sell Day 10904.57 10:905.60 10959.47] 50% 52% ] baszed on Ave Buy Day Violation on 5D of 11743 12140 Stdd 5146
Wed, Apr21 wilbe a Sell day. YM therefore has a E4%  chance of making a high above 11092.00 and up to 11178.66 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 11022.00 and up to 11246.86 Dbased on Ave Rally
therefore has a B0%  chance of making a Low below 11022.00 and down to 10904.87 based on Ave Buy Day Violation on 5D
The 24 hour High has 3 49% chance of being made  1st




Wednesday April 21" ,2010

Today was a Sell day and as expected it was confusing.

Tomorrow will be a SS day. Only TF made new high, so unless the others wake up and join the TF flow , we
could get a nice SS day.

TTT Data for trading US Index Futures on:  |Thursday, April 22, 2010

24H Day JCurrent  High Low Last odds of 3D Rally =10 ° &%%
The Sell Day HIGH was 1208.50 1st 1207.50 1st Only ES 120950 119500  1199.50 odds of 3DRally>20 “62%
The Sell Day LOW was 1195.00 1195.00 1198.85 $SPX  120.99 119885 120604 odds of 3DRally < 0 “13%
The Buy Day LOW was 1184.00 1157.00 1155.04 ESDay 120750  1195.00  1199.50 Ave Range on | 55D 25.78
Possible HIGH for Sell Short Day 1218.31 1216.58 1220.22] 53% 51% Jbased on Ave Penetration of 5D of 8.81 908 StdD 437
Possible HIGH for Sell Short Day 1224.50 1223.51 1225.32] 87% B86% |based on Ave 3 Day Rally of 3050 2681 Sta/d 1528
Possible LOW for Sell Short Day 1184.14 1183.57 1188.07] 50% 51% Jbased on Ave of Sell Day Violation on 35 days of 1086 1143 Stad 458
Thu, Apr22 wilbea  SellShort  day. ES therefore has a k3%  chance of making a high above 1209.50 and upto 121831  based on Ave Penetration of 5D
therefore has a 8% chance of making a highbwe 119400 and upto 122450 based on Ave 3 Day Raly
therefore has a B0%  chance of making a Low below 1195.00 and downto 118414 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1=t
Thu, Apr2? wilbea SellShort day. ESDay therefore hasa F4%  chance of making a high above 1207.50 and upto 121658 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 1197.00 and upto 122381 based on Ave 3 Day Raly
therefore has a B%  chance of making a Low below 1195.00 and downto 118357 based on Ave of Sell Day Violation on 55 days
The Day sess High has 47% chance of being made 1=t
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 30 Rally > 5 93%
The Sell Day HIGH was 72560 Last 72560 Last 726.81 Only TF 725.60 717.50 723.00 odds of 3D Rally >10 " 76%
The Sell Day LOW was 717.50 717.50 719.90 SRUT 726.81 719.90 726.19 odds of 3D Rally < 0 “11%
The Buy Day LOW was 709.20 710.20 712.38 TF Day 725,60 717.50 723.00 Ave Rangeon | 55D 17.92
Possible HIGH for Sell Short Day 73242 732.28 733.00] 49% 47% Qbased on Ave Penetration of 5D of 652 668 StdD 291
Possible HIGH for Sell Short Day 730.07 729.34 730.85] §9% &7% |based on Ave 3 Day Rally of 2087 1944 Stad 1027
Pozsible LOW for Sell Short Day 709.55 709.55 712.05] 48% 49% Jbaszed on Ave of Sell Day Violation on 55 days of 792 7.95 std 304
Thu, Apr22 wilbea  SellShort  day. TF therefore has a 49%  chance of making a high above 725,60 andupto 73212 bazed on Ave Penetration of S0
therefore has a &9%  chance of making a high above 709.20 and upto 73007 baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 74750 anddownto 70958 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 47% chance of being made 1=t
Thu, Apr22 wilbea  SellShort  day. TF Day therefore hasa 4™  chance of making a high above 725,60 andupto 73228  bazed on Ave Penetration of S0
therefore has a &M%  chance of making a high above 710.20 and upto 729.34  bazed on Ave 3 Day Raly
therefore hag a 49%  chance of making a Low below 717.50 anddownto 7T09.55 based on Ave of Sell Day Violation on 55 days
The Day sess High has 455 chance of being made 1=t
NG 24h NQ Day SNDX § 24H Day JCurrent  High Low Last odds of 3D Rally =10 " 95%
The Sell Day HIGH was 2040.50 Last 2038.00 1st 2040.83 Only NQ 204050 201850  2024.75 odds of 3DRally =30 " 70%
The Sell Day LOW was 2018.50 2018.25 202172 SNDX  2040.83 202172 203453 odds of 3DRally < 0 “12%
The Buy Day LOW was 2007.00 2007.00 2008.35 NQ Day  2036.00  2019.25  2024.75 Ave Rangeon | 55D 41.79
Poszsible HIGH for Sell Short Day 2055.71 2053.74 2056.51] 52% 50% Jbased on Ave Penetration of 5D of 1521 1574 StdiD 7.5
Possible HIGH for Sell Short Day 2055.89 2051.19 2052.13] 87% B85% |based on Ave 3 Day Rally of 4889 4419 stad 2296
Possible LOW for Sell Short Day 1999.06 2000.41 2004.52] 46% 49% Jbased on Ave of Sell Day Violation on 35 days of 1944 1884 Std 7.0
Thu, Apr22 wilbea SellShort  day. HQ therefore has a E2%  chance of making a high above 2040.50 and upto 205671  based on Ave Penetration of 5D
therefore has a &M%  chance of making a high above 2007.00 and upto 205589 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 201850 anddownto 1999.06 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5% chance of being made 1=t
Thu, Apr2? wilbea SellShort  day. W0 Day therefore hasa R0%  chance of making a high above 2035.00 and upto 2053.74  based on Ave Penetration of 5D
therefore has a 5%  chance of making a high above 2007.00 and upto 205119  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 2019.25 and downto 200041 based on Ave of Sell Day Violation on 55 days
The Day sess High has % chance of being made  Last
YM 24h YM day SINDU | 24H Day |Current  High Low Last odds of 3D Rally >75 " 93%
The Sell Day HIGH was 11099.00 1st 11098.00 1st 11153.72 Onlyj YM  11099.00 11017.00 11054.00 odds of 30 Rally > 100 “82%
The Sell Day LOW was 11017.00 11017.00 11071.34 §INDU  11153.72  11071.34 1112492 odds of 30 Rally < 0 “12%
The Buy Day LOW was 11022.00 11027.00 1108147 YM Day 1109500  11017.00  11054.00 Ave Rangeon | 55D 221.46
Possible HIGH for Sell Short Day 11174.89 11173.20 11231.72] 49% 50% |based on Ave Penetration of 5D of 7589 7520 StdD 3592
Possible HIGH for Sell Short Day 1127649 11252.81 11311.26| 58% &7% |based on Ave 3 Day Rally of 25449 22581 St 130.89
Pozsible LOW for Sell Short Day 10922.01 10919.68 10980.14) 50% 50% Jbased on Ave of Sell Day Violation on 55 days of 9499 97.32 sl 3997
Thu, Apr22 wilbea  SellShort  day. YM therefore has a 49%  chance of making a high above 11099.00 and up to 11174.89 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 14022.00 and up to 11276.49 based on Ave 3 Day Raly
therefore has a B0%  chance of making a Low below 14047.00 and downto 1092201 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1=t




Thursday April 22™ ,2010

Today was a SS day. Looking at the open today | was expecting a failed 3 day rally. Well TTT statistics
proved to be right.

Tomorrow will be a Buy day. The momentum may take it a bit higher before the decline starts.

TTT Data for trading US Index Futures on:  |Friday, April 23, 2010

24H Day JCurrent  High Low Last odds of Decline>10 " 77%
The SelShort Day HIGH waz 1207.00 Last 1207.00 Last Only ES 1207.00 118625  1202.25 odds of Decline>20 " 51%
The SellShort Day LOW was 1186.25 1186.25 1180.19 §SPX  1240.27 119049 120867 odds of Decline= 0 0%
ES Day 120700 1186.26  1202.25 Ave Range on " BD 26,16
Possgible HIGH for Buy Day 1217.75 1217.93 1221.19] 52% 53% | based on Ave Penetration of $5D of 1076 1093 StdD 463
Posgible LOW for Buy Day 1180.72 1182.01 1187.06] 100% 90% Jbased on Ave Decline of 2628 2499 Stad 14.82
Possible LOW for Buy Day 1174.02 117347 1177.28] 51% 48% Jbased on Ave 55 Day Violation on BD of 1223 1273 Stdd  6.06
Fri,Apr23 wilbea Buy day. ES therefore has a 5%  chance of making a high above 1207.00 and upto 1M7.75 based on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 1207.00 and downto 1480.72 based on Ave Decline
therefore has a B4%  chance of making a Low below 1186.25 anddownto 1174.02 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made Last
Fri,Apr23  wilbea Buy day. E5 Day therefore has a h3%  chance of making a high above 1207.00 and upto 124793 based on Ave Penetration of 350
therefore has a 90%  chance of making a Low below 1207.00 and downto 1482.01 based on Ave Decline
therefore has a 48%  chance of making a Low below 1186.25 anddownto 147347 based on Ave 55 Day Violation on BD
The Day gess Low has 54% chance of being made  Last
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " 658%
The SellShort Day HIGH was 733.30 Last 733.30 Last 734.36 Only TF 733.30 712.90 728.90 odds of Decline>15 " 49%
The SelShort Day LOW was 712.50 712.50 71582 SRUT 734.36 715.62 734.27 odds of Decline=0 1%
TF Day 733,30 712,90 72890 Ave Range on " BD 17.87
Possible HIGH for Buy Day 740.84 740.53 T41.63] 49% 52% |based on Ave Penetration of 5D of 7.54 723 StdD 300
Possible LOW for Buy Day 715.28 716.40 719.27] 99% 95% Jbased on Ave Decline of 18.02 1690 Stdid  9.59
Possible LOW for Buy Day 705.35 705.00 T08.00) 49% 43% Jbased on Ave 55 Day Violation on BD of 7.55 790 Stdf 360
Fri,Apr23 wilbea Buy day. TF therefore has a 49%  chance of making a high above 73330 andupto 740.84  based on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 73330 anddownto 71528 based on Ave Decline
therefore has a 49%  chance of making a Low below 71290 anddownto 70535 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made  Last
Fri,Apr23 wilbea Buy day. TF Day therefore has a ¥,  chance of making a high above 73330 andupto 740,53  based on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 73330 anddownto 71640 based on Ave Decline
therefore has a 48%  chance of making a Low below 71290 anddownte T705.00 based on Ave S5 Day Violation on BD
The Day sess Low has b5% chance of being made  Last
NG 24h NG Day $NDX § 24H Day |Current  High Low Last odds of Decline =20 "73%
The SelShort Day HIGH was 2045.00 Last 2045.00 Last 204711 Only NQ 204500 200050  2037.00 odds of Decline>25 " 62%
The SelShort Day LOW wazs 2000.50 2000.50 2002.87 SNDX  2047.11 2002.97 204516 odds of Decline= 0 1%
NG Day  2045.00 200050  2037.00 Ave Range on " BD 40.97
Possible HIGH for Buy Day 206012 2060.23 206243 ] 55% 55% | based on Ave Penetration of 55D of 1512 1523 StdiD 639
Possible LOW for Buy Day 2003.83 2006.94 2010.87) 99% 94% Jbased on Ave Decline of 447 38.06 Stdf 2166
Possible LOV for Buy Day 1983.66 1981.98 1984.57] 49% 45% Jbased on Ave 55 Day Violation on BD of 1684 1852 Stdf 776
Fri,Apr23 wilbea Buy day. NQ therefore has a k5%  chance of making a high above 204500 and upto 2060.12 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 204500 and downto 2003.83 based on Ave Decline
therefore has a 49%  chance of making a Low below 200050 and downto 1983.66 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made  Last
Fri,Apr23 wilbea Buy day. NG Day therefore has a k5%  chance of making a high above 2045.00 and upto 2060.23 based on Ave Penetration of 550
therefore has a 94%  chance of making a Low below 204500 and downte 200694 based on Ave Decline
therefore has a 45%  chance of making a Low below 200050 and downto 198198 based on Ave 55 Day Violation on BD
The Day ses3 Low has 53% chance of being made  Last
_  TTTEE T T S S T T |
Y 24h YM day SINDU | 24H Day [Current  High Low Last odds of Decline > 100 "73%
The SelShort Day HIGH waz 11100.00 Last 11100.00 Last 11149.85 Only] YM  11100.00 1096400 11067.00 odds of Decline > 160 ™ 54%
The SellShort Day LOW waz 10964.00 10964.00 11016.40 SINDU  11149.86 1101640 1113429 odds of Decline= 0 1%
YM Day  11100.00  10964.00  11067.00 Ave Range on " BD 121.38
Posszible HIGH for Buy Day 11189.14 11193.79 11241.14] 50% 52% | based on Ave Penetration of 55D of 8944 9379 StdD 364
Possgible LOW for Buy Day 10874.20 10891.31 10950.01] 9%% 93% | based on Ave Decline of 22580 20869 Sta/d 127.58
Pozzible LOW for Buy Day 1085517 10850.73 10900.59] 47% 45% Jbased on Ave 55 Day Violation on BD of 108.83  113.27 Sta/f 5243
Fri, Apr23 wilbea Buy day. YM therefore has a 0%  chance of making a high above 11100.00 and upto 11189.14 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 14100.00 and downto 10874.20 based on Ave Decline
therefore has a 4%  chance of making a Low below 10964.00 and down to 10855.17 based on Ave 55 Day Violation on BD
The 24 hour Low has a Lk chance of being made  Last




Friday April 23" ,2010

Today was a Buy day and again the shallow decline showed that the Bulls are in charge.

Monday will be a Sell day. Market may end up confusing while taking a rest of today’s new highs.
TTT Data for tradingta f Index Futures on: Monda , April 26, 2010

24H Day JCurrent  High Low Last odds of Rally =10 4%
The Buy Day HIGH was 1213.73 1213.73 1217.28 ES 121375 1197.50 121275 odds of Rally > 20 " 53%
The Buy Day LOW was 1197.50 1st 1201.25 1st 1205.10 §SPX  127.28 120510  1217.28 odds of Rally = 0 ™ 0%
ESDay 121375  1201.25 121275 Ave Rangeon | SD 2830
Possible HIGH for Sell Day 1223.55 1224.56 122812 56% 52% | based on Ave Penetration of BD of 9.80 1081 StdD 473
Possible HIGH for Sell Day 1223.83 122507 1227.26] 100% 93% | based on Ave Rally of 2633 2382 Stdf 1380
Possible LOW for Sell Da 1162.76 1186.37 1130.23] 45% 51% | based on Ave Buy Day Violation on 50 of 1474 1488 StdD  6.36
Mon, Apr 26 wilbe a Sell day. ES therefore has a B6%  chance of making a high above 1213.75 andupto 1223.55 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1197.50 and up to 122383 based on Ave Rally
therefore has a 48%  chance of making a Low below 1197.50 anddownto 118276 based on Ave Buy Day Violation on 5D
The 24 hour High has a 46% chance of being made  1st
Mon, Apr 26 wil be a Sell day. ES Day therefore has a 52%  chance of making a high above 1213.75 and up to 1224.56 baszed on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1201.25 and up to 122507 baszed on Ave Rally
therefore has a 8% chance of making a Low below 1201.25 anddownto 118637 based on Ave Buy Day Violation on 5D
The Da: 5685 HiHh has 59% chance UfbeinH made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally > 10 75%
The Buy Day HIGH was 740.50 740.50 74192 Only] TF 740.50 726,30 739.30 odds of Rally =15 Y51%
The Buy Day LOW was 726.30 1st 729.10 1st 7372 SRUT 741.92 73172 741.92 odds of Rally = 0 ™ 0%
TF Day 740.50 72910 739.30 Ave Range on " 5D 19.32
Possible HIGH for Sell Day 743.00 743.58 749.69] 52% 51% |based on Ave Penetration of BD of T7.50 808 StdD 3.2
Possible HIGH for Sell Day TH4.77 746.30 746.90] 100% 95% |based on Ave Rally of 1847 17.20 Stdf 926
Possible LOW for Sell Day 716.99 719.86 722.73] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.3 924 stdd 400
Mon, Apr 26 wilbe a Sell day. TF therefore has a 62%  chance of making a high above 740.50 andupte 748.00 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 72630 andupte T44.77  based on Ave Rally
therefore has a 50%  chance of making a Low below 72630 anddownto 71699 based on Ave Buy Day Violation on SD
The 24 hour High has a 54% chance of being made  1st
Mon, Apr 26 wil be a Sell day. TF Day therefore has a B4%  chance of making a high above 740.50 andupte 74858  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 72940 andupte 746.30  based on Ave Rally
therefore has a 62%  chance of making a Low below 72910 anddownto 719.86 based on Ave Buy Day Violation on SD
The Day sess High has b5% chance of being made  1st
b TR o T T S S R T T T
NG 24h NG Day SNDX | 24H Day JCurrent  High Low Last odds of Rally > 20 T8%
The Buy Day HIGH was 2053.50 2053.50 2055.63 Only] NQ 205350  2029.25  2052.00 odds of Rally =25 h(E
The Buy Day LOW was 2028.25 1st 2034.50 1st 2036.99 SNDX 205563 203699 206533 odds of Rally = 0 ™ 0%
NG Day 205350 2034.50 2052.00 Ave Range on 75D 4443
Poszible HIGH for Sell Day 2070.20 2070.83 2073.02] 54% 53% | based on Ave Penetration of BD of 1670 17.33 StdD 732
Possible HIGH for Sell Day 2070.90 2071.86 2072431 100% 96% | based on Ave Rally of 4165 37.36 Stad 2020
Possible LOW for Sell Day 2006.87 2011.62 2015.00) 47% 49% Jbased on Ave Buy Day Violation on 5D of 2238 2288 Stdf 946
Mon, Apr 26 wilbe a Sell day. NG therefore has a B4%  chance of making a high above 2053.50 and up to 2070.20 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 2029.25 and up to 207090 bagzed on Ave Rally
therefore has a 47%  chance of making a Low below 2029.25 anddownto 2006.87 based on Ave Buy Day Violation on 5D
The 24 hour High has a 7% chance of being made  Last
Mon, Apr 26 wil be a Sell day. NQ Day therefore has a B3%  chance of making a high above 2053.50 and up to 2070.83 bagzed on Ave Penetration of BD
therefore has a 96%  chance of making a high above 203450 and up to 2071.86 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 203450 anddownto 2011.62 based on Ave Buy Day Violation on SD
The Da: 5E83 Hiah has 62% chance of being made  Last
YM 24h YM day SINDU § 24H Day [Current  High Low Last odds of Rally > 100 1%
The Buy Day HIGH was 11153.00 11153.00 1120564 Only] YW  11153.00 11037.00  11143.00 odds of Rally>150 " 58%
The Buy Day LOW was 11037.00 1st 11054.00 1st 11105.65 SINDU 1120564 1110565 11204.28 odds of Rally = 0 0%
YM Day  11153.00 1105400  11143.00 Ave Rangeon | SD 241,38
Pozzible HIGH for Sell Day 1423892 11247.39 11299.04] 54% 49% | based on Ave Penetration of BD of 8692 9439 StdD 4243
Poszible HIGH for Sell Day 11261.12 11256.29 11304.00] 100% 94% Jbased on Ave Rally of 22442 20229 Stdf 11336
Pogzgible LOW for Sell Day 10920.99 10933.68 10984.78] 51% 52% Jbased on Ave Buy Day Violation on 5D of 11601 12032 St 5145
Mon, Apr 26 wil be a Sell day. Y¥M therefore has a B4%  chance of making a high above 11153.00 and up to 1423892 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 11037.00 and up to 14261.12 based on Ave Rally
therefore has a B4%  chance of making a Low below 11037.00 and down to 4092099 based on Ave Buy Day Violation en 5D
The 24 hour High has a 48% chance of being made st




Monday April 26™ ,2010



Tuesday April 27™ ,2010
Today was a SS day. The decline did continue and we closed near the lows.

Tomorrow will be a Buy Day. The decline has reached and even surpassed the averages. Momentum could
take us lower before the Rally begins.

TTT Data for tradini US Index Futures on: Wednesdaz, AEriI 28, 2010
24H Day JCurrent  High Low Last odds of Decline >10 " T7%

The SellShort Day HIGH was 1210.00 1st 1208.00 1st 1211.38 Only ES 120,00 117750 1181.00 odds of Decline>20  60%
The SellShort Day LOW was 1177.50 1M77.50 1181.82 §SPX  1M1.38 118162 118311 odds of Decline= 0 0%
ES Day  1208.00  1177.50  11381.00 Ave Rangeon | BD 2611
Possible HIGH for Buy Day 1220.71 1218.89 1222.26] 52% 53% Jbased on Ave Penetration of 550 of 10.71 10.89 StdiD  4.63
Possible LOW for Buy Day 1183.80 1183.12 1188.27]100% 90% Jbased on Ave Decline of 2620 2488 Stad 1482
Possible LOW for Buy Day 1165.27 1164.72 1168.71] 51% 48% Jbased on Ave S5 Day Violation on BD of 1223 1278 Stdil  6.06
Wed, Apr 28 wilbea Buy day. ES therefore has a E2%  chance of making a high above 1210.00 and upto 1220.74, based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 121000 and downto 1183 based on Ave Decline
therefore has a %  chance of making a Low below 1477.50 anddownto 116527 based on Ave 55 Day Violation on BD
The 24 hour Low has a 55% chance of being made  1st
Wed, Apr 28 wilbe a Buy day. E5 Day therefore has a B3%  chance of making a high above 1205.00 and upto 1218.59 based on Ave Penetration of 550
therefore has a 90%  chance of making a Low below 1208.00 anddowntc 118312 based on Ave Decline
therefore has a 48%  chance of making a Low below 147750 anddownto 1164.72 based on Ave 55 Day Violation on BD
The Day sess Low has 49% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline>10 " 67%
The SellShort Day HIGH was 740.50 1st 740.90 1st 741.72 Only TF 740.90 718.60 720.90 odds of Decline>15 " 48%
The SellShort Day LOW was 71860 71860 720.45 SRUT T41.72 720.46 1.4 odds of Decline= 0 1%
TF Day 740,90 718.60 720,90 Ave Range on " BD 17.85
Pozsible HIGH for Buy Day 745.44 74813 748.99] 50% 52% Jbaszed on Ave Penetration of 550 of 7.4 723 StdD  3.00
Possible LOW for Buy Day 72293 72407 726.69] 99% 95% | based on Ave Decline of 1797 1683 Stad 959
Possible LOW for Buy Day 711.05 740,70 712.84] 49% 43% Jbased on Ave 55 Day Violation on BD of 7.5 790 Stdf 360
Wed, Apr 28 wilbe a Buy day. TF therefore has a B0%  chance of making a high above 740.90 andupto 74844 based on Ave Penetration of 350
therefore has a 99%  chance of making a Low below 740.90 anddownto 72293 based on Ave Decline
therefore has a 49%  chance of making a Low below 718.60 anddowntc 711.06 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of beingmade  1st
Wed, Apr 28 wil be a Buy day. TF Day therefore has a 2%  chance of making a high above 740.90 andupto 748.13  based on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 740,90 anddownto 72407 based on Ave Decline
therefore has a 48%  chance of making a Low below 718.60 anddowntc T710.70 based on Ave 55 Day Violation on BD
The Day ses5 Low has 5% chance of being made  1st
HQ 24h NG Day S$NDX |J 24H Day JCurrent  High Low Last odds of Decline>20 " T3%
The SellShort Day HIGH was 2050.50 1st 2048.00 1st 2049.50 Only NQ 2060.50 199850  2008.25 odds of Decline>26 " 62%
The SellShort Day LOW was 1998.50 1998.50 2001.02 SNDX 204990  2001.02  2006.25 odds of Decline= 0 “1%
HQ Day  2048.00 1998.50  2008.25 Ave Range on " BD 40.89
Possible HIGH for Buy Day 206556 206317 2065.16] B5% 55% | based on Ave Penetration of 55D of 1506 1517 StdD 640
Poszsible LOW for Buy Day 200946 2010.09 2013.80] 99% 94% | baszed on Ave Decline of 4104 3791 Stdd 2166
Possible LOW for Buy Day 1981.66 1979.93 1952.62] 49% 45% Jbased on Ave §5 Day Violation on BD of 1684 1852 Stdd  7.76
Wed, Apr 28 wil be a Buy day. NG therefore has a E5%  chance of making a high above 2050.50 and up to 2065.56 based on Ave Penetration of 550
therefore has a 99%  chance of making a Low below 2050.50 anddownto 2009.46 based on Ave Decline
therefore has a 49%  chance of making a Low below 1995.50 anddownto 1981.66 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Wed, Apr 28 wil be a Buy day. NG Day therefore has a E5%  chance of making a high above 2045.00 and upto 2063.17  based on Ave Penetration of 550
therefore has a 94%  chance of making a Low below 2045.00 and downto 2010.09 based on Ave Decline
therefore has a 45%  chance of making a Low below 1998.50 anddowntoc 197998 based on Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made  1st
_ TR F T T S S e NI T Errr— |
Y 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of Decline > 100 " 72%
The SellShort Day HIGH was 11168.00 1st 11168.00 1st 11218.85 Only] YM  11163.00 10921.00 10955.00 odds of Decline » 150  54%
The SellShort Day LOW was 10921.00 10821.00 1087317 $INDU  11218.86 1097347  10991.99 odds of Decline= 0 “1%
YM Day 11168.00  10924.00  10955.00 Ave Rangeon | BD 220.35
Possible HIGH for Buy Day 11256.78 11264.40 11309.78] 50% 52% Jbased on Ave Penetration of 550 of 8878 9340 StdD 3644
Possible LOW for Buy Day 10943.03 10960.19 11049.80] 99% 93% |based on Ave Decline of 22497 207.81 Stdid 127.57
Possible LOW for Buy Day 1081217 10807.73 10857.36] 47% 45% Jbased on Ave 55 Day Violation on BD of 108.83 113.27 Sta/f 5243
Wed, Apr 28 wilbea Buy day. ¥YM therefore has a E0%  chance of making a high above 14168.00 and up to 11256.78 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 14168.00 and down to 10943.03 based on Ave Decline
therefore has a 47%  chance of making a Low below 10921.00 and down to 1081247 based on Ave 55 Day Violation on BD
The 24 hour Low has a 58% chance of being made 1=t




Wednesday April 28" ,2010
Today was a Buy day. They took today to digest the big drop of yesterday, since we had reached the decline
averages, and made today look like a Sell day.
Tomorrow will be a Sell day. Today’s confusion should be enough and we should get some rally.

TTT Data for tradini US Index Futures on: Thursdaz, Aeril 29, 2010
24H Day JCurrent  High Low Last odds of Rally =10 B4%

The Buy Day HIGH was 1192.00 1192.00 1185.05 Only ES 119200 117675  1190.25 odds of Rally > 20 Y534
The Buy Day LOW was 1176.75 1st 1177.75 1st 1181.81 §SPX  1195.05  11381.81 1191.36 odds of Rally= 0 Y 0%
ESDay 119200  1M77.75  1190.25 Ave Rangeon | SD 2820
Possible HIGH for Sell Day 1201.74 1202.73 1205.50] 56% 52% | based on Ave Penetration of BD of 9.74 1073 StdD 473
Possible HIGH for Sell Day 1203.04 1201.63 1203.93) 100% 93% Jbased on Ave Rally of 2629 2378 sl 13.80
Possible LOW for Sell Day 1162.01 1162.87 1166.94] 48% 50% Jbased on Ave Buy Day Violation on 5D of 14.74 14,88 Stdf  6.36
Thu, Apr 29 willbe a Sell day. ES therefore has a B6%  chance of making a high above 1192.00 and up to 1201.74 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1176.75 and up to 1203.04 based on Ave Rally
therefore has a 48%  chance of making a Low below 1476.75 anddownto 416201 based on Ave Buy Day Violation on 5D
The 24 hour High has a 46% chance of being made  1st
Thu, Apr 29 willbe a Sell day. E5 Day therefore has a 2%  chance of making a high above 1192.00 and up to 1202.73 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1177.75 and up to 1201.53 based on Ave Rally
therefore has a 0% chance of making a Low below 1177.75 anddownto 116287 based on Ave Buy Day Vielation on S0
The Day sess High has E9% chance of being made 1t
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally =10 75%
The Buy Day HIGH was 726.20 726.20 726.69 Only TF 726.20 717.70 723.60 odds of Rally > 15 By
The Buy Day LOW was 717.70 Last 717.70 Last 877 SRUT 726.69 719.97 722.39 odds of Rally= 0 Y 0%
TF Day 726.20 717.70 723.60 Ave Range on " 8D 19.27
Posszible HIGH for Sell Day 13367 734.24 734.42] 52% 51% Jbazed on Ave Penetration of BD of 747 804 StdD 322
Possible HIGH for Sell Day 73647 734.89 734.94] 100% 95% Jbased on Ave Rally of 1847 1749 std 927
Possible LOW for Sell Day 708.39 705.46 710.78] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.3 924 stdd 400
Thu, Apr 29 willbe a Sell day. TF therefore has a 2%  chance of making a high above 726.20 andupto 73367 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 77.70 andupto 736147  based on Ave Rally
therefore has a K0%  chance of making a Low below 747.70 anddownto 708.39 based on Ave Buy Day Violation on 5D
The 24 hour High has a 53% chance of being made  Last
Thu, Apr 29 willbe a Sell day. TF Day therefore has a B4%  chance of making a high above 726.20 andupto 734.24  bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 717.70  and up to 73489 bazed on Ave Rally
therefore has a b2%  chance of making a Low below 71770 anddowntc 7058.46 based on Ave Buy Day Violation on 5D
The Day sess High has 46% chance of being made  Last
NG 24h NG Day SNDX § 24H Day JCurrent  High Low Last odds of Rally > 20 78%
The Buy Day HIGH was 202275 201575 2017.92 Only NQ 202275  1989.50  2006.75 odds of Rally > 25 Y 70%
The Buy Day LOW was 1989.50 Last 1989.50 Last 1951.55 §NDX 201792 199495  2007.59 odds of Rally= 0 Y 0%
NG Day 201575 1989.50 2006.75 Ave Range on U SD 44,28
Possible HIGH for Sell Day 203934 203295 2035.18] B4% 53% | based on Ave Penetration of BD of 1659 17.20 StdD 7.32
Poszsible HIGH for Sell Day 2031.09 2026.79 2027.32) 100% 96% Jbased on Ave Rally of 4159 3729 stdd 201
Possible LOW for Sell Day 1967.12 1966.62 1969.96] 47% 49% Jbaszed on Ave Buy Day Violation on 5D of 2235 2288 sl 946
Thu, Apr29 willbea Sell day. NG therefore has a B4% chance of making a high above 2022.75 and upto 2039.34 Dbased on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1989.50 and up to 203109  based on Ave Rally
therefore has a 4%  chance of making a Low below 1989.50 anddownto 196742 based on Ave Buy Day Violation on SD
The 24 hour High has a 1% chance of being made  Last
Thu, Apr 28 willbe a Sell day. NG Day therefore hasa B3%  chance of making a high above 201575 and up to 203295 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1989.50 and up to 2026.79 based on Ave Rally
therefore has a 49%  chance of making a Low below 1989.50 anddowntoc 196662 based on Ave Buy Day Violation on 5D
The Day sess High has 46% chance of being made  1st
b TR F—— T T S S T T T
¥M 24h YM day SINDU | 24H Day JCurrent  High Low Last odds of Rally =100 7%
The Buy Day HIGH was 11033.00 11033.00 11078.52 Onlyj YM  11033.00 1091600 11047.00 odds of Rally>150 " 58%
The Buy Day LOW was 10916.00 1st 10918.00 1st 10965.38 SINDU 1107852 1096538 11045.27 odds of Rally= 0 Y 0%
YM Day  11033.00  10918.00  11017.00 Ave Rangeon | SD 24107
Possible HIGH for Sell Day 11118.61 11126.97 11171.49] 54% 50% Jbased on Ave Penetration of BD of 8561 9397 StdD 4245
Possible HIGH for Sell Day 11139.54 11120.02 11163.49] 100% 94% Jbased on Ave Rally of 223.84 20202 Std0 11342
Pozsible LOW for Sell Day 10799.99 10797.68 10844.51) 50% 52% Jbased on Ave Buy Day Violation on 5D of 11601 12032 S5tdl 51.45
Thu, Apr29 willbea Sell day. YM therefore has a B4% chance of making a high above 11033.00 and up to 1111861 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10916.00 and up to 11139.84 based on Ave Rally
therefore has a E0%  chance of making a Low below 10916.00 and down to 4079999 based on Ave Buy Day Violation on S0
The 24 hour High has a 45% chance of being made  1st




Thursday April 29" ,2010
Today was a Sell day and we did get the rally as per a average Sell day.

Tomorrow will be a SS day. We are close to the average 3 day rally, so if momentum don’t continue higher
we could start the decline at any time.

TTT Data for trading US Index Futures on:  Friday, April 30, 2010

241 Day|Current High  Low Last odds of 30 Rally > 10 " 5%%
The 3ell Day HIGH was 1206.25 Last 1206.25 Last 1209.38 Only] ES 120625 113800 120575 odds of 30 Rally » 20  61%
The Sell Day LOW was 118200 119575 1193.30 §SPX 120036 149330 120678 odds of 30 Rally < 0 Y13%
The Buy Day LOW was 7675 N5 118181 ESDay 120625 118575 1205.75 Ave Range on ' §5D 25.79
Possible HIGH for Sell Short Day 1215.06 121533 1218.59] 52% 51% |based on Ave Penetration of 5D of 881 908 St 437
Possible HIGH for Sell Short Day 1207.04 1204.34 1207.89] &7% 86% Jbased on Ave 3 Day Rally of 3029 2659 St 15.28
Possible LDWIorSeIIShortDaz 1176.97 118447 1182.35] 51% 51% Jbased on Ave ofSeIIDaIUiolaﬁon on SSdaIs of 1103 158 Stdl 468

Fri,Apr30 wilbea SellShort day ES  therefore has a K% chance of making a high above  1206.26 andupto 12506 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 176,75 andupto  1207.04 based on Ave 3 Day Rally

therefore has a B% chance of making a Low below  1188.00 anddownt 1176.97 based on Ave of Sel Day Violation on S5 da
The24hﬂurHiHhhase 49% chano&ufb&inﬁmde 1st EEI

Fri,Apr30 wilbea SellShort day. ESDay therefore has a 8% chance of making a high above  1206.26 andupte 121533 based on Ave Penetration of 5D
therefore has a 86% chance of making a high above  1477.75 andupto 120434 Dbased on Ave 3 Day Rally
therefore has a 8% chance of making a Low below 119575 anddownt 118447 based on Ave of Sel Day Violation on 55 days

The I}az 5B8S HiHh has  47% chanceufbeinﬂ made 1st

TF 24h TF Day SRut | 244 Day Current High  Low Last odds of 0 Rally >5 " 93%
The 3ell Day HIGH was 738.30 Last 735.50 Last 13174 Only] TF 73830 72200 73830 odds of 30 Rally >0 7%
The Sell Day LOW was 72200 7220 12426 SRUT 73T TME T odds of 30 Rally < 0 '11%
The Buy Day LOW was i i e TFDay 73550 72220 73800 Ave Rangeon  §5D 17.95
Poszible HIGH for Sell Short Day 14483 74219 144.04] 4%% 47% Jbazed on Ave Penetration of 50 of 653 669 Stdl 292
Possible HIGH for Sell Short Day 738.56 736.82 138.21] 8% 87% |bazed on Ave 3 Day Rally of 2086 1942 Stad 10.30
Possible LOW for Sell Short Daz 714.02 714.18 716.37] 49% 49% Ibased on Ave of SeIIDaIUiolation on §5 dazs of 798 802 stdd 309

Fri,Apr30 wilbea SellShort day. TF therefore has a 4% chance of making a high above 73830 andupto 74483 based on Ave Penetration of SD
therefore has a 8% chance of making a high above 71770 andupto 73856 Dbased on Ave 3 Day Rally
therefore has a 4%% chance of making a Low below 72200 anddownt 71402 based on Ave of Sell Day Violation on 55 days

The24hﬂurHiHhhase 46% chano&ufb&inﬁmde 1st
Fri,Apr30 wilbea SellShort day. TFDay therefore has a 47% chance of making a high above 73550 andupto 74249  based on Ave Penetration of 3D
therefore has a &M% chance of making a high above  717.70 andupto 73682 Dbased on Ave 3 Day Rally
therefore has a 4% chance of making a Low below 72220 anddownt 71448 based on Ave of Sell Day Violation on 55 days

The I}az 5B8S HiHh has  47% chanceufbeinﬂ made 1st

NQ 24h NQ Day SHDX ] 24H Day|Current High  Low Last odds of 30 Rally =10 " 95%
The 3ell Day HIGH was 204400 Last 204400 Last 204528 Only] NOQ 204400 200475 204250 odds of 30 Rally » 30 70%
The Sell Day LOW was 200475 201425 2019.32 SNDX 204586 2019.32  2042.89 odds of 30 Rally < 0 Y12%
The Buy Day LOW was 198950 198950 199195 NODay 204400 201425 204250 Ave Range on ' §5D 41,85
Poszible HIGH for Sell Short Day 2059.10 2059.66 2061.45] 62% 50% | based on Ave Penetration of 5D of 1640 1566 Stdll 7.5
Possible HIGH for Sell Short Day 03847 03343 2034.33] 87% 85% Jbased on Ave 3 Day Rally of 4367 4398 St 2298
Possible LOW for Sell Short DEI 1985.06 1995.15 2002.41] 47% 49% Jbased on Ave of Sell Da:‘u’iolation on §5 dals of 1969 1940 Stdd 7.6



Friday April 30™ ,2010
Today was a SS day. Markets tested the previous day high and failed and the decline started
Monday will be a Buy day. The decline is mostly done so we may get an early rally.

TTT Data for trading US Index Futureson:  Monday, May 03, 2010

8 Day|Current High  Low Last odds of Decline > 10 " 77%

The Sel3hort Day HIGH was 1208.00 1st 1205.50 1st 120799 Only] ES 120800 118275 118575 odds of Decline > 20 51%

The Sel3hort Day LOW was 18275 18275 1186.32 5PN 120799 18632 118669 odds of Decline= 0 " 0%
ESDay 120550 113&?5 1185.75 Ave Rangeon © BD 26.05
Poszible HIGH for Buy Day 1218.71 1216.39 1218.87| 52% 53% | based on Ave Penetration of 330 of 1071 1089 Stdl 463
Poszible LOW for Buy Day 1817 1180.59 1134.84| #2 91% | based on Ave Decline of 823 Y St 1485
PossibleLDWforE-uzDaz 1170.63 1169.97 173.41] 5% 48% |based on Ave SSDaz‘Jiolation on BD of 1242 1278 Stdf 608

woHERE wilbea  Buy  day ES therefore hasa 52% chance of making a high above  1208.00 andupto 121871 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below  1208.00 anddownt 1181.77 based on Ave Decline
therefore has a 5% chance of making a Low below 118275 anddownt 1170.63 based on Ave 55 Day Violation on BD

The2d hourLow has:  55%  chanceof beingmade  1st

HEE wilbea  Buy

day. E5Day therefore has a 53% chance of making a high above 120650 andupto 121639 based on Ave Penetration of 550
therefore has a 94% chanceofmakingaLow belw 120550 anddownt 1180.59 based on Ave Decline
therefore has a 48% chance ofmaking a Low belbw 118275 anddownt 1169.97 based on Ave 55 Day Violation on BD

TheDazsessLuwha: B0% chanceufbeinﬁmade 15t

TF 24h TF Day SRut | 241 Day|Current High  Low Last odds of Decline > 10 " 67%

The Sel3hort Day HIGH was 73850 1st 73780 1st 73863 Onyl] TF 73850 71380 71680 odds of Decline > 15 49%

The SelShort Day LOW was 1340 1340 71643 SRUT 73863 1648 TI6.60 odds of Decline = 0 " 1%
TFDay 73780 71380 71680 Ave Rangeon © BD 1740
Possible HIGH for Buy Day 141.4 145,03 745.90] 50% 52% Ibased on Ave Penetration of S50 of T84 1.3 Sl 300
Possible LOW for Buy Day 1151 12094 72357 ] s 95% Ibazed on Ave Decline of 1799 1686 Staf 94t
Possible LOW for EUI Dﬁi 10642 106.08 708.93] 50% 48% Jbazed on Ave 55 Daz‘.fiolation on B0 of 748 782 Sl 380

woeR wilbea  Buy  day. TP therefore has 5% chanceofmakingahighabove 73950 andupto  747.04 based on Ave Penetration of 550
therefore has a 100% chance of making a Low below 73950 anddownt 72451 based on Ave Decline
therefore has a K% chance of making a Low below 71390 anddownt 70642 based on Ave 55 Day Violation on BD

The 24 hour Lowhas: 5%  chance of beingmade  1st

HeEE wilbea  Buy

day. TFDay therefore has a 2% chanceof makingahighabove 73780 andupto 74503 based on Ave Penetration of 550
therefore has a 95% chanceofmakingalowbebw 73780 anddownt 72094 based on Ave Decline
therefore has a 48% chanceofmaking aLow bebw 71390 anddownt 706.08 based on Ave 55 Day Violation on BD

TheDaﬁsessLuwha: 2% chanceufbeinﬁmade 15t

NG 24h HQ Day SHDX | 241 Day|Current High  Low Last odds of Decline > 20 "73%

The Sel3hort Day HIGH was 2047.00 1st 204200 1st 204439 Onlyl HQ 204700 199300 2004.00 odds of Decline > 25 62%

The Sel3hort Day LOW was 1598.00 1598.00 2000.28 SHDX 204430 2000.26  2000.83 odds of Decline = 0 " 1%
NODay 204200 1983.00  2004.00 Ave Rangeon  BD 4045
Possible HIGH for Buy Day 206206 205747 2059.65]) 55% 55% fbased on Ave Penetration of 530 of 1506 1547 Stdl 640
Possible LOW for Buy Day 2005.56 2003.98 2008.18] &% 94% based on Ave Decline of 4144 3802 Staf 272
Poszible LOW for Buy Da 1981.4 1979.59 1981.96] 49% 46% |based on Ave 55 Day Violation on BD of 1676 1841 Stdd 7%




Monday May 3, 2010
Today was a Buy day and as mentioned on Friday the decline was mostly done and it was.
Tomorrow will be a Sell day and now since most of the rally is done we may get a confusing day

TTT Data for tradin% US Index Futures on: | Tuesday, May 04, 2010
241 Day JCurrent High  Low Last odds of Rally>10 " B4%

The Buy Day HIGH was 1202.00 1202.00 1205.13 Only] ES 120200 118375 1198.50 odds of Rally > 20 Y53
The Buy Day LOW was 118375 1st 1187.00 1st 1188.58 §SPX 120643 118858 120026 odds of Rally=0 0%
ESDay 120200 1187.00 1198.50 Ave Rangeon S0 2845
Possible HIGH for Sell Day 1214178 14276 1215.92] 56% 52% Jbased on Ave Penetration of BD of 978 1076 Stdl 475
Possible HIGH for Sell Day 1210.06 1210.80 12140.73| #5# 93% Jbased on Ave Rally of 63 280 Sl 1382
Possible LOW for Sell Dal 1160.01 117212 1173.71] 48% 50% Jbased on Ave EuxDaIUiolation on §0 of 1474 1438 St 636

Tue, May 04 wilbea  Sell day. ES  therefore has 4 K6% chance of making a high above 120200 andupto 121178 based on Ave Penetration of BD
therefore has a 100% chance of making a high above  1183.75 andupto  1210.08 based on Ave Rally
therefore has a 48% chance of makinga Low below  1183.75 anddownt 1169.01 based on Ave Buy Day Violation on 5D

The24hﬂurHiHhhasa 46% channeufbeinﬁmade 1st

Tue, May 04 wilbea  Sell day. ESDay therefore has a 5%  chance of making a high above 120200 andupto 121276 based on Ave Penefration of BD
therefore has a 93% chance of making a high above  1187.00 andupte  1210.80 based on Ave Rally
therefore has a 50% chance of making a Low belbw  1187.00 anddownt 117242 based on Ave Buy Day Violation on 5D

ThaDa:sessHiahhas hE% chanceufbeinamada 1st

TF 24h TF Day SRut | 24H DayJCurrent High  Low Last odds of Rally >10 " 76%

The Buy Day HIGH was 73170 73170 13287 Onyyd TF 70 71620 73040 odds of Rally > 15 52%

The Buy Day LOW was 716.20 1st 719.00 1st 719.30 SRUT  Ti28T T1930  T3M odds of Rally=0 0%
TFDay 7THJ0 7100 73040 Ave Rangeon 5D 19.25
Possible HIGH for Sell Day 1.2 138.76 140.63] 52% 51% Jbased on Ave Penetration of BD of 752 806 Stdl 3.
Possible HIGH for Sell Day 734,68 736.19 73449 #&#% 96% |based on Ave Rally of 1848 1749 St 9.9
Possible LOW for Sell DaI 706,89 709,76 710.31] 50% 52% Jbased on Ave E-uEDaIViolation on 50 of 831 924 St 400

Tue, May 04 wilbea  Sell day. T therefore has 4 5% chanceof making a high above 73470 andupte  738.22 based on Ave Penefration of BD
therefore has a 100% chanceofmakinga high above 71620 andupte 73468 Dbased on Ave Rally
therefore has a K0% chanceof makingaLow bebw 71620 anddownt 70689 based on Ave Buy Day Violation on 5D

The24hﬂurHiHhhasz bh% chanceufbeinamade 1st

Tue, May 04 wilbea  Sell day. TFDay therefore has a 8% chanceof making a high above 73470 andupte 73876 based on Ave Penefration of BD
therefore has a 96% chanceofmakingahighabove 71900 andupte 73619 Dbasedon Ave Raly
therefore has a 5% chanceof makingaLow bebw  719.00 anddownt 709.76 based on Ave Buy Day Violation on 5D

TheDazsessHiihhaf BE% chanceufbeingmade 13t

NQ 24h NQ Day SHDX | 24H Day[Current High  Low Last odds of Rally>20  '78%

The Buy Day HIGH was 203800 203800 203952 Onyl NQ 203800 1999.25 202625 odds of Rally > 25 11

The Buy Day LOW was 1999 25 1st 2007 25 1st 201081 SNDX 203052 201091 203160 odds of Rally=0 0%
NQDay 203800 200726 202625 Ave Rangeon S0 44.%
Pozsible HIGH for Sell Day 205464 205531 2056.83) 55% 54% | based on Ave Penetration of BD of 1684 7.1 Stdl 7.4
Possible HIGH for Sell Day 2040.91 2044.63 2046.58] #tk 96% |based on Ave Rally of 4166 3738 Sl 2036
Possible LOW for Sell Daz 1976.87 1984.57 1988.92] 47% 4%% |based on Ave E-uz Daxlfiolation on 50 of 2238 2288 Stal 946



Tuesday May 4™, 2010

Today was a Sell day. So far bulls could not hold on to the gains of yesterday, TVGR did set in today and
took the markets lower.

Tomorrow will be a SS day. We are below the Buy day lows, therefore if the bulls want to keep control they
will have to get back above the BDL, and TTT odds favor that.

TTT Data for trading US Index Futures on:  |Wednesday, May 05, 2010

M4H Day |Current High  Low Last odds of 30 Rally > 10~ §%%
The 5ell Day HIGH was 1199.75 1st 1185.50 1st 1197 50 Only] ES 119975 116425 117200 odds of 3D Rally > 20 \7:
The 5ell Day LOW was 116425 116425 1ga12 §SPX 10750 116842  1M73.60 odds of 30 Rally < 0 "13%
The Buy Day LOW was 118375 T187.00 1188.58 ESDay 118550 116425 117200 Ave Range on 550 25.78
Possible HIGH for Sell Short Day 1208.49 1194.58 1206.73) 53% 51% | based on Ave Penetration of 3D of §74 908 Stdl 437
Possible HIGH for Sell Short Day 121405 121360 1214.66) 88% 86% based on Ave J Day Rally of 3030 2660 Stad 1530
Possible LDWforSeIIShortDaI 1151.28 115265 1157.2] 51% 52% Jbased on Ave of Sell Dal‘.fiolation on SSdaEs of 1097 160 Stad 448

HHHEe wilbea  SellShort  day. E5  therefore has @ 3% chance of making a high above  1199.75 andupfo  1208.49 based on Ave Penetration of SD
therefore has 3 8% chance of making a high above 118375 andupto  1214.05 based on Ave 3 Day Raly
therefore has 3 5% chance of making a Low below  1164.25 anddownt 1153.28 Dbased on Ave of Sel Day Violation on 55 days

111&24huurHiHhhas-s 53% channeuftreinﬁmade 1st

HHEE wilbea  SellShort  day. ESDay therefore has a 5% chance of making a high above 118550 andupto 119458 based on Ave Penetration of S0
therefore has a 86% chance of making a high above 118700 andupte 121360 bazed on Ave 3 Day Raly 1
therefore has 3 5%% chance of making a Low below  1164.25 anddownt 115265 based on Ave of Sel Day Violation on 55 days

Thel}a; RERS Hiﬁh ha:  47% chanceufbeinﬁ made 1st

TF 24h TF Day SRut | 244 Day[Current High  Low Last odds of 0 Rally>5 33%
The 5ell Day HIGH was 730.80 1st 720.70 1st 726.36 Onlyl] TF 73080 70370 71040 odds of 30 Rally > 10 764
The 5ell Day LOW was 70370 70370 705.84 SRUT 72636 70584 T09.0 odds of 30 Rally < 0 " 11%
The Buy Day LOW was 7116.20 719.00 719.30 TFDay 72070 70370 71000 Ave Rangeon ' 5580 17.99
Possible HIGH for Sell Short Day 13138 121.35 73260] 4% 48% |bazed on Ave Penetration of S0 of 648 665 Stdl 292
Possible HIGH for Sell Short Day 131.06 13812 737.74] 8%% B85% |based on Ave 3 Day Rally of 208 1842 St 1031
Possible LDWforSeIIShortDaz 69572 695,68 697.95] 49% 50% Jhased on Ave of Sell Dal‘.fiolation on SSdaEs of 798 807 Stad A0

HHEEEs wilbea SellShort  day. TP therefore has a 4% chance of making a high above 73090 andupto 73738 based on Ave Penefration of 5D
therefore has 3 8% chance of making a high above 71620 andupto  737.06  based on Ave 3 Day Raly
therefore has 3 4% chance of makingaLow below 70370 anddownt 69572 based on Ave of Sell Day Violation on 35 days

111&24h0urHiHhhas-f 6% chanceufheinﬁmade 13t

HHEs wilbea  SellShort  day. TFDay therefore has a 48% chance of making a high above 72070 andupto 72735  based on Ave Penefration of 5D

therefore has a 8% chance of making a high above  719.00 andupte 73842  based on Ave 3 Day Raly

therefore has 3 50% chance of making a Low below 70370 anddownt 69568 Dbased on Ave of Sel Day Violation on 55 days

Thel}az RERS Hiﬁh ha:  48% chanceufbeinﬁ made Last

NQ 24h NQ Day SHDX | 24H DayJCurrent High  Low Last odds of 30 Rally > 10 " 95%
The Sell Day HIGH was 202850 st 200275 st 2003.59 Only] N@ 202850 195225 196475 odds of 30 Rally > 30  70%
The Sell Day LOW was 1952.25 1952.25 195539 SNDX 200359 195539  1968.97 odds of 30 Rally < 0 " 12%
The Buy Day LOW was 1999.25 2007.25 201091 NQDay 200275 195225 1969.75 Ave Rangeon 550 4189
Possible HIGH for Sell Short Day 204349 201541 2019.48] 53% 50% Jbased on Ave Penetration of S0 of 1499 1566 Std 745
Possible HIGH for Sell Short Day 2041.97 2051.28 2053.35] 88% 86% | based on Ave J Day Rally of 4872 403 Stad 2304
Possible LOW for SeIIShortDaz 193210 193348 1938.16] 47% 50% Jbased on Ave of Sell Daz‘.fiolaﬁon on 5§ daxs of 1955 1907 Stad 746



Wednesday May 5", 2010
Today was a SS day. As mentioned last night the bulls needed to get going and they failed to do so.
Tomorrow will be a Buy Day. The low could be in but we may retest these lows before the rally starts.

TTT Data for tradini US Index Futures on: |Thursday, May 06, 2010
244 Day|Current High  Low Last Change odds of Decline>10 "77%
The SelShort Day HIGH was 17500 1st 17300 Last 117595 Only] ES 117500 115475 116400 odds of Decling > 20 " 51%
The SelShort Day LOW was 115475 115475 1158.15 §SPX 117595 115845 116547 odds of Decline = 0 0%
ESDay 117300 118475 116400 Ave Rangeon ' BD 18.79
Poszible HIGH for Buy Day 118,25 17921 1182.81] 70% 70% Jbased on Ave Penetration of S50 of 626 627
Poszible LOW for Buy Day 1164.13 116238 1166.41 | s 80% based on Ave Decline of 1088 10.63
Possible LDWforEIuIDaI 1152.75 115250 1155.46] 35% 25% |based on Ave SSDaz‘Jiolation on B0 of 200 225

Thu, May 06 wilbea  Buy  day. ES  therefore hasa 10% chanceofmaking a high above  1175.00 andupto 118425 based on Ave Penetration of 35D
thereforehasa  100% chance of makinga Low bebw 117500 anddownt 1164.13 Dbased on Ave Declne
therefore has a 35% chance ofmaking a Low below 115475 anddownt 115275 based on Ave 55 Day Violation on BD

The 24 hour Low has: 5% chanoenfbeinﬁ made 1st

Thu, May 06 wilbea  Buy  day. ESDay therefore haza 70% chanceofmaking a high above  1173.00 andupto  1179.27 based on Ave Penetration of 33D
therefore has a 8% chance of making a Low below 117300 anddownt 116238 based on Ave Decling
therefore has a 25% chance ofmaking aLow below 115475 anddownt 115250 based on Ave 55 Day Violation on BD

Th&DagsessLuwha: 4% chanceufb&inﬂrnade Last

TF 24h TF Day SRut | 244 Day |Current High  Low Last Change odds of Decline>10 " 68%
The SelShort Day HIGH was 11270 1st 708.00 Last 703,64 Ony] TF  T270 69250  699.00 odds of Decling > 15 4%
The SelShort Day LOW was £92.50 69250 693.89 SRUT 70864 69389  698.58 odds of Decling = 0 * 0%
TFDay 70800 69250 69400 Ave Range on © BD 14.25
Poszible HIGH for Buy Day 11818 ik 113.61] 65% T0% |based on Ave Penetration of 550 of 548 528
Poszible LOW for Buy Day 104.9 70043 701.85) ### 90% |based on Ave Decline of 841 1487
Possible LDWforEIuIDaI £30.50 630,05 691.58] 25% 20% Jbased on Ave SSDazUiolation on BD of 200 245

Thu, May 06 wilbea  Buy  day. TP therefore haza 65% chanceofmakingahighabove 71270 andupte 74848  based on Ave Penetration of 55D
thereforehasa  100% chance of makinga Low bebw 74270 anddownt 70429 bazed on Ave Declng
therefore has a 25% chanceofmaking aLow below 69250 anddownt 690.50 based on Ave 55 Day Violation on BD

The 24 hour Low has:  52% chanc&ufb&inﬁmde 1st

Thu, May 06 wilbea  Buy  day. TFDay therefore haza 10% chanceofmaking ahigh above  708.00 andupto 71328  based on Ave Penetration of 33D
therefore has a 90% chance of making a Low below 70800 anddownt 70043 based on Ave Decling
therefore has a 2% chance of making a Low below 69250 anddownt 690.05 based on Ave 55 Day Violation on BD

TheDaﬁsessLuwha: 54 chanceufbeinamade Last

NQ 24h NQ Day SNDX | 24H Day|Current High  Low Last Change oddsofDecline>20 73%
The SellShort Day HIGH was 1972.00 1st 198925 Last  1971.10 Oniyl NQ 197200 193450 1958.75 odds of Decline > 25 62
The SellShort Day LOW was 1934.50 193450 1936.56 SNDX 197140 193656 195826 odds of Decline = 0 0%
NODay 1969.256 193450 1958.75 Ave Rangeon ' BD 3485
Possible HIGH for Buy Day 198345 198047 1982.84] T0% 75% Jbased on Ave Penetration of 50 of 1145 1.2
Poszible LOW for Buy Day 1952.38 1952.54 1054.46] s 95% Ibased on Ave Decline of 1963 16.71
Possible LDWforEIuIDaI 1931.50 1931.93 1934.02] 5% 35% Jbased on Ave SSDaz‘u’iolation on BD of 300 257



Thursday May 6™, 2010

Today was a Buy day and we needed to complete a decline before the rally could start. This was a bit
exaggerated. ©

Tomorrow will be a Sell day. Based on today’s action the levels for this cycle will be messed up.

TTT Dita for tradini US Index Futures on: |Friday, May 07, 2010
244 Day|Current High  Low Last odds of Rally > 10 " 84%

The Buy Day HIGH was 166.75 1165.00 1167.58 Only] ES 116875 105600 112275 odds of Rally>20 5%
The Buy Day LOW was 1056.00 Last ~ 1036.00 Last  1065.79 SSPX 116758 106579 112815 odds of Rally=0 0%
ESDay 116500 105600 112275 Ave Rangeon 8D 2819
Possible HIGH for Sell Day 176.53 175.76 1178.37] 56% 52% |based on Ave Penetration of BD of 978 1076 Stdll 475
Possible HIGH for Sell Day 1082.26 1079.80 1087.87] 100% 93% based on Ave Rally of 5626 2380 Stad 1383
Possible LOW for Sell DaI 1041.24 1041.04 1050.87] 48% 50% Jbased on Ave EuxDaIUiolaﬁon on 5D of 1479 149 Stdd 638

Fri,May07 wilbea  Sell day. ES  therefore has 3 h6% chance of making a highabove  1168.75 andupto 117853 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 105600 andupto 108226 Dbased on Ave Rally
therefore has a 48% chance of making a Low below 105600 anddownt 104121 based on Ave Buy Day Violation on S0

111&24huurHiHhhasz 56 chanceufh-einﬁmade 1st
Fri,May07 wilbea  Sell day. E8 Day therefore has a 5% chance of making a highabove  1165.00 andupte 117576 based on Ave Penetration of BD
therefore has a 93% chance of making a high above  1056.00 andupto  1079.80 based on Ave Rally

therefore has a 0% chance of making a Low below  1056.00 anddownt 1041.04 based on Ave Buy Day Violation on 50
TheDay sess High has  43% chance of being made st

h

TF 24h TF Day SRut § 244 Day|Current High  Low Last odds of Rally 10 "76%

The Buy Day HIGH was 70250 700.50 700.88 Onyl] TF 70250 62920 66830 odds of Rally > 15 1%
The Buy Day LOW was 629.20 Last 629.20 Last 63769 SRUT 70089 GITEY  6TLD3 odds of Rally=0 0%
TFDay 70060 62020 66B.30 Ave Range on SO 18.29
Possible HIGH for Sell Day 710.02 708.56 708.65] 52% 51% |based on Ave Penetration of BD of 752 806 Stdl 34
Poszible HIGH for 3¢l Day 647.66 646,31 652.64] 100% 96% based on Ave Rally of 1846 1741 Stdd 029
Poszible LOW for Sell DEI 619.86 619.90 628,65 0% 52% Jbased an Ave BuIDaIUiolaﬁon on 8D of 934 930 Stal 401

Fri, May07 wilbza  Sell day. TF therefore hag a 5Z% chanceof making a high above 70250 andupto  740.02 based on Ave Penetration of BD
therefore has a 100% chance of making a high above  629.20 andupto  647.66 Dbased on Ave Rally
therefore has a 0% chance of making a Low below 62920 anddownt 61986 based on Ave Buy Day Violstion on 5D

me24huurHiHhhasa 53% chanoeofbeinﬁmade Last
Fri,May07 wilbea  Sell day. TF Day therefore has a h% chance of making  highabove 70050 andupto 70856 based on Ave Penetration of BD
therefore has a 96% chanceofmaking a highabove 62920 andupto  ©46.31  based on AveRaly

therefore has a 5% chance of making a Low below 62920 anddownt 619.90 based on Ave Buy Day Violation on 50
The Day sess High ha: 6%  chance of being made  Last

b

NQ 24h NG Day SHDX | 244 Day|Current High  Low Last odds of Rally >20 7%

The Buy Day HIGH was 1963.00 1862.00 1964.10 Onlyl NO  1963.00 173025 138750 odds of Rally > 25 L

The Buy Day LOW was 1730.25 Last 1730.5 Last 175211 SHDX 196440 47523 189375 odds of Rally=0 ‘0%
HODay 196200 1730256 188150 Ave Rangeon S0 4442
Possible HIGH for Sell Day 1979.64 197934 1931.46] M% 53% Jbased on Ave Penetration of BD of 1664 7.3 Stdl 7.4
Possible HIGH for Sell Day 177184 1767.63 {787.78| 100% 96% | based on Ave Rally of M5 738 st 2027
Possible LOW for Sell Dax 170764 1707.04 1729.99] 47% 49% |based on Ave BuEDaIUiolaﬁon on 8D of 264 B St 95



Friday May 7™, 2010

Today was a Sell day. Like | said last night this cycle is messed up.
Monday will be a SS day and based on the numbers only this could go both ways.

TTT Data for trading US Index Futures on:

IMonday, May 10, 2010

The 24 hour High has a

6%

chance of being made

1st

24H Day JCurrent  High Low Last odds of 30 Rally>10 " 3%%
The Sell Day HIGH was 1135.50 1st 1132.75 1st Only ES 113550 1080.75  1107.50 odds of 3D Rally>20 " 62%
The Sell Day LOW was 1080.75 1080.75 §SPX 113543 109445  1110.88 odds of 3D Rally < 0 " 13%
The Buy Day LOW waz 1056.00 1056.00 ESDay 113275  1080.75  1107.50 Ave Range on | 550 25.76
Possible HIGH for Sell Short Day 1144.24 114183 1144.36] 52% 50% |based on Ave Penetration of 5D of &74 908 StdiD 437
Possible HIGH for 3ell Short Day 1086.30 1082.60 1091.87) &7% 86% |based on Ave 3 Day Rally of 3030 2660 Stdd 153
Pogsible LOW for Sell Short Day 1079.79 107917 1083.25] 51% 52% Jbaszed on Ave of Sell Day Violation on 55 days of 1096 1158 St  4.69
Mon, May 10 wilbea  SellShort  day. ES therefore has a k%  chance of making a high above 113550 and upto 1144.24 based on Ave Penetration of 5D
therefore has a &%  chance of making a high above 1056.00 and up to 1086.30 based on Ave 3 Day Raly
therefore has a B4%  chance of making a Low below 1090.75 anddownto 1079.79 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 54% chance of being made  1st
Mon, May 10 wilbea  SellShort  day. ES Day therefore hasa 50%  chance of making a high above 1132.75 and up to 1141.83 based on Ave Penetration of 5D
therefore has a 6%  chance of making a high above 1056.00 and upto 108260 based on Ave 3 Day Raly
therefore has a %  chance of making a Low below 1090.75 and downto 1079.47 based on Ave of Sell Day Violation on 55 days
The Day gess High has 47% chance of being made  1st
b T P T T S R T T
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally>5 93%
The Sell Day HIGH was B75.70 1st 574.40 1st 675.51 Only TF 675.70 644.70 651.70 odds of 3D Rally>10 " 76%
The Sell Day LOW was 54470 54470 647 54 SRUT 675.51 647,64 653.00 odds of 3D Rally < 0 *11%
The Buy Day LOW waz 52920 62920 637.69 TF Day 67440 644.70 651.70 Ave Rangeon | S50 18.00
Possible HIGH for Sell Short Day 68218 681.05 681.75] 49% 47% Jbased on Ave Penetration of 5D of 648 665 StdiD 292
Possible HIGH for Sell Short Day 650.06 643,32 656.13| 89% &7% Jbased on Ave J Day Rally of 2086 1942 Stad  10.31
Pogsible LOW for Sell Short Day §36.65 536.65 639.71] 49% 50% Jbased on Ave of Sell Day Violation on 55 days of 8.02 805  staif 312
Mon, May 10 wilbea  SellShort  day. TF therefore has a 49%  chance of making a high above 675.70 andupto 68218 baszed on Ave Penetration of SD
therefore has a 89% chance of making a high above 629.20 andupto 650.06 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 644.70 anddownto 636.68 based on Ave of Sell Day Violation on S5 days

Mon, May 10 wilbea  SellShort  day. TF Day therefore has a 4%  chance of making a high above 67440 andupto 681.05 based on Ave Penetration of 5D
therefore has a &%  chance of making a high above 62920 andupto 648,32 bazed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 644.70 anddownto 636.65 based on Ave of Sel Day Violation on 55 days
The Day sess High has 49% chance of being made  Last
b e T T S R T T T
NG 24h NG Day SNDX | 24H Day JCurrent High Low Last odds of 3D Rally>10 " 95%
The Sell Day HIGH was 1909.25 1st 1900.25 1st 1901.85 Only NQ 1909.25  1805.75  1849.25 odds of 3D Rally>30 " 70%
The Sell Day LOW was 1805.73 1805.75 1808.07 SNDX 190189 180807  1340.44 odds of 30 Rally < 0 “12%
The Buy Day LOW waz 173025 173025 1752.31 NQ Day 190025 180575  1349.25 Ave Rangeon | 550 41.87
Possible HIGH for Sell Short Day 1924.24 191591 1917.48] 52% 50% Jbased on Ave Penetration of 5D of 1499 1566 StdD 7.5
Posszible HIGH for Sell Short Day 1778.97 1774.28 1794.75] &7% 85% | based on Ave 3 Day Rally of 4872 4403 Stad 23.06
Pogsible LOW for Sell Short Day 1786.22 1786.69 1790.82) 47% 50% Jbazed on Ave of Sell Day Violation on 5§ days of 1953  19.06 Stdd 7.8
Mon, May 10 wilbea  SellShort  day. NQ therefore has a 52%  chance of making a high above 1909.25 and up to 1924.24 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1730.25 and up to 1778.97 based on Ave 3 Day Rally
therefore has a 4%  chance of making a Low below 1805.75 anddownto 1786.22 based on Ave of Sell Day Violation on 55 days

The 24 hour HiHh has a 51% chance of heinH made  1st

Mon, May 10 wilbea  SellShort  day. NG Day therefore hasa B0%  chance of making a high above 1900.25 and upto 191591 based on Ave Penetration of 5D
therefore has a §5%  chance of making a high above 1730.25 and up to 1774.28 baszed on Ave 3 Day Raly
therefore has a B0%  chance of making a Low below 1805.75 anddowntoc 178669 based on Ave of Sell Day Violation on S5 days

The Day sess High has 52% chance of being made  Last
b e T T S S R T T T
YM 24h ¥M day SINDU § 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 93%

The Sell Day HIGH was 10580.00 1st 10540.00 1st 1057812 Onlyg YM  10580.00 1020200 10335.00 odds of 3D Rally > 100 " 82%
The Sell Day LOW was 10202.00 10202.00 10241.23 SINDU 1057912 1024123 1038043 odds of 30 Rally < 0 “12%
The Buy Day LOW waz 9852.00 9862.00 9869.62 YM Day 10540.00  10202.00  10333.00 Ave Range on | S50 220,69
Possible HIGH for Sell Short Day 1065444 10614.46 10656.33] 49% 49% | based on Ave Penetration of 50 of 7444 7446 StdD 3592
Posszible HIGH for Sell Short Day 10114.72 10086.32 10097.85| 88% &7% Jbased on Ave 3 Day Rally of 25272 22432 Stdid 131.08
Poggible LOW for Sell Short Day 10107.29 10104.43 10150.02] 51% 51% Jbased on Ave of Sell Day Violation on 5§ days of 9471 9757 Stdif 4051
Mon, May 10 wilbea  SellShort  day. Y therefore has a 49%  chance of making a high above 10580.00 and up to 10654.44 based on Ave Penetration of 5D

therefore has a 88%  chance of making a high above 9862.00 and upto 10114.72 based on Ave 3 Day Rally

therefore has a B%  chance of making a Low below 10202.00 and downto 10107.29 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made  1st




Monday May 10", 2010

Today was a SS day and the rally continued.

Tomorrow will be a Buy day. Having closed near the highs of the day, momentum may take us higher before
the decline starts.

TTT Data for trading US Index Futures on:

| Tuesday, May 11, 2010

24H Day JCurrent  High Low Last odds of Decline >10 " 77%
The SelShort Day HIGH was 1162.00 Last 1161.75 1st Only ES 1162.00 112450  1156.25 odds of Decline>20  ~ 51%
The SellShort Day LOW was 1121.50 114425 §SPX  1163.85 112227 1159.73 odds of Decline= 0 0%
ES Day  1161.75 114425  1156.25 Ave Range on | BD 26.44
Possible HIGH for Buy Day 1172.71 1172.64 1174.73] 51% 52% | based on Ave Penetration of 530 of 10.71 10.89 StdiD 4.3
Possible LOW for Buy Day 1135.32 1136.37 1140.27) 100% 91% Jbased on Ave Decline of 2668 2638 Stdf 1529
Possible LOW for Buy Day 1108.54 1130.59 1108.50] 51% 45% Jbased on Ave 55 Day Violation on BD of 12.96 13.66 Stdid  6.80
Tue, May 11 wilbe a Buy day. ES therefore has a B4%  chance of making a high above 1462.00 and upto 1472711  based on Ave Penetration of 530
therefore has a 100% chance of making a Low below 1162.00 anddownto 113532 based on Ave Decline
therefore has a 5%  chance of making a Low below 112150 anddownto 1108.54 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made Last
Tue, May 11 wilbe a Buy day. ES Day therefore has a 2%  chance of making a high above 1164.75 and upto 117264 based on Ave Penetration of 550
therefore has a 91%  chance of making a Low below 1161.75 anddownto 1136.37 based on Ave Decline
therefore has a 48%  chance of making a Low below 1144.25 anddowntc 1130.59 based on Ave S5 Day Vielation on BD
The Day sess Low has 50% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline > 10 " 63%
The SellShort Day HIGH was 590,60 Last 689.60 Last 589.89 Only TF 690.60 661.00 688.40 odds of Decline >15 " 49%
The SelShort Day LOW was 661.00 B77.50 668.25 SRUT 689,569 668,25 689,61 odds of Decline= 0 0%
TF Day 639.60 677.50 633.40 Ave Range on " BD 18.07
Possible HIGH for Buy Day 698.14 696.83 697.16] 49% 51% Jbased on Ave Penetration of 550D of 7.54 723 StdiD 300
Possible LOW for Buy Day 672.25 672,40 674.51] 100% 95% Jbased on Ave Decline of 18.35 17.20 stdif 996
Possible LOW for Buy Day 652,96 569.11 660.21] 50% 48% Jbased on Ave §5 Day Violation on BD of &.04 839 stdd 4.
Tue, May 11 wilbe a Buy day. TF therefore has a 49%  chance of making a high above 690.60 andupto 698.14  based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 690.60 anddownto 67225 based on Ave Decline
therefore has a 50%  chance of making a Low below 661.00 anddownto 65296 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made  Last
Tue, May 11 wilbe a Buy day. TF Day therefore has a B1%  chance of making a high above 689.60 andupto 696.83 based on Ave Penetration of 35D
therefore has a 95%  chance of making a Low below 689.60 anddownto 67240 based on Ave Decline
therefore has a 48%  chance of making a Low below 67750 anddownto 66941  based on Ave 55 Day Violation on BD
The Day se3s Low has 54% chance of being made  Last
HQ 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of Decline>20 "73%
The SellShort Day HIGH was 1842.00 Last 1942.00 Last 194264 Only NG 1942.00 187225  1939.25 odds of Decline >25 “62%
The SellShort Day LOW was 187225 1820.75 1923.52 SNDX  1942.64 192352  1942.61 odds of Decline= 0 0%
NG Day  1842.00 1920.75  1939.25 Ave Range on | BD 4179
Possible HIGH for Buy Day 1957.06 195717 1957.90] 54% 54% Jbased on Ave Penetration of 55D of 15.06 1547 StdiD 640
Possible LOW for Buy Day 1899.83 1902.94 190547 | 100% 94% Jbased on Ave Decline of 4217 39.06 stad 2298
Possible LOW for Buy Day 1853.59 1900.32 1903.42) 49% 46% Jbased on Ave 5§ Day Violation on BD of 1866 2043 Staf  10.07
Tue, May 11 wilbe a Buy day. NG therefore has a 54%  chance of making a high above 1942.00 and upto 1957.06 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 194200 anddownto 1899.83 based on Ave Decline
therefore has a 49%  chance of making a Low below 1872.26 anddownto 1863.59 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Tue, May 11 wilbe a Buy day. NQ Day therefore has a 54%  chance of making a high above 1942.00 and upto 195717 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 194200 anddowntoc 190294 based on Ave Decline
therefore has a 46%  chance of making a Low below 1920.76 anddownto 1900.32 based on Ave S5 Day Vielation on BD
The Day sess Low has 53% chance of being made  Last
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SelShort Day HIGH was 10794.00 Last 10784.00 1st 10835.17 Only] YM  10794.00 10451.00 10740.00 odds of Decline > 150 ~ 54%
The SellShort Day LOW was 10451.00 10647.00 10386.03 §INDU 1083517  10386.03 10785.14 odds of Decline= 0 0%
YM Day 10794.00  10647.00  10740.00 Ave Range on | BD 223.95
Possible HIGH for Buy Day 10852.78 1088740 10926.09] 50% 51% Jbased on Ave Penetration of 550 of 8878 9340 StdiD 36.44
Possible LOW for Buy Day 10564.94 10581.86 10631.52] 100% 93% Jbased on Ave Decline of 22906 21244 Staif 13471
Possible LOW for Buy Day 10334.92 10526.28 10262.11] 48% 46% Jbased on Ave S5 Day Violation on BD of 116.08 12072 Sta/J  59.67
Tue, May 11 wilbe a Buy day. YM therefore has a B0%  chance of making a high above 10794.00 and up to 10882.78 based on Ave Penetration of 350
therefore has a 100% chance of making a Low below 10794.00 and down to 10564.94 based on Ave Decline
therefore has a 48%  chance of making a Low below 10451.00 and down to 10334.92 based on Ave S5 Day Violation on BD
The 24 hour Low has a 50% chance of being made Last
Tue, May 11 wilbe a Buy day. YM Day therefore has a 51% chance of making a high above 10794.00 and up to 10887.40 based on Ave Penetration of S50




Tuesday May 11", 2010

Today was a Buy day. Markets declined overnight to reach the TTT MA recap level and the rally started near

the open.

Tomorrow will be a Sell day. Based on today’s action, it will probably be a confusing day.

TTT Data for trading US Index Futures on:

|Wednesday, May 12, 2010

24H Day JCurrent  High Low Last odds of Rally =10 34%
The Buy Day HIGH was 1169.00 1168.00 1170.48 Only ES 1169.00 1140.50  1152.00 odds of Rally > 20 Y53%
The Buy Day LOW was 1140.50 1st 1144.25 1st 1147.71 §SPX  1170.48 1147.71 1155.79 odds of Rally = 0 0%
ES Day  1169.00 1144.25  1152.00 Ave Range on " 8D 28,27
Possible HIGH for Sell Day 1178.78 1179.76 1181.27] 55% 51% |based on Ave Penetration of BD of 9.78 1076 StdiD 475
Possible HIGH for Sell Day 1167.02 1168.34 1170.03 | 100% 93% | based on Ave Rally of 2652 2400 Stdf 1402
Possible LOW for Sell Day 1125.71 1129.29 1132.79] 48% 50% Jbased on Ave Buy Day Violation on 5D of 14.79 1495 5tdd 638
Wed, May 12 will be a Sell day. ES therefore has a b5%  chance of making a high above 1169.00 and up to 1178.78 Dbased on Ave Penetration of BD
therefore has a 100% chance of making a high above 1140.50 and up to 1167.02 based on Ave Rally
therefore has a 43%  chance of making a Low below 1140.50 anddownto 41125.71 based on Ave Buy Day Violation on 5D
The 24 hour High has a 46% chance of being made 1st
Wed, May 12 will be a Sell day. ES Day therefore has a B1%  chance of making a high above 1169.00 and up to 1179.76 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1144.25 and up to 1168.34  based on Ave Rally
therefore has a BE0%  chance of making a Low below 114425 anddownto 1129.29 based on Ave Buy Day Violation on 5D
The Day zess High has 5% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally >10 T6%
The Buy Day HIGH was 703.80 703.90 704.03 Only TF 703.90 676,90 691.60 odds of Rally >15 Y515
The Buy Day LOW was 676.90 1st 678.30 1st £80.58 SRUT 704.03 680,58 695.48 odds of Rally= 0 0%
TF Day 703.90 678.30 §91.60 Ave Range on 7 SD 19.35
Possible HIGH for Sell Day 711.42 711.96 711.79] 51% 50% ]| based on Ave Penetration of BD of 7.52 806 StdD  3.24
Possible HIGH for Sell Day 695.50 595,56 695.54] 100% 96% Jbased on Ave Rally of 1860 1726 Stdd 939
Possible LOW for Sell Day 667.56 569.00 671.54] 50% 51% Jbased on Ave Buy Day Violation on 5D of 9.4 930 Stdd 4.0
Wed, May 12 willbe a Sell day. TF therefore has a 5% chance of making a high above 703.90 and upto 711.42 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 676.90 andupto 695.50 based on Ave Rally
therefore has a B0% chance of making a Low below 676.90 anddowntoc 667.56 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1st
Wed, May 12 wil be a Sell day. TF Day therefore has a B0%  chance of making a high above 70390 and upto 71196  based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 678.30 andupto 69556 bazed on Ave Rally
therefore has a %  chance of making a Low below 67830 anddownto 669.00 based on Ave Buy Day Violation on 5D
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 78%
The Buy Day HIGH was 1965.00 1965.00 1966.48 Only NG 1965.00 191500  1934.25 odds of Rally > 25 ML
The Buy Day LOW was 1915.00 1st 1918.75 1st 1818.12 SNDX  1966.48 191842 194043 odds of Rally= 0 0%
NQ Day  1965.00 1916.75 1934.25 Ave Range on 7 SD 44.71
Possible HIGH for Sell Day 1981.64 1982.31 1983.84] 54% 53% |based on Ave Penetration of BD of 16.64 1731 StdD 7.4
Possible HIGH for Sell Day 1957.27 1954.81 195418 100% 96% ]| based on Ave Rally of 4227 3806 Stdf 2097
Possible LOW for Sell Day 1892.36 1893.54 1895.50] 47% 49% Jbased on Ave Buy Day Violation on 5D of 22.64 2321 Stdf 956
Wed, May 12 willbe a Sell day. NQ therefore has a B4%  chance of making a high above 1965.00 and up to 1981.64 Dbased on Ave Penetration of BD
therefore has a 100% chance of making a high above 1915.00 and up to 1957.27 based on Ave Raly
therefore has a 47%  chance of making a Low below 1915.00 anddownto 4189236 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made Last
Wed, May 12 will be a Sell day. NQ Day therefore has a b3%  chance of making a high above 1965.00 and up to 1962.31 Dbased on Ave Penetration of BD
therefore has a 96%  chance of making a high above: 1916.75 and up to 1954.81 Dbased on Ave Rally
therefore has a 49% chance of making a Low below 1916.75 anddownto 1893.54 based on Ave Buy Day Violation on SD
The Day sess High has 61% chance of being made  Last
¥M 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 1%
The Buy Day HIGH was 10840.00 10840.00 10874.54 Only] YM  10540.00 10622.00 10705.00 odds of Rally>150 " 53%
The Buy Day LOW was 10622.00 1st 10647.00 1st 10685.38 SINDU  10874.54 1063538 10748.26 odds of Rally= 0 0%
YW Day 10840.00  10647.00  10705.00 Ave Range on | SD 24158
Possible HIGH for Sell Day 10925.89 10934.19 10967.77) 54% 50% Jbased on Ave Penetration of BD of 8589 9449 S5tdD 4229
Possible HIGH for Sell Day 10847.98 10851.68 10885.93] 100% 94% Jbased on Ave Rally of 22598 20468 Stdd 12049
Possible LOW for Sell Day 10505.70 10526.06 10564.32] 50% 51% Jbased on Ave Buy Day Violation on 5D of 11630 12094 Stdif  51.63
Wed, May 12 willbe a Sell day. YM therefore has a B4%  chance of making a high above 10840.00 and up to 10925.89 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10622.00 and up to 10847.98 based on Ave Rally
therefore has a B0%  chance of making a Low below 10622.00 and down to 10505.70 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made 1st
Wed, May 12 will be a Sell day. YM Day therefore has a 50%  chance of making a high above 10840.00 and up to 10934.19 based on Ave Penetration of BD




Wednesday May 12", 2010

Today was a Sell day and was less confusing than expected, as TVGR was in effect all day.
Tomorrow will be a SS day. We have an average 3 day rally in place at the moment, the morning gap may
dictate the direction tomorrow.

TTT Data for trading US Index Futures on:

| Thursday, May 13, 2010

24H Day JCurrent  High Low Last odds of 3D Rally =10 " 89%%
The Sell Day HIGH was 1171.25 Last 1171.25 Last Cnly ES 1171.25 114100 1169.75 odds of 30 Rally > 20 hi7:
The Sell Day LOW was 1141.00 1156.00 1155.43 $SPX 117287 115643 117167 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1140.50 1144.25 1147.71 ESDay 117125 1156.00  1169.75 Ave Range on " 550 25,83
Possible HIGH for Sell Short Day 1180.16 1180.53 1182.29] 52% 50% | based on Ave Penetration of 5D of 8.91 928 StdiD 445
Possible HIGH for Sell Short Day 1171.23 1171.31 1174.20] 87% 86% |based on Ave 3 Day Rally of 30.73 2706 Stdd 1564
Possible LOW for Sell Short Day 1130.04 1144.42 114453 ] 51% 51% Jbased on Ave of Sell Day Violation on 55 days of 10.96 1158 Stdid  4.69
Thu, May 13 wilbea  SellShort  day. ES therefore has a 2% chance of making a high above 1171.25 and upto 1180.16 based on Ave Penetration of SD
therefore has a 87  chance of making a high above 1140.50 and up to 1171.23 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1141.00 anddownto 41130.04 based on Ave of Sell Day Vielation on 5SS days
The 24 hour High has a 49% chance of being made 1=t
Thu, May 1¥%wilbea  SellShort day. ES Day therefore has a B0%  chance of making a high above 1171.26 and upto 1180.53 based on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 1144.25 and up te 1171.31  based on Ave 3 Day Rally
therefore has a 51% chance of making a Low below 1156.00 and downtoc 114442 based on Ave of Sell Day Violation on S5 days
The Day sess High has 45% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally >5 93%
The Sell Day HIGH was 71570 Last 71570 Last 71622 Only TF T15.70 685.00 713.60 odds of 3D Rally =10 b
The Sell Day LOW was 625.00 696.40 695.72 SRUT 716.22 §95.72 716.11 odds of 30 Rally < 0 TG
The Buy Day LOW was 676.90 67330 680.58 TF Day 715.70 606.40 713.60 Ave Range on " 55D 18.06
Possible HIGH for Sell Short Day 122.26 72243 722.54] 49% 48% |based on Ave Penetration of SD of 6.56 673 StdD 295
Possible HIGH for Sell Short Day 697.99 697.66 699.22] §9% &7% | based on Ave 3 Day Rally of 2109 1936 Stdl 1047
Possible LOW for Sell Short Day 676.98 688.35 B37.79) 49% 50% Jbased on Ave of Sell Day Violation on 55 days of 8.02 805 Stad 342
Thu, May 13 wilbea  SellShort day. TF therefore has a 49%  chance of making a high above 715.70 and up to 722,26  bazed on Ave Penetration of SD
therefore has a 89%  chance of making a high above 676.90 andupto 697.99 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 686,00 anddownto 67698 based on Ave of Sell Day Viclation on 5SS days
The 24 hour High has a 47% chance of being made 1st
Thu, May 13 wilbea  SellShort day TF Day therefore hasa 48%  chance of making a high above 715.70 and up te 722.43 based on Ave Penetration of 5D
therefore has a 87  chance of making a high above 678.30 andupte 697.66 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 696.40 anddowntc 68835 bazed on Ave of Sell Day Violation on 55 days
The Day 3ess High has 45% chance of being made  1st
h S —
HQ 24h NQ Day SHDX J 24H Day JCurrent  High Low Last odds of 3D Rally =10 " 95%
The Sell Day HIGH was 1976.25 Last 1976.25 Last 1977.42 Only NG 1976.25 1917.00 197225 odds of 3D Rally>30 " 70%
The Sell Day LOW was 1917.00 1944 50 194720 SNDX ~ 1977.42 194720  1975.58 odds of 3D Rally < 0 2%
The Buy Day LOW was 1915.00 1916.75 1918.12 NG Day  1976.25 1944.50  1972.25 Ave Range on 55D 42.00
Possible HIGH for Sell Short Day 1991.44 1992.16 1993.25] 52% 50% | based on Ave Penetration of 5D of 1516 1591 StdiD 7.2
Possible HIGH for Sell Short Day 1964.64 1961.75 1961.42] 87% &5% |based on Ave 3 Day Rally of 4964 4500 Stdf 2395
Possible LOV for Sell Short Day 1897 47 1925.44 1929.95] 47% 50% Jbased on Ave of Sell Day Violation on 55 days of 19.53 19.06 Stdid 748
Thu, May 13 wilbea  SellShort day. NQ therefore has a B2%  chance of making a high above 1976.26 and upto 199141 based on Ave Penetration of 3D
therefore has a 87%  chance of making a high above 1915.00 and up to 1964.64 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1917.00 anddownto 41897.47 based on Ave of Sell Day Viclation on 55 days
The 24 hour High has a 53% chance of being made 1st
Thu, May 13 wilbea  SellShort day. NQ Day therefore hasa 50%  chance of making a high above 1976.25 and up te 1992.16 based on Ave Penetration of 3D
therefore has a 85%  chance of making a high above 1916.75 and up to 1961.75 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1944.50 and downto 192544 based on Ave of Sell Day Violation on S5 days
The Day zezz High has 51% chance of being made  1st
¥M 24h Y day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally »75 " 93%
The Sell Day HIGH was 108532.00 Last 10882.00 Last 10808.08 Only] YM 1085200 1061500 10873.00 odds of 30 Rally > 100 e
The Sell Day LOW was 10615.00 10741.00 10742.15 SINDU  10909.08 1074215 10896.91 odds of 3D Rally < 0 “12%
The Buy Day LOW was 106822.00 10847.00 10685.38 YM Day 1088200  10741.00  10875.00 Ave Range on " 550 221,30
Pozsible HIGH for Sell Short Day 10957 .85 10958.26 10933.10] 49% 50% | based on Ave Penetration of 5D of 7585 76.26 StdiD 3651
Possible HIGH for Sell Short Day 10878.54 10875.36 1001777 88% &7% |based on Ave 3 Day Rally of 25654 22836 Stdid 134.07
Possible LOW for Sell Short Day 10520.29 1064343 10650,94] 50% 51% | based on Ave of Sell Day Violation on §5 days of 94.71 97,57  Stdil 4051
Thu, May 13 wilbea  SellShort  day. YM therefore has a 49%  chance of making a high above 10882.00 and up to 10957.85 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 10622.00 and up to 105678.54 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10615.00 and downto 10520.29 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 58% chance of being made 1=t
Thu, May 13 wilbea SellShort day. YM Day therefore has a B0%  chance of making a high above 10882.00 and up te 10958.26 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 10647.00 and up to 1087536 based on Ave 3 Day Rally



Thursday May 13", 2010
Today was a SS day. Momentum did make the rally go higher before the decline started.
Tomorrow will be a Buy day. Part of the decline is in, so we could go either way.

TTT Data for trading US Index Futures on:  |Friday, May 14, 2010

Current  High Low Last odds of Decline >10 " 77%
The SelShort Day HIGH was 117475 1st 1172.00 1st Only ES 1174.75 115375  1156.256 odds of Decling >20 " 51%
The SelShort Day LOW was 1153.75 1153.75 SSPX 117367 115614  1157.44 odds of Decline= 0 0%
ESDay  1172.00 1153.75  1156.25 Ave Rangeon | BOD 26.45
Possible HIGH for Buy Day 1185.43 11582.85 §2% 52% | based on Ave Penetration of $5D of 10.68 10.85 StdiD  4.64
Possible LOW for Buy Day 1148.09 1146.66 1150.03 ] 100% 91% Jbased on Ave Decline of 26.66 2534 stdf 1529
Possible LOW for Buy Day 1140.79 1140.09 1142.37] 51% 48% ] based on Ave 55 Day Violation on BD of 1296 1366 Stdd  6.80
Fri,May 14 wilbea Buy day. ES therefore has a 2%  chance of making a high above 1174.756 and up to 1185.43 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 117475 and downto 1148.09 based on Ave Decline
therefore has a B1%  chance of making a Low below 1153.76 anddownto 1140.79 based on Ave S5 Day Violation on BD
The 24 hour Low has a 55% chance of being made 1st
Fri,May 14 wilbea Buy day. ES Day therefore has a 2%  chance of making a high above 1172.00 and up to 1182.86 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 117200 and downto 1146.66 based on Ave Decline
therefore has a 48%  chance of making a Low below 1153.76 anddownto 1140.09 based on Ave S5 Day Violation on BD
The Day sess Low has B0%: chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline >10 " 68%
The SelShort Day HIGH was 719.70 1st 719.70 1st 718.70 Only TF 719.70 704.40 709.80 odds of Decline > 15  49%
The SelShort Day LOW was T04.40 704.40 705.95 SRUT 719.70 705.96 709.85 odds of Decline= 0 0%
TF Day 719.70 704.40 709.80 Ave Range on " BD 1. \%_
Possible HIGH for Buy Day 721.30 727.00 727.04] 49% 52% Jbased on Ave Penetration of 55D of T7.60 730  StdiD 303
Possible LOW for Buy Day 701.38 702.53 704.35] 100% 95% Jbased on Ave Decline of 18.32 1747 stdif  9.96
Possible LOW for Buy Day 696.36 696.01 697.92) 49% 48% Jbased on Ave 55 Day Violation on BD of &.04 839  Stad 41
Fri,May 14 wilbea Buy day. TF therefore has a 49%  chance of making a high above 719.70 and up to 727,30  based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 719.70 anddownte 70138 based on Ave Decline
therefore has a 49%  chance of making a Low below 70440 anddowntc 69636 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Fri,May 14 wilbea Buy day. TF Day therefore has a 2%  chance of making a high above 719.70 and up to 727.00 based on Ave Penetration of 35D
therefore has a 95%  chance of making a Low below 719.70 anddownte 70253 based on Ave Decline
therefore has a 48%  chance of making a Low below 70440 anddowntc 696.01 based on Ave S5 Day Violation on BD
The Day sess Low has 2% chance of being made  1st
NG 24h HQ Day SNDX |J 24H Day JCurrent High Low Last odds of Decline =20 " 73%
The SelShort Day HIGH was 1981.50 1st 1981.50 1st 1983.13 Only NG 1981.50 1938.50 194575 odds of Decline>25 " 62%
The SelShort Day LOW was 1938.50 1938.50 1940.44 SNDX 198343 1940.44  1945.52 odds of Decling= 0 " 0%
HQ Day  1981.50 1938.50 1945.75 Ave Range on " BD 41.83
Possible HIGH for Buy Day 1996.63 1996.74 1998.47] 55% 54% Jbased on Ave Penetration of 550 of 1513 16524 StdiD 643
Possible LOW for Buy Day 1939.40 1942.51 1946.03 ] 100% 94% Jbased on Ave Decline of 42140 3899 stdf 2299
Possible LOW for Buy Day 1949.84 1918.24 1920.49] 49% 46% ] based on Ave 35 Day Violation on BD of 18.66 2026 Stdd  10.07
Fri, May 14 wilbea Buy day. NQ therefore has a B5%  chance of making a high above 1981.50 and up to 1996.63 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 19581.50 and downto 1939.40 based on Ave Decline
therefore has a 49%  chance of making a Low below 1938.50 and downto 1919.84 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
Fri, May 14 wilbea Buy day. NG Day therefore has a 54% chance of making a high above 1981.50 and up to 1996.74 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 19581.50 and downto 194251 based on Ave Decline
therefore has a 46%  chance of making a Low below 1938.50 and downto 1918.24 based on Ave S5 Day Violation on BD
The Day sess Low has 2% chance of being made  1st
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SelShort Day HIGH wasz 10917.00 1st 10854.00 1st 10920.27 Only] YM  10917.00 1074400 10773.00 odds of Decline > 150 * 54%
The SelShort Day LOW was 10744.00 10744.00 1077169 §INDU  10920.27 10771.69 10782.95 odds of Decling= 0 0%
YM Day 10594.00  10744.00  10773.00 Ave Range on " BD 223.92
Possible HIGH for Buy Day 11005.36 10986.94 1101068 50% 51% Jbasged on Ave Penetration of S50 of 8836 9294 StdiD 3645
Possible LOW for Buy Day 10638.22 10682.20 10716.59] 100% 93% Jbased on Ave Decline of 22878 21130 Stad 13176
Possible LOW for Buy Day 10627.92 10623.28 10647.77] 47% 45% Jbased on Ave 55 Day Violation on BD of 11608 12072 Std/l  59.67
Fri, May 14 wilbea Buy day. YM therefore has a 50%  chance of making a high above 10917.00 and up to 11005.36 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10917.00 and down to 10688.22 based on Ave Decline
therefore has a 47%  chance of making a Low below 1074400 and downto 10627.92 based on Ave S5 Day Violation on BD
The 24 hour Low has a 58% chance of being made 1st
Fri,May 14 wilbea Buy day. YM Day therefore has a 51% chance of making a high above 10894.00 and up to 10986.94 based on Ave Penetration of S50
therefore has a 93%  chance of makina a Low below 10894.00 and down to 10682.20 based on Ave Decline




Friday May 14™, 2010
Today was a Buy day. The decline got exaggerated to the maximum, before the rally started.
Monday will be a Sell day. There is still some room for the rally to continue.

TTT Data for trading US Index Futures on:  |Monday, May 17, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 34%
The Buy Day HIGH was 1159.50 1148.50 Only ES 115950 112375 113525 odds of Rally > 20 Y53
The Buy Day LOVY was 1123.75 Last 1123.75 Last §SPX 115719 112644 113568 odds of Rally= 0 bR
ESDay 114850 112375 113525 Ave Rangeon | 5D 28.28
Possible HIGH for Sell Day 1169.21 1159.18 1167.89) 56% 52% Jbased on Ave Penetration of BD of 9.1 10.68 StdiD 475
Possible HIGH for Sell Day 1150.29 1147.85 114847 100% 93% Jbased on Ave Rally of 2654 2440 stald 1405
Possible LOW for Sell Day 1108.96 1108.79 1111.22] 48% 50% Jbazed on Ave Buy Day Violation on 5D of 1479 1496 Stdl  6.38
Mon, May 17 wilbe a Lell day. ES therefore has a B6%  chance of making a high above 1159.50 and up to 1169.24  based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1123.75 and upto 1150.29 based on Ave Rally
therefore has a 48%  chance of making a Low below 1123.75 anddownto 110896 based on Ave Buy Day Violation on SD
The 24 hour High has a B6% chance of being made 1=t [,
Mon, May 17 wilbe a Sell day. £S5 Day therefore has a 2%  chance of making a high above 1148.50 and upto 115918 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1123.75 and upto 1147.85 based on Ave Rally
therefore has a 50%  chance of making a Low below 1123.75 anddowntoc 1108.79 based on Ave Buy Day Vielation on SD
The Day gess High has 445 chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 76%
The Buy Day HIGH was 712.30 703.70 709.32 Only TF 712.30 684.70 695.40 odds of Rally > 15 h72
The Buy Day LOVY was 634.70 Last 584.70 Last 686.50 SRUT 709.32 636,50 693.98 odds of Rally= 0 0%
TF Day 703.70 584,70 §95.40 Ave Range on " 5D 19.41
Possible HIGH for Sell Day 719.86 711.79 717.13] 52% 51% |based on Ave Penetration of BD of 7.56 809 SidD  3.26
Possible HIGH for Sell Day 703.40 702.06 701.87] 100% 96% |based on Ave Rally of 1870 1736 Stdl 946
Possible LOW for Sell Day 675,36 67540 G77.46] 49% 51% Jbased on Ave Buy Day Violation on 5D of 9.34 930  Stad 40
Mon, May 17 wilbe a Sell day. TF therefore has a 2%  chance of making a high above 71230 andupte 719.86  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 684,70 andupte 703.40 based on Ave Rally
therefore has a 49%  chance of making a Low below 6584.70 anddownto 67536 based on Ave Buy Day Violation on 5D
The 24 hour High has a 5% chance of being made Last
Mon, May 17 wilbe a Sell day. TF Day therefore has a B84%  chance of making a high above 703.70 andupte 711.79  baszed on Ave Penetration of BD
therefore has a 96% chance of making a high above 684,70 andupte 702.06 based on Ave Rally
therefore has a B84%  chance of making a Low below 6584.70 anddownto 67540 based on Ave Buy Day Violation on 5D
The Day sess High has 46% chance of being made  Last
b A
HQ 24h NG Day $NDX J 24H Day JCurrent  High Low Last odds of Rally > 20 T8%
The Buy Day HIGH was 1950.50 1929.75 152891 Only NG 195050 1883.00  1909.75 odds of Rally > 25 M LT
The Buy Day LOW was 1883.00 Last 1883.00 Last 1885.51 SNDX  1929.91 1885.51 1907.10 odds of Rally= 0 M3
NG Day  1929.75 1583.00  1909.75 Ave Range on 7 SD 44.78
Possible HIGH for Sell Day 1967.09 1947.00 1947.21] 54% 53% | based on Ave Penetration of BD of 1659 1725 StdD 7.35
Possible HIGH for Sell Day 1925.37 192147 1921.69) 100% 96% Jbased on Ave Rally of 4237 3847 Stdd 2104
Possible LOW for Sell Day 1560.36 1859.79 1363.19] 47% 48% Jbased on Ave Buy Day Violation on 5D of 2264 23 Stdl 956
Mon, May 17 wilbe a Sell day. NQ therefore has a b4%  chance of making a high above 1950.50 and up to 1967.09 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 15883.00 and upto 192537 based on Ave Rally
therefore has a 47%  chance of making a Low below 1883.00 anddowntoc 1860.36 based on Ave Buy Day Violation on SD
The 24 hour High has a G0% chance of being made  Last
Mon, May 17 wilbe a Sell day. NQ Day therefore hasa 53%  chance of making a high above 1929.75 and up to 1947.00 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1583.00 and upto 192147 based on Ave Rally
therefore has a 48%  chance of making a Low below 1883.00 and downtoc 1889.79 based on Ave Buy Day Violation on SD
The Day sess High has 46% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH was 10755.00 10714.00 10780.75 Only] YM 1079500 10509.00 10608.00 odds of Rally > 150 " 59%
The Buy Day LOVY was 10509.00 Last 10509.00 Last 10537.25 SINDU 1078076 10537.25 10620.16 odds of Rally= 0 0%
YM Day 10714.00  10509.00  10608.00 Ave Range on T 5D 24171
Possible HIGH for Sell Day 10880.49 10807.67 10873.38| 54% 50% |based on Ave Penetration of BD of 8549 9367 StdD 4230
Possible HIGH for Sell Day 10735.14 10713.84 10737.91] 100% 94% ]based on Ave Rally of 22644 20484 Stdf 12067
Pogsible LOW for Sell Day 10393.77 10358.06 10416.19] 50% 51% Jbased on Ave Buy Day Violation on 5D of 11623 12094 Stdd 5163
Mon, May 17 wilbe a Sell day. YM therefore has a 8%  chance of making a high above 10795.00 and up to 10830.49 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10509.00 and up to 10735.14 based on Ave Rally
therefore has a 0%  chance of making a Low below 10509.00 and down to 10393.77 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1st
Mon, May 17 wil be a Sell day. YM Day therefore has a B0%  chance of making a high above 10714.00 and up to 10807.67 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10509.00 and up to 10713.84 based on Ave Rally




Monday May 17", 2010
Today was a Sell day and it lived up to its name of confusing, ranging within TTT levels
Tomorrow will be a SS day. We still have room to go higher to reach TTT averages, before the decline

starts.

TTT Data for trading US Index Futures on:

| Tuesday, May 18, 2010

24H  Day JCurrent  High Low Last Change [Jodds of 3D Rally>10 " 89%
The Sell Day HIGH was 1140.25 1st 1140.25 1st Cnly ES 1140.25 111275 113450 odds of 30 Rally > 20 Yean
The Sell Day LOW waz 111275 111275 §SPX 1141.88 111496 1136.94 odds of 3D Rally < 0 “13%
The Buy Day LOW was 112375 112375 ESDay  1140.25 111275 1134.50 Ave Range on " 550 17.78
Possible HIGH for Sell Short Day 1146.58 1146.94 1147.98] 65% 60% Jbased on Ave Penetration of 5D of 633 6.69
Possible HIGH for Sell Short Day 1147.11 1144.60 1146.29] 90% 90% Jbased on Ave 3 Day Rally of 23.36  20.85
Possible LOW for Sell Short Day 1102.81 1102.64 1105.18] 40% 45% Jbased on Ave of Sell Day Violation on 5§ days of 9.94 10.11
Tue, May 18 wilbea SellShort  day. ES therefore has a 658%  chance of making a high above 1140.25 and up to 1146.58 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above: 1123.75 and up to 1147.11  based on Ave 3 Day Rally
therefore has a 40%  chance of making a Low below 1112.75 anddownto 410281 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Tue, May 18 wilbea  SellShort day ES Day therefore has a 60%  chance of making a high above: 1140.25 and up to 1146.94 Dbased on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1123.75 and up to 114460 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 111275 anddownto 110264 baszed on Ave of Sell Day Violation on S5 days
The Day sezz High haz 47% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last hange Jodds of 3D Rally > 5 93%
The Sell Day HIGH waz 704.40 1st T04.40 1st 70382 Only TF 704.40 676.00 694.90 odds of 3D Rally >10 " 77%
The Sell Day LOW waz 676.00 676.00 677.94 SRUT 703.62 677.94 695.71 odds of 3D Rally < 0 " 11%
The Buy Day LOWW was B884.70 684.70 686.50 TF Day 704.40 676.00 694,90 Ave Range on " 550 13.78
Possible HIGH for Sell Short Day 709.53 709.90 708.83] 60% 55% ]| based on Ave Penetration of 5D of 513 5.50
Possible HIGH for Sell Short Day 704.16 T02.74 703.19] 90% 90% |based on Ave 3 Day Rally of 19.46  13.04
Possible LOW for Sell Short Day 668,48 668,39 670.24) 45% 45% Jbased on Ave of Sell Day Violation on 5§ days of 7.52 7.61
Tue, May 18 wilbea  SellShort  day TF therefore has a 60%  chance of making a high above: 704.40 and upto 709.53 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 684.70 and upto 704.16 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 676.00 anddownto 66848 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 56% chance of being made 1=t
Tue, May 18 wilbea SellShort day. TF Day therefore has a B8%  chance of making a high above 704,40 and upto 709.90 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 634,70 and upto 702,74 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 676.00 anddownto 66839 bazedon Ave of Sell Day Violation on S5 days
The Day sess High has 49% chance of being made  Last
h T P S T S T S S RS Y e va— |
NG 24h NQ Day SNDX 24H  Day JCurrent  High Low Last Change Jodds of 3D Rally>10 " 95%
The Sell Day HIGH waz 1919.50 1st 1919.50 1st 192075 Only HG 1919.50 1870.50 191275 odds of 3D Rally>30 " 71%
The Sell Day LOW wasz 1870.50 1870.50 187292 SHDX 1920.75 1872.92 191545 odds of 30 Rally < 0 2%
The Buy Day LOWW was 1883.00 1883.00 1885.51 NG Day  1919.50 1370.50 191275 Ave Range on | 55D 29.31
Possible HIGH for Sell Short Day 1928.03 1929.94 1930.92] 75% 65% |based on Ave Penetration of 5D of 853 10.44
Possible HIGH for Sell Short Day 1928.22 1925.06 1925.65] 90% 90% Jbased on Ave 3 Day Rally of 4522 4206
Possible LOW for Sell Short Day 1852.72 1854.30 1856.23] 40% 50% Jbased on Ave of Sell Day Violation on S5 days of 17.78 16.20
Tue, May 18 wilbea  SellShort day NQ therefore has a 75%  chance of making a high above 1919.50 and up to 1928.03 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1883.00 and up to 1928.22 based on Ave 3 Day Rally
therefore has a 40%  chance of making a Low below 1870.50 anddownto 4185272 baszed on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Tue, May 18 wilbea SellShort day. NG Day therefore has a 65%  chance of making a high above 1919.50 and up to 1929.94 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1883.00 and upto 1925.06 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1870.50 and downto 4185430 based on Ave of Sell Day Violation on S5 days
The Day sess High has B2% chance of being made  Last
YM 24h YM day $INDU 24H  Day JCurrent  High Low Last Change Jodds of 3DRally =75 " 93%
The Sell Day HIGH wasz 10641.00 1=t 10641.00 1st 10660.97 Only] YM 10641.00  10411.00  10601.00 odds of 30 Rally > 100 a2
The Sell Day LOW was 10411.00 10411.00 10435.06 SINDU 1066097 1043606 10625.83 odds of 30 Rally < 0 Y425
The Buy Day LOWW was 10509.00 10509.00 10537.25 YN Day  10641.00  10411.00  10601.00 Ave Range on S50 142.35
Possible HIGH for Sell Short Day 10688.75 10692.25 10709.82) 60% 60% Jbased on Ave Penetration of 5D of 47,716 51.25
Possible HIGH for Sell Short Day 10686.26 10669.58 10712.07] 95% 95% | based on Ave 3 Day Rally of 177.26 160.58
Possible LOW for Sell Short Day 10342.75 10331.13 10369.43] 40% 40% Jbased on Ave of Sell Day Violation on S5 days of 68.25 79.88
Tue, May 18 wilbea  SellShort  day. YM therefore has a 60%  chance of making a high above 10641.00 and up to 10688.756 based on Ave Penetration of 3D
therefore has a 95%  chance of making a high above 10509.00 and up to 10686.26 bazed on Ave 3 Day Rally
therefore has a 40%  chance of making a Low below 10411.00 and downto 1034275 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Tue, May 18 wilbea  SellShort  day. YM Day therefore has a 60%  chance of making a high above 10641.00 and up to 10692.25 bazed on Ave Penetration of SD
therefore has a 95%  chance of making a high above: 10509.00 and up to 10669.58 based on Ave 3 Day Rally




Tuesday May 18", 2010
Today was a good SS day. Markets did as plan and did continue the rally and reached TTT MA levels and
even TTT MAv.

Tomorrow will be a Buy day. Based on averages the decline is in place, so the rally could start at any time.
TTT Data for trading US Index Futures on: IWednesda , May 19, 2010

Current  High Low Last odds of Decline>10 " 77%
The SellShort Day HIGH was 1147.50 1st 1147.50 1st Only ES 1147.50 111526  1118.00 odds of Decline >20 " 51%
The SellShort Day LOW was 1115.25 1115.25 §5PX 114866 111720  1120.78 odds of Decline= 0 0%
ES Day  1147.50 111525  1118.00 Ave Rangeon | BD 2650
Possible HIGH for Buy Day 1153.18 1158.35 1159.50] 51% 52% | based on Ave Penetration of S50 of 10.68 1085 StdD 464
Possible LOW for Buy Day 1120.72 1122.04 1124991 100% 91% ] based on Ave Decline of 2678 2546 Std0 1536
Possible LOV for Buy Day 110213 1101.42 1103.25] 51% 48% Jbased on Ave 55 Day Violation on BD of 1342 1383 Std0 686
Wed, May 19 wilbe a Buy day. ES therefore has a B1%  chance of making a high above 1147.50 and up to 1158.18 bazed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 114750 anddownto 1120.72 baszed on Ave Decling
therefore has a B1%  chance of making a Low below 111525 anddownto 110213 based on Ave 5SS Day Violation on BD
The 24 hour Low haz a 5h% chance of being made 1st
Vied, May 19 wilbe a Buy day. E5S Day therefore hasa 52%  chance of making a high above 1147.50 and up to 1158.35 bazed on Ave Penetration of S50
therefore has a 9% chance of making a Low below 114750 anddownto 1122.04 based on Ave Decling
therefore has a 48%  chance of making a Low below 111525 anddownto 110142 based on Ave 55 Day Violation on BD
The Day sess Low has B0% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline>10 " 68%
The SellShort Day HIGH was 706.80 1st 70660 1st 705.34 Only TF 706,60 679,80 682,50 odds of Decline >15 49%
The SellShort Day LOW was 679.80 679.80 681.54 SRUT 705.34 631,54 §82.78 odds of Decline= 0 0%
TF Day 706,60 679,80 632,50 Ave Range on " BD 1816
Possible HIGH for Buy Day 714.20 713.90 712.68] 49% 51% ]| based on Ave Penetration of S50 of T.60 730 StdD 303
Possible LOV for Buy Day 688.19 6389.34 689.90] 100%: 95% | based on Ave Decline of 18.41 1726  Stdif  10.04
Possible LOV for Buy Day 671.64 671.29 673.39] 50% 48% Jbased on Ave 55 Day Violation on BD of 816 851  Stad 446
Wed, May 19 wilbe a Buy day. TF therefore has a 49%  chance of making a high above 706.60 and up to 714.20  based on Ave Penetration of 330
therefore has a 100% chance of making a Low below 706.60 anddownto 68819 based on Ave Decline
therefore has a 50%  chance of making a Low below 679.80 anddownto 67164 based on Ave 55 Day Violation on BD
The 24 hour Low haz a B1% chance of being made 1st
Wied, May 19 wilbe a Buy day. TF Day therefore has a 51%  chance of making a high above 706.60 and upto 71390 based on Ave Penetration of 330
therefore has a 95%  chance of making a Low below 706,60 anddownte 689.34 based on Ave Decline
therefore has a 48%  chance of making a Low below 679.80 anddowntec &71.29 based on Ave 55 Day Violation on BD
The Day sess Low has 52% chance of being made  1st
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline>20 "T73%
The SellShort Day HIGH was 1932.00 1=t 1932.00 1=t 1933.25 Only HG 1932.00 1876.75%  1887.00 odds of Decline>25 " 63%
The SellShort Day LOW was 15876.75 1876.75 15878.55 SHDX 193325 1878.56  1837.06 odds of Decline= 0 ™ 0%
NQ Day  1932.00 1876.75 1857.00 Ave Range on " BD 4195
Possible HIGH for Buy Day 194713 1947.24 1943.59] 54% 54% | based on Ave Penetration of S50 of 1513 1524 StdD 643
Possible LOW for Buy Day 1589.62 1892.70 1595.83] 100% 94% ]based on Ave Decline of 4238 3930 Stdf 2316
Possible LOV for Buy Day 18567.73 1356.12 1558.23] 49% 46% Jbased on Ave 55 Day Viclation on BD of 19.03 2063 Stdf  10.22
Wed, May 19 wilbe a Buy day. NQ therefore has a B4%  chance of making a high above 1932.00 and up to 1947.13 bazed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1932.00 and downto 1889.62 baszedon Ave Decline
therefore has a 49%  chance of making a Low below 1876.75 and downto 1857.73 based on Ave 5SS Day Vielation on BD
The 24 hour Low haz a B3% chance of being made 1st
Wied, May 19 wilbe a Buy day. NQ Day therefore hasa E4%  chance of making a high above 1932.00 and up to 1947.24 based on Ave Penetration of S50
therefore has a 94% chance of making a Low below 1932.00 anddownte 1892.70 based on Ave Decling
therefore has a 46%  chance of making a Low below 1876.76 anddownto 185612 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  1st
YM 24h YM day $INDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SellShort Day HIGH was 10658.00 1st 10688.00 1st 10715.38 Only] YM 1069300 1046100 10456.00 odds of Decline > 150 " 55%
The SellShort Day LOW was 10461.00 10461.00 10482 20 SINDU  10718.86 10432.20 10510.95 odds of Decline= 0 0%
YM Day  10698.00  10461.00  10436.00 Ave Range on " BD 224,22
Possible HIGH for Buy Day 10786.36 10790.94 10809.27] 50% 51% |based on Ave Penetration of S50 of 88.36 9294 StdD  36.45
Possible LOW for Buy Day 10468.33 10485.29 10514.60] 100% 93% Jbased on Ave Decline of 22067 2271 Stdf 13225
Possible LOV for Buy Day 10343.69 10339.05 10357.06] 48% 46% Jbased on Ave 55 Day Violation on BD of 17.31 12195 Std/0  60.09
Wed, May 19 wilbe a Buy day. YM therefore has a 50%  chance of making a high above 10698.00 and up to 1078636 based on Ave Penetration of 330
therefore has a 100% chance of making a Low below 10698.00 and downto 1046833 based on Ave Decline
therefore has a 48%  chance of making a Low below 10461.00 and downto 10343.69 based on Ave 55 Day Vielation on BD
The 24 hour Low haz a 5% chance of being made 1st
Wied, May 19 wilbe a Buy day. YM Day therefore has a 51%  chance of making a high above 10698.00 and up to 10790.94 based on Ave Penetration of 330
therefore has a 93%  chance of making a Low below 10698.00 and downte 10485239 based on Ave Decline
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Wednesday May 19", 2010
Today was a Buy day. The decline did continue to the TTT MA violation levels before the rally started.
Tomorrow will be a Sell day. Half the average rally is in place, therefore we could get a confusing day.
TTT Data for trading US Index Futures on: | Thursda , May 20, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 34%
The Buy Day HIGH was 112275 112275 Only ES 1122.75 1098.75  1109.75 odds of Rally > 20 Y 53%
The Buy Day LOW was 1098.75 Last 1098.75 Last S5PX 12427 1100.66 111505 odds of Rally= 0 Y 0%
ES Day 112275 1095.76  1109.75 Ave Range on 50 28.28
Posggible HIGH for Sell Day 1132.46 113343 1134.97] 55% 51% Jbased on Ave Penetration of BD of 9.7 1068 StdiD  4.75
Possible HIGH for Sell Day 1125.24 1122.81 1122.96] 100% 93% Jbased on Ave Rally of 2649 2406 Stdif 1405
Possible LOW for Sell Day 1083.99 1083.83 1085.77) 48% 50% Jbased on Ave Buy Day Violation on 5D of 14.76 1492 st 639
Thu, May 20 wil be a Sell day. ES therefore has a B5%  chance of making a high above 1122.75 and up to 113246 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1098.75 and up to 1125.24 based on Ave Rally
therefore has a 48%  chance of making a Low below 1008.75 anddownto 4083.99 based on Ave Buy Day Violation on SD
The 24 hour High has a bh% chance of being made 1st
Thu, May 20 wil be a Sell day. ES Day therefore haz a B1%  chance of making a high above 112275 and up to 113343 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1008.75 and upto 112281 based on Ave Rally
therefore has a b0%  chance of making a Low below 1098.75 anddownto 41083.83 based on Ave Buy Day Violation on 5D
The Day sess High has 45% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally > 10 76%
The Buy Day HIGH was 686.60 636.60 686.15 Only TF 636.60 664.30 672.40 odds of Rally > 15 Y 52%
The Buy Day LOW was 55430 Last 654,30 Last 665.83 SRUT 63615 665,83 674.40 odds of Rally= 0 Y 0%
TF Day 586,60 664,30 67240 Ave Range on 5D 19.45
Possible HIGH for Sell Day 694.16 594.62 693.96] 51% 51% | based on Ave Penetration of BD of T7.56 802 StdiD 326
Possible HIGH for Sell Day 683.00 631.67 681.20] 100% 96% | based on Ave Rally of 1870 17.37 Stdf 947
Possible LOW for Sell Day 654,96 555,00 656.80] 50% 51% | based on Ave Buy Day Violation on 5D of 9.34 930  Staif 402
Thu, May 20 wil be a Sell day. TF therefore has a B1%  chance of making a high above: 686.60 andupto 694,16  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 66430 andupto 633.00 based on Ave Rally
therefore has a B0%  chance of making a Low below 664,30 anddownto 65496 based on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made Last
Thu, May 20 wil be a Sell day. TF Day therefore haz a B1%  chance of making a high above 686,60 andupto 694.62 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 664,30 andupte 681,67 based on Ave Rally
therefore has a 1%  chance of making a Low below 664.30 anddownto 655.00 based on Ave Buy Day Violation on 3D
The Day sess High has 46% chance of being made  Last
NG 24h NG Day SNDX § 24H Day |Current  High Low Last odds of Rally > 20 78%
The Buy Day HIGH was 1893.75 18593.75 1894.41 Only HQ 189375 1849.50  1868.00 odds of Rally > 25 1%
The Buy Day LOW was 1849.50 Last 1848.50 Last 1830.98 SHDX  1894.41 1850.96 187342 odds of Rally= 0 Y 0%
NG Day  1893.75 1549.50 1568.00 Ave Range on 5D 44.50
Possible HIGH for Sell Day 1910.34 1911.00 1911.71] 54% 53% Jbased on Ave Penetration of BD of 1659 1725 StdD  7.35
Possible HIGH for Sell Day 1591.84 1587.66 1387.14] 100% 96% Jbased on Ave Rally of 4234 3846 Stdd 21.06
Poggible LOW for Sell Day 1526.97 1526.40 1828.73] 47% 49% Jbased on Ave Buy Day Violation on 50 of 2253 2340 Stdid  9.57
Thu, May 20 wil be a Sell day. NQ therefore has a B4%  chance of making a high above: 1893.75 and up to 1910.34 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1849.50 and up to 1891.84 based on Ave Rally
therefore has a 4%  chance of making a Low below 1849.50 and downto 41826.97 based on Ave Buy Day Violation on SD
The 24 hour High has a 60% chance of being made Last
Thu, May 20 wil be a Sell day. NQ Day therefore haz a B3%  chance of making a high above 1893.75 and up to 1911.00 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1849.50 and up to 1887.66 based on Ave Rally
therefore has a 49%  chance of making a Low below 1849.50 and downto 182640 based on Ave Buy Day Violation on SD
The Day sess High has 47% chance of being made  1st
¥M 24h Y day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH was 10507.00 10507.00 10522.52 Only] YM  10507.00 10307.00 10403.00 odds of Rally>150 " 59%
The Buy Day LOW was 10307.00 Last 10307.00 Last 10324 66 SINDU  10522.52 1032466 1044437 odds of Rally= 0 Y 0%
Y Day 10507.00  10307.00  10403.00 Ave Range on 50 241.65
Possible HIGH for Sell Day 10592.49 10600.67 10615.15] 54% 50% ] based on Ave Penetration of BD of 8549 9367 StdD 4230
Possible HIGH for Sell Day 10532.68 10511.46 10524.94] 100% 94% | based on Ave Rally of 22568 20446 Stdd 120.69
Possible LOW for Sell Day 10191.94 10186.23 10203.79] 50% 51% ] based on Ave Buy Day Violation on 5D of 11506 12072 Stdd 5470
Thu, May 20 wil be a Sell day. YM therefore has a B4%  chance of making a high above: 10507.00 and up to 10592.49 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10307.00 and up to 1053268 bazed on Ave Rally
therefore has a B0%  chance of making a Low below 10307.00 and downto 10191.94 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1zt
Thu, May 20 wil be a Sell day. YM Day therefore haz a B0%  chance of making a high above 10507.00 and up to 10600.67 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10307.00 and up to 10511.46 based on Ave Rally
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Thursday May 20™, 2010

Today was a Sell day. We failed to get a rally today as the markets gapped much lower and TVGR did set

in.

Tomorrow will be a SS day. In principle markets should try to get back above the BDL, however based on
the close it does not look promising.

TTT Data for trading US Index Futures on:

IFriday, May 21, 2010

24H Day JCurrent  High Low Last odds of 3D Rally =10 " 89%
The Sell Day HIGH was 1116.50 1st 1084.00 1st Only ES 1116.50 1067.25 1069.50 odds of 30 Rally > 20 Y 62%
The Sell Day LOW was 1067.25 1067.25 §5PX 1107.34 1072.85 1072.85 odds of 3D Rally < 0 Y135
The Buy Day LOW was 108875 108875 ES Day  1084.00 1067.25 1063.50 Ave Range on U 55D 25,84
Passible HIGH for Sell Short Day 1125.34 1103.18 1116.65] 53% 51% Jbased on Ave Penetration of 5D of §.84 918 StdD 445
Possible HIGH for Sell Short Day 1129.46 1125.79 1127.13] 87% 86% Jbased on Ave 3 Day Rally of 30.71 27.04  5tdif 4567
Possible LOW for Sell Short Day 1056.29 106576 1061.95] 50% 51% | based on Ave of Sell Day Violation on S5 days of 10,96 1149  Std/f 469
Fri,May 21 wilbea SellShort day ES therefore has a h3%  chance of making a high above 1116.50 and upto 1125.34 baszed on Ave Penetration of 5D
therefore has a &7%  chance of making a high above 1098.75 and upto 112946 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1067.25 anddownto 1056.29 based on Ave of Sell Day Violation on 5 days
The 24 hour High has a 54% chance of being made 1st
Fri,May 21 wilbea  SellShort day ESDay thereforehasa 51%  chance of making a high above 109400 and upto 1103.18  based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 1098.75 and up to 1125.79 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1067.25 and downto 1055.76 based on Ave of Sell Day Violation on S5 days
The Day =ess High has 45% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally =5 93%
The Sell Day HIGH was B76.40 1st B59.70 1st 665.91 Only TF 676.40 638.90 639.70 odds of 3D Rally =10 " 77%
The Sell Day LOW was £38.90 538.90 540.58 SRUT 665.91 640.58 640.58 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 664,30 664.30 665.83 TF Day 659.70 638,90 639.70 Ave Range on " 55D 18.08
Possible HIGH for Sell Short Day 632.90 666.36 672.16] 50% 48% Jbased on Ave Penetration of 5D of 650 6.66 StdD 295
Passible HIGH for Sell Short Day 685.51 683.80 684.60) 89% 87% Jbased on Ave 3 Day Rally of 21.21 1950 Std/f  10.56
Possible LOW for Sell Short Day 630,88 630.85 632.65] 49% 49% Jbased on Ave of Sell Day Violation on 55 days of 802 8.05 St 342
Fri, May 21 wilbea  SellShort day TF therefore has a 50%  chance of making a high above 676.40 andupto 682,90 bazed on Ave Penetration of SD
therefore has a 89%  chance of making a high above 664.30 andupto 685,51  bazed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 638.90 anddownto 630.88 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made 1st
Fri,May 21 wilkea  SellShort day. TFDay therefore hasa 43%  chance of making a high above 659.70 andupto 666,26  bazed on Ave Penetration of SD
therefore has a &7%  chance of making a high above 664.30 andupto 633,80 bazed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 638.90 anddowntoc 630.85 based on Ave of Sell Day Violation on 55 days
The Dax SESE HiHh has 49% chance of being made  Last
NG 24h HQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally =10 " 95%
The Sell Day HIGH was 1875.00 1st 1838.50 1st 1839.99 Only HQ 1875.00 1794.00 1800.25 odds of 3D Rally>30 "~ 71%
The Sell Day LOW was 1794.00 1794.00 1798.20 SNDX 1839.99 1798.20 1800.12 odds of 3DRally < 0 “12%
The Buy Day LOW was. 1849.50 1849.50 1850.96 NG Day 183850 1794.00 1300.25 Ave Range on | 58D 42,07
Possible HIGH for Sell Short Day 1890.04 1854.28 18556.69] 53% 50% Jbased on Ave Penetration of 5D of 15.04 1578 StdD 7.3
Possible HIGH for Sell Short Day 1899.23 1894.64 1894.41] 87% 85% Jbased on Ave 3 Day Rally of 4973 4614 Stad 2406
Possible LOW for Sell Short Day 1774.47 177507 1781.06] 47% 50% Jbased on Ave of Sell Day Violation on S5 days of 19.53 18.93  Std/d 7.8
Fri,May 21 wilbea  SellShort day. NQ therefore has a E3%  chance of making a high above 1875.00 and upto 1290.04 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1849.50 and upto 1899.23 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1794.00 anddownto 177447 bazed on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1=t
Fri,May 21 wilbea SellShort day. NQ Day therefore hasa 0%  chance of making a high above 1838.50 and upto 1854.28 baszed on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1849.50 and upto 1894.64 baszed on Ave 3 Day Rally
therefore has a 5%  chance of making a Low below 1794.00 and downto A1775.07 based on Ave of Sell Day Violation on S5 days
The Day sess High has 52% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally =75 " 93%
The Sell Day HIGH was 10456.00 1st 10271.00 1st 10440.21 Only YM 10456.00  10034.00  10050.00 odds of 30 Rally > 100 YB2%
The Sell Day LOW was 10034.00 10034.00 10065.36 SINDU 1044021 1006536  10068.01 odds of 30 Rally < 0 Y1z%
The Buy Day LOW was 10307.00 10307.00 10324.56 YN Day 10271.00 1003400 1005000 Ave Range on " 55D 221,14
Possible HIGH for Sell Short Day 10531.26 10346.44 10518.35] 50% 50% |based on Ave Penetration of 5D of 75.26 7544  S5tdiD 3656
Passible HIGH for Sell Short Day 1056338 10535.24 1055676 88% &7% Jbased on Ave 3 Day Rally of 25638 228.24 Stdif 13437
Possible LOW for Sell Short Day 9939.29 9936.43 9974.15] 50% 50% Jbased on Ave of Sell Day Violation on 55 days of 94.71 97.657  Sta/d  40.51
Fri,May 21 wilbea SellShort day. YM therefore has a 0%  chance of making a high above 10456.00 and up to 10531.26 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 10307.00 and up to 10563.38 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10034.00 and down to 9939.29 based on Ave of Sell Day Viclation on S5 days
The 24 hour High has a 50% chance of being made 1st
Fri,May 21 wilbea SellShort day. YM Day therefore haz a B0%  chance of making a high above 10271.00 and up to 10346.44 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 10307.00 and up to 10535.24 based on Ave 3 Day Rally
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Friday May 21%, 2010
Today was a SS day. As expected, we did get a failed 3 day rally. Markets did try to rally back to the BDL
but there was just to much ground to cover.

Monday will be a Buy day. Having closed near the highs for the day, we may go higher before the decline
starts.

TTT Data for trading US Index Futures on:

IMonda

, May 24, 2010

24H  Day JCurrent  High Low Last odds of Decline>10 " 78%
The SeliShoert Day HIGH was 1088.75 Last 1088.75 Last Only ES 1088.75 1051.25 1084.25 odds of Decline =20 “52%
The SeliShort Day LOW was. 1051.25 1051.25 §5PX 1090.16 1055.90 1087.69 odds of Decline=0 " 0%
ESDay  1083.75 1051.25 1084.25 Ave Range on " BD 2649
Possible HIGH for Buy Day 1099.43 1099.60 1101.00] 51% 52% | based on Ave Penetration of 550 of 10,68 10.85 Std/D  4.64
Possible LOW for Buy Day 1061.87 1063.17 1066.37 | 100% 91% Jbased on Ave Decline of 2683 2558 Std/f 1542
Possible LOW for Buy Day 1038.10 1037.39 1041.92] 51% 48% Jbased on Ave 55 Day Violation on BD of 13.15 1386  Std/f 688
Mon, May 24 will be a Buy day. ES therefore has a 51%  chance of making a high above 1088.756 and up to 1099.43 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10838.75 and downto 1064.87 based on Ave Decling
therefore has a 51%  chance of making a Low below 1051.25 anddownto 1038.10 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 50% chance of being made Last
Mon, May 24 wil be a Buy day. E5 Day therefore hasa 52%  chance of making a high above 1083.75 and up to 1099.60 based on Ave Penetration of S50
therefore has a 9%  chance of making a Low below 1083.75 anddownto 106317 bazed on Ave Decline
therefore has a 48%  chance of making a Low below 1051.25 anddownto 1037.39 based on Ave 55 Day Violation en BD
The Day sess Low has 53% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline >10 " 68%
The SellShert Day HIGH was 554.90 Last 554.90 Last 554.50 Only TF 654,90 626.00 648.70 odds of Decline>15 ™ 50%
The SellShert Day LOW was 626.00 526.00 629.56 SRUT 654.50 529.56 6549.29 odds of Decline=0 ™ 0%
TF Day 654,90 626.00 643.70 Ave Range on " BD 1818
Possible HIGH for Buy Day 662,50 662.20 661.84] 49% 51% | based on Ave Penetration of 550 of T.60 730 StdiD 303
Possible LOV for Buy Day 636.38 637.51 635.94] 100% 95% | based on Ave Decline of 18.52 1739 std/d 1009
Possible LOV for Buy Day G17.77 617.42 621.33) 50% 48% Jbazed on Ave 55 Day Violation on BD of 823 858  Stad 413
Mon, May 24 wil be a Buy day. TF therefore has a 49%  chance of making a high above 65490 andupto 662.50 based on Ave Penetfration of S50
therefore has a 100% chance of making a Low below 65490 anddownto 63638 based on Ave Decline
therefore has a B0%  chance of making a Low below 626.00 anddownto 647.77 based on Ave 55 Day Violation on BD
The 24 hour Low has a 47% chance of being made Last
Mon, May 24 wil be a Buy day. TF Day therefore hasa B1%  chance of making a high above 65490 andupto 662.20 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 654,90 anddowntoc 637.51 baszed on Ave Decline
therefore has a 43%  chance of making a Low below 626.00 anddowntoc 61742 baszed on Ave 55 Day Violation on BD
The Day sess Low has 53% chance of being made  Last
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Decline = 20 74%
The SellShort Day HIGH was 1834.00 Last 1834.00 Last 183469 Only NG 1834.00 1765.50 1817.75 odds of Decline>25 "~ 63%
The Selishort Day LOW was 1765.50 1765.50 1767.94 SNDX 1834.69 1767.94 1822.77 odds of Decline=0 0%
NQ Day  1834.00 1765.50 1817.75 Ave Range on " BD 4196
Possible HIGH for Buy Day 124913 1849.24 1850.03] 54% 54% | based on Ave Penetration of 55D of 1543 15.24 StdiD  6.43
Possible LOW for Buy Day 1791.43 1794.48 1797.04 ] 100% 94% Jbased on Ave Decline of 42,57 3952 Sstdf 23.28
Possible LOW for Buy Day 1746.39 1744.80 1747.55] 49% 46% Jbased on Ave 55 Day Violation on BD of 19.11 2070 Std/f 10,25
Mon, May 24 wil be a Buy day. NQ therefore has a 4%  chance of making a high above 1834.00 and up to 1849.13 baszed on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1834.00 and downto 1791.43 based on Ave Decline
therefore has a 49%  chance of making a Low below 176550 and downto 1746.39 based on Ave 55 Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Mon, May 24 will be a Buy day. NQ Day therefore hasa B4%  chance of making a high above 1834.00 and up to 1849.24 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 183400 anddownto 1794458 based on Ave Decling
therefore has a 46%  chance of making a Low below 176550 and downto 1744.80 based on Ave 5SS Day Violation on BD

The Dax zess Low has 52% chance of being made  Last

—

YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SeliShort Day HIGH was. 10182.00 Last 10182.00 Last 10198.53 Only] YM 10182.00  9886.00 10162.00 odds of Decline > 150 " 55%
The Selishert Day LOW was 9885.00 5886.00 9918.82 SINDU 1019853  9918.82 10193.39 odds of Decline=0 ™ 0%
YM Day 10152.00  9386.00 10162.00 Ave Rangeon  © BD 224.10

Possible HIGH for Buy Day 10270.36 10274.94 10288.94] 49% 51% | based on Ave Penetration of 35D of &3.36 92.94 Std/D  36.45
Possible LOW for Buy Day 9951.54 99635.36 9993.34] 100% 93% | based on Ave Decline of 23046 21364 Stad 132.69
Possible LOW for Buy Day 9768.32 9763.71 9793.32] 48% 46% Jbased on Ave §5 Day Violation on BD of 11768 12229 Staf  60.26
Mon, May 24 will be a Buy day. YM therefore has a 49%  chance of making a high above 1018200 and up to 1027036 based on Ave Penetration of SSD

therefore has a 100%  chance of making a Low below 10182.00 and downto 9951.54 based on Ave Decling

therefore has a 48%  chance of making a Low below 9886.00 and downto 9768.32 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 40% chance of being made Last
Mon, May 24 wil be a Buy day. YM Day therefore has a 51%  chance of making a high above 10182.00 and up to 10274.94 based on Ave Penetration of 55D

therefore has a 93%  chance of making a Low below 10132.00 and downto 9963.36 based on Ave Decline
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Monday May 24™, 2010
Today was a Buy day. Markets were slow to decide direction but finally made lows at the end of day.
Tomorrow will be a Sell day. Momentum may take markets lower before the rally starts.

TTT Data for trading US Index Futures on: | Tuesda , May 25, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 4%
The Buy Day HIGH was 1088.75 1085.75 Only ES 1088.75 1070.00  1070.50 odds of Rally > 20 YR
The Buy Day LOW waz 1070.00 1=t 1070.00 §5PX  1089.95 107270 1073.60 odds of Rally = 0 0%
ES Day  1088.75 1070.00 1070.50 Ave Range on 5D 28.38
Possible HIGH for Sell Day 1098.46 1099.43 B5% 51% |based on Ave Penetration of BD of 8.71 1063 StdiD 475
Possible HIGH for Sell Day 1096.45 1094.06 100% 92% Jbased on Ave Rally of 2645 2406 Stdd  14.05
Possible LOW for Sell Day 1055.08 1054.92 48% 50% Jbased on Ave Buy Day Violation on 5D of 14.92 1508 Stdid 646
Tue, May 25 wilbea Sell day. ES therefore has a B5%  chance of making a high above 1088.75 and up o 1098.46 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1070.00 and upto 1096.45 based on Ave Rally
therefore has a 48%  chance of making a Low below 1070.00 and downto 1055.08 based on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being made 1st
Tue, May 25 wilbea Sell day. ES Day therefore has a 5% chance of making a high above 1088.75 and up to 1099.43 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1070.00 and up to 1094.06 bazed on Ave Rally
therefore has a 50%  chance of making a Low below 1070.00 and downte 1054.92 based on Ave Buy Day Violation on 5D
The Day sess High has 45% chance of being made  1st
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Rally > 10 T6%
The Buy Day HIGH waz 652.50 652.50 652.80 Only TF 652.50 633.60 639.60 odds of Rally =15 52%
The Buy Day LOW waz 533.60 Last 63360 Last 54115 SRUT 652.80 641.15 641.32 odds of Rally = 0 0%
TF Day £52.50 638,60 539,60 Ave Range on S0 19.54
Possible HIGH for Sell Day 660.06 660,52 660.61] 51% 51% |based on Ave Penetration of BD of T.56 802 StdD 326
Possible HIGH for Sell Day 657.27 65597 656.45] 100% 95% ]| based on Ave Rally of 1867 1737 Stdd 947
Possible LOW for Sell Day £§29.10 620,15 631,97 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.50 945 Stdd 440
Tue, May 25 wilbea Sell day. TF therefore has a B1%  chance of making a high above 652,50 andupte 660.06 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 638.60 andupto 657.27  based on Ave Rally
therefore has a 50%  chance of making a Low below 638.60 anddownto 629.10 based on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being made Last
Tue, May 25 wilbea Sell day. TF Day therefore has a B1%  chance of making a high above 652,50 andupte 660.52 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 638.60 andupto 656597  based on Ave Rally
therefore has a 2%  chance of making a Low below 633.60 anddownte 62915 based on Ave Buy Day Violation on 5D
The Day sess High has 45% chance of being made  Last
NG 24h NG Day SNDX | 24H Day JCurrent  High Low Last odds of Rally > 20 T9%
The Buy Day HIGH was 1840.00 1840.00 1841.11 Only NG 1840.00 1796.00  1811.25 odds of Rally = 25 1%
The Buy Day LOW was 1796.00 1=t 1810.50 Last 181447 SHDX 184111 181447  1815.28 odds of Rally = 0 0
NG Day  1840.00 1810.50 15811.25 Ave Range on 5D 44.98
Possible HIGH for Sell Day 1556.59 1857.25 1558.41] 54% 53% | based on Ave Penetration of BD of 1659 17.26 StdD 736
Possible HIGH for Sell Day 15838.26 1845.66 15850.35] 100%: 95% ]| based on Ave Rally of 4226 3846 Stdf 2106
Possible LOV for Sell Day 177313 1787.08 1791.65] 47% 49% Jbased on Ave Buy Day Violation on 50 of 2287 2342 Stdf  9.72
Tue, May 25 wilbea Sell day. NQ therefore has a B4%  chance of making a high above 1840.00 and up to 1856.59 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1796.00 and up to 1838.26 based on Ave Rally
therefore has a 47%  chance of making a Low below 1796.00 and downto 1773.13 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made Last
Tue, May 25 wilbea Sell day. NQ Day therefore has a 53%  chance of making a high above 1840.00 and up o 1857.25 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1810.50 and up to 1848.66 based on Ave Rally
therefore has a 49%  chance of making a Low below 1810.50 and downte 1787.08 based on Ave Buy Day Violation on 5D
The Day zezz High has 48% chance of being made  1st
YM 24h YM day $INDU 24H  Day JCurrent  High Low Last odds of Rally > 100 T8%
The Buy Day HIGH waz 10182.00 10178.00 10196.41 Only] YM 1018200 1003400 10038.00 odds of Rally > 150 " 59%
The Buy Day LOW was 100:34.00 Last 10034.00 Last 10052 67 SINDU 4019641 10062.67  10066.57 odds of Rally = 0 0
YM Day 10475.00  10034.00  10035.00 Ave Range on 50 242,52
Possible HIGH for Sell Day 10267.49 10271.67 10239.04| 54% 49% | based on Ave Penetration of BD of 8549 9367 StdD 4230
Possible HIGH for Sell Day 10259.31 10238.46 10252.54] 100% 94% Jbased on Ave Rally of 22631 20446 Stdd 12073
Possible LOW for Sell Day 9917.42 9911.54 9930.45] 51% 52% Jbased on Ave Buy Day Violation on 5D of 11658 12246 Stdd 5235
Tue, May 25 wilbe a sell day. YM therefore has a B4%  chance of making a high above 10182.00 and up to 1026749 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10034.00 and up to 10259.31 based on Ave Raly
therefore has a B4%  chance of making a Low below 10034.00 and downto 9917.42 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1st
Tue, May 25 wilbe a sell day. YM Day therefore has a 49%  chance of making a high above 10178.00 and up to 10271.67 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10034.00 and up to 10238.46 based on Ave Raly
tharafara hae a R rhanrca Af malina a | A halaas ANNAA N and Anuen b 0044 24 hacad an Ava Rine Maw Vinlatinn an CT




Tuesday May 25", 2010

Today was a Sell day and even after this large opening gap down, markets were able to get back to the
BDL, | must admit that | never thought it would, but the TTT odds did favor that scenario.

Tomorrow will be a SS day. At this point the 24 hour markets have a minimal positive 3 day rally, momentum
should get the day session to produce at least a small one.

TTT Data for trading US Index Futures on:

IwWednesday, May 26, 2010
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24H  Day JCurrent  High Low Last odds of 3D Rally >10 " 39%
The Sell Day HIGH was 1074.75 Last 1074.75 Last 107475 Only ES 1074.75 1036.75 1072.50 odds of 3D Rally>20 “62%
The Sell Day LOW was 1036.75 1038.50 1040.78 $5PX 1074.75 1040.78 1074.11 odds of 3DRally < 0 “13%
The Buy Day LOW was 1070.00 1070.00 1072.70 ES Day  1074.75 10:38.50 1072.50 Ave Range on " 55D |25.89
Possible HIGH for Sell Short Day 1083.59 1083.93 1084.06] 53% 51% |based on Ave Penetration of 5D of 5§.84 948 StdD 445
Possible HIGH for Sell Short Day 1100.74 1097.04 1099.17] 87% 85% | based on Ave 3 Day Rally of 30.71 27.04 Stdif 1568
Possible LOW for Sell Short Day 1025.74 1026.97 1029.82] 51% 52% Jbased on Ave of Sell Day Violation on §5 days of 11.04 11,53 Stdif  4.71
Wed, May 26 wilbea  SellShort day. ES therefore has a 53%  chance of making a high above 1074.756 and up to 1083.59 based on Ave Penetration of 3D
therefore has a &7%  chance of making a high above 1070.00 and up to 1100.71 baszed on Ave 3 Day Rally
therefore has a 5%  chance of making a Low below 1036.76 anddownto 1025.74 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1zt
Wed, May 26 wilbea  SellShort day ESDay therefore haz a 1%  chance of making a high above 1074.76 and upto 1083.93 baszed on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1070.00 and up to 1097.04 baszed on Ave 3 Day Rally
therefore has a 52%  chance of making a Low below 1038.50 anddownto 1026.97 bazed on Ave of Sell Day Violation on 5SS days
The Day =ezs High has 49% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally =5 93%
The Sell Day HIGH was 540.90 Last 540.90 Last 540.88 Only TF 640.90 615.60 637.70 odds of 3D Rally>10 " 77%
The Sell Day LOW was 615.60 615.60 617.61 SRUT 640,88 617.61 640.25 odds of 30 Rally < 0 Y 12%
The Buy Day LOW was 633 60 638 60 54115 TF Day 640.90 615.60 637.70 Ave Range on 7 55D 18.14
Possible HIGH for Sell Short Day 647.40 647.56 647.13) 49% 43% Jbased on Ave Penetration of 5D of 6.50 6.66 StdD 295
Possible HIGH for Sell Short Day 659.81 658.10 659.92) 88% &7% |based on Ave 3 Day Rally of 21.21 1950 Stdif 1057
Possible LOW for Sell Short Day 607.53 &07.50 609.65] 49% 49% Jbased on Ave of Sell Day Violation on 55 days of 8.07 810 Stad  3.44
Wed, May 26 wilbea  SellShort day. TF therefore has a 49%  chance of making a high above 640,90 andupto 647.40 based on Ave Penetration of 3D
therefore has a 88%  chance of making a high above 638.60 andupto 659.81  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 61560 anddownto 60753 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 47% chance of being made 1=t
Wed, May 26 wilbea  SellShort day. TF Day therefore haza 43%  chance of making a high above 640,90 and upto 647.56 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 638,60 andupto 658.10  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 61560 anddownto 607.50 based on Ave of Sell Day Violation on S5 days
The Day =ess High has 45% chance of being made  1st
h T Fe S T S T ST rrra— |
HQ 24h HQ Day SHDX 24H Day JCurrent  High Low Last odds of 30 Rally »10 " 95%
The Sell Day HIGH was 1819.50 Last 1818.50 Last 1818.28 Only [i[*] 1819.50 1754.25 1814.75 odds of 30 Rally > 30 Y71%
The Sell Day LOW was 1754.25 1754.25 1756.63 SNDX 1818.28 1756.63 1815.68 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1795.00 1810.50 181417 HQ Day  1819.50 1754.25 1814.75 Ave Range on 550 42.20
Possible HIGH for Sell Short Day 1834.54 1835.28 1833.98] 53% 50% Jbased on Ave Penetration of 5D of 15.04 1578 StdiD  7.23
Possible HIGH for Sell Short Day 1845.73 1855.64 1857.62] 87% 85% ]| based on Ave 3 Day Rally of 4973 4544 Stad 2406
Possible LOW for Sell Short Day 173462 173623 1739.35] 47% 50% Jbased on Ave of Sell Day Violation on 55 days of 1963 19,02 Stdif  7.23
Wed, May 26 wilbea  SellShort day. NQ therefore has a 53%  chance of making a high above 1819.50 and up to 1834.54 baszed on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1796.00 and upto 1845.73 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1754.25 anddownto 173462 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5:3% chance of being made 1st
Wed, May 26 wilbea  SellShort day. NG Day therefore hasa 50%  chance of making a high above 1819.50 and upto 1835.28 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1810.50 and up to 1855.64 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1756426 and downto 17356.23 based on Ave of Sell Day Violation on 55 days
The Day sess High has 51% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 93%
The Sell Day HIGH was 10043.00 1st 10040.00 Last 10061.66 Only YM 10043.00 9757.00  10023.00 odds of 30 Rally > 100 " 82%
The Sell Day LOW was 5757.00 9757.00 977443 SINDU  10061.66 977448  10043.75 odds of 3D Rally < 0 “12%
The Buy Day LOW was 10034.00 10034.00 10052.67 YN Day  10040.00 9757.00  10023.00 Ave Range on 55D 221,50
Possible HIGH for Sell Short Day 10118.26 10115.44 10139.80] 49% 50% |based on Ave Penetration of 5D of 75.26 7544 StdiD 3656
Possible HIGH for Sell Short Day 10290.38 10262.24 10284.79| 86% 086% |based on Ave 3 Day Rally of 25638 228.24 Stdif 13447
Possible LOW for Sell Short Day 9661.78 96568.94 9682.73] 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 9522 98.06 Stdid  40.74
Wed, May 26 wilbea  SellShort  day. Y therefore has a 49%  chance of making a high above 1004300 and up to 10118.26 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 10034.00 and up to 10290.38 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 9757.00 and downto 9661.78 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made: 1st
Wed, May 26 wilbea  SellShort day. Y Day therefore has a 50%  chance of making a high above 10040.00 and up to 1011544 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 10034.00 and up to 10262.24 based on Ave 3 Day Rally
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Wednesday May 26", 2010
Today was a SS day and markets did perform as a SS day should, by violating the Sell day high before
reversing.

Tomorrow will be a Buy day. The decline is already in place, the question is will momentum take us lower
before the rally starts.

TTT Data for trading US Index Futures on:

Thursday, May 27, 2010

24H  Day JCurrent  High Low adds of Decline>10 " 78%
The SellShort Day HIGH was 1089.50 1st 1089.50 1st Only ES 1089.50 1060.50 1061.00 odds of Decline>20  51%
The SellShort Day LOW was 1080.50 1060.50 §SPX 1090.75 1065.59 1067.92 odds of Decline= 0 ™ 0%
ES Day  1089.50 1060.50 10641.00 Ave Range on " BD 2645
Possible HIGH for Buy Day 1100.18 1100.35 5% 51% Jbased on Ave Penetration of 55D of 10.68 10.85 StdiD  4.64
Possible LOW for Buy Day 1062.65 1063.95 091 100% 91% Jbased on Ave Decline of 2685 2555 Stdif  15.43
Pozsible LOW for Buy Day 1047.35 1046.64 1051.61] 51% 43% Jbazed on Ave 55 Day Violation on BD of 13.15 13.86 Stdif  6.88
Thu, May 27 wilbe a Buy day. ES therefore has a 51%  chance of making a high above 1089.50 and up to 1100.18 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1089.50 and downto 106265 based on Ave Decline
therefore has a 1%  chance of making a Low below 1060.50 and downto 41047.35 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Thu, May 27 wilke a Buy day. ES Day therefore haz a 51%  chance of making a high above 1089.50 and up to 1100.35 bazed on Ave Penetration of 55D
therefore has a 9% chance of making a Low below 1089.50 and downto 1063.95 based on Ave Decline
therefore has a 48%  chance of making a Low below 1060.50 and downto 104664 based on Ave 55 Day Vielation on BD
The Day =ezs Low has 50%: chance of being made  1st
TF 24h TF Day §Rut 24H Day JCurrent  High Low Last odds of Decline > 10 68%
The SellShort Day HIGH was 658.00 Last B58.00 1st 657.95 Only TF 658.00 635.40 637.90 odds of Decline>15 " 50%
The SellShort Day LOW was 535.40 B37.40 540.35 SRUT 657.95 540,35 642,63 odds of Decline= 0 " 0%
TF Day 658,00 637.40 637.90 Ave Range on " BD 18.16
Pozsible HIGH for Buy Day 665,60 665.30 665.20] 49% 51% Jbazed on Ave Penetration of S50 of T.60 730 StdiD  3.03
Possible LOW for Buy Day 639.49 640.62 642.40] 100% 95% | bazed on Ave Decline of 18.51 1735 Stad  10.09
Possible LOW for Buy Day 627.17 628.82 632.12] 50% 45% Jbased on Ave 55 Day Viclation on BD of 823 858  Stad 448
Thu, May 27 wilbea Buy day. TF therefore has a 49%  chance of making a high above 658.00 andupto 665.60 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 658.00 anddowntoc 639.49 based on Ave Decline
therefore has a 50%  chance of making a Low below 63540 anddownto 627.47 based on Ave 55 Day Violation on BD
The 24 hour Low haz a 47% chance of being made Last
Thu, May 27 wilbe a Buy day. TF Day therefore haz a 51%  chance of making a high above 658.00 andupto 665.30  based on Ave Penetration of 35D
therefore has a 95%  chance of making a Low below 658.00 anddownto 640.62 baszed on Ave Decline
therefore has a 43%  chance of making a Low below 63740 anddowntoc 628.82 baszed on Ave 55 Day Violation on BD
The Daz sess Low has 52% chance of being made  1st
NG 24h HQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline »20 " 74%
The SellShort Day HIGH was 1848.75 1st 1848.75 1st 1850.80 Only NG 1849.75 1788.75 1790.00 odds of Decline =25 " 63%
The SellShort Day LOW was 1788.75 1788.75 1793.03 SNDX 1850.80 1793.03 1796.47 adds of Decline= 0 " 0%
NG Day  1848.75 1788.75 1790.00 Ave Range on T BD 4197
Possible HIGH for Buy Day 1864.80 1864.90 1866.06] 54% 54% |based on Ave Penetration of 55D of 15.05 1545 StdD  6.43
Possible LOW for Buy Day 1807.20 1810.31 1813.24] 100% 94% Jbased on Ave Decline of 42,55 39.44 staf  23.29
Possible LOW for Buy Day 1769.64 1768.05 1772.64] 49% 46% Jbased on Ave 55 Day Violation on BD of 19.11 20,70 Staid 10.25
Thu, May 27 wilbe a Buy day. HQ therefore has a 54%  chance of making a high above 1849.75 and upto 1864.80 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1849.75 and downto 1807.20 based on Ave Decline
therefore has a 49%  chance of making a Low below 1788.75 and downto 1769.64 based on Ave 55 Day Vielation on BD
The 24 hour Low hazs a 53% chance of being made 1=t
Thu, May 27 wilbea Buy day. NQ Day therefore hasa B54%  chance of making a high above 1849.75 and upto 1864.90 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1849.75 and downto 1810.31 based on Ave Decline
therefore has a 46%  chance of making a Low below 1788.75 anddownto 4768.05 based on Ave 5S Day Vielation on BD
The Day zezz Low has 52% chance of being made 1=t
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last adds of Decline >100 " 73%
The SellShort Day HIGH was 10180.00 1st 10150.00 1st 10179.03 Only YM 10160.00 9916.00  9922.00 odds of Decline > 150 "~ 55%
The SellShort Day LOW was 5918.00 9916.00 5952 68 §INDU  10179.03 9952.68  9974.45 odds of Decline= 0 ™ 0%
YM Day 10160.00 9916.00 9922.00 Ave Range on T BD 22373
Possible HIGH for Buy Day 10248.36 10252.94 10269.44| 49% 50% |based on Ave Penetration of 55D of 88.36 92.94 StdiD 36.45
Possible LOW for Buy Day 9929.95 9946.70 9974.12]| 100% 93% ]| based on Ave Decline of 23005 21330 Stdf 13272
Possible LOW for Buy Day 9798.32 §9793.71 9527.18] 48% 46% Jbased on Ave 55 Day Violation on BD of 117.68 12229 Std/f  60.28
Thu, May 27 wilbe a Buy day. YM therefore has a 49%  chance of making a high above 10160.00 and up to 1024836 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10160.00 and downto 9929.95 based on Ave Decline
therefore has a 43%  chance of making a Low below 9916.00 and downto 9798.32 based on Ave 55 Day Violation on BD
The 24 hour Low has a 58% chance of being made 1st
Thu, May 27 wilke a Buy day. YM Day therefore haz a 50%  chance of making a high above 10160.00 and up to 10252.94 baszed on Ave Penetration of S50
therefore has a 93% chance of making a Low below 10160.00 and down to 9946.70 based on Ave Decline




Thursday May 27", 2010

Today was a Buy day. Yesterday’s momentum did help in producing a shallow decline.

Tomorrow will be a Sell day. Now most of the rally is in place, therefore creating the possibility of a
confusing day.

TTT Data for trading US Index Futures on:

IFriday, May 28, 2010

24H Day JCurrent  High Low Last odds of Rally =10 84%
The Buy Day HIGH was 1103.00 1103.00 Only ES 1103.00 1085.50 110050 odds of Rally > 20 52%
The Buy Day LOW was 1055.50 1=t 1082.50 1st §5PX  1103.52 1074.27  1103.068 odds of Rally= 0 Y 0%
ES Day  1103.00 1082.50  1100.50 Ave Range on 50 28.42
Possible HIGH for Sell Day 111271 1113.68 1114.22] 55% 51% | based on Ave Penetration of BD of 4.7 1068 StdD 475
Possible HIGH for Sell Day 1081.584 1106.46 1096.39] 100% 92% Jbased on Ave Rally of 2634 2396 St 1405
Possible LOW for Sell Day 1040.39 1067.26 1059.00] 49% 50% fbased on Ave Buy Day Violation on 5D of 1511 1524 Stdid  6.54
Fri, May 28 wilbe a Sell day. ES therefore has a R5%  chance of making a high above 1103.00 and up to 1112.71 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1055.50 and up to 1081.84 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 105550 and downto 1040.39 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 48% chance of being made 1st
Fri,May 28 wilbea Sell day. ES Day therefore has a 8%  chance of making a high above 1103.00 and upto 1113.68 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1082.50 and upto 1106.46 based on Ave Rally
therefore has a B0%  chance of making a Low below 108250 and downto 41067.26 bazed on Ave Buy Day Viclation on SD
The Day ses2 High haz 5T% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally =10 T6%
The Buy Day HIGH was 670.00 670.00 670.59 Only TF 670.00 634.30 668.30 odds of Rally =15 Y 51%
The Buy Day LOW was 634.30 1=t 652.70 1st 630.74 SRUT 670.59 650.74 670.51 odds of Rally = 0 Y 0%
TF Day 670.00 662,70 668,30 Ave Range on 75D 19,57
Possible HIGH for Sell Day 677.56 678.02 678.40] 51% 50% | based on Ave Penetration of BD of T7.56 802 StdD  3.26
Possible HIGH for Sell Day 652,89 70,00 666.04] 100% 95% Jbased on Ave Rally of 1859 1730 Stad 947
Possible LOVI for Sell Day 62467 64313 641.42] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.63 957 Stdf 445
Fri, May 28 wilbe a Sell day. TF therefore has a 5%  chance of making a high above 670.00 and upto 677.66 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 634.30 andupto 652.89 bazed on Ave Rally
therefore has a B0%  chance of making a Low below 63430 anddownto 62467 based on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made 1zt
Fri,May 28 wilbe a Sell day. TF Day therefore has a B0%  chance of making a high above 670.00 and upto 678.02 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 652,70 and upto 670.00  Dbased on Ave Rally
therefore has a 52%  chance of making a Low below 652.70 anddownto 64343 based on Ave Buy Day Violation on 5D
The Day sess High has 5d% chance of being made  1st
NQ 24h HQ Day SHNDX 24H Day JCurrent  High Low Last odds of Rally =20 9%
The Buy Day HIGH was 1864.50 1864.50 1863.87 Only HG 1864.50 1781.75 186275 odds of Rally > 25 7%
The Buy Day LOW was 1781.75 1st 1830.75 1st 1831.78 SHDX  1863.87 181.78 186211 odds of Rally = 0 Y 0%
NQ Day  1864.50 1830.75 1862.75 Ave Range on SO 4507
Possible HIGH for Sell Day 1381.09 1581.75 1881.17] 53% 52% Jbaszed on Ave Penetration of BD of 1659 1725 StdD 7.5
Possible HIGH for Sell Day 15323.92 1568.77 15867.79] 100% 95% Jbased on Ave Rally of 4247 3802 stdf .06
Possible LOW for Sell Day 1755.68 1807.00 1808.93] 48% 49% Jbased on Ave Buy Day Violation on S0 of 23.07 2375 Stad  9.80
Fri, May 28 wilbea Sell day. HQ therefore has a 83%  chance of making a high above 1864.50 and upto 1831.09 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1781.75 and up to 1823.92 based on Ave Rally
therefore has a 48%  chance of making a Low below 1781.75 anddownto 4758.68 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made Lazt
Fri, May 28 wilbe a Sell day. HQ Day therefore has a B2%  chance of making a high above 1864.50 and upto 1831.75 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1830.75 and up to 1868.77 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 1830.75 and downto 1807.00 based on Ave Buy Day Vielation on 5D
The Day sess High has B0% chance of being made  Last
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH was 10252.00 10252.00 10264.20 Only] ¥M 1025200  9323.00 10236.00 odds of Rally > 150 Y 58%
The Buy Day LOW was 9228.00 1=t 10089.00 1st 9971.73 SINDU  10264.20 997173 10258.99 odds of Rally = 0 0%
¥ Day 10252.00  10089.00  10236.00 Ave Range on 50 24273
Possible HIGH for Sell Day 1033749 1034567 10356.83] 53% 49% ] based on Ave Penetration of BD of 8549 9367 StdD 4230
Possible HIGH for Sell Day 10052.26 10292.43 10170.66 | 100% 94% | based on Ave Rally of 22426 20343 Stdd 12072
Possible LOW for Sell Day 9709.90 9965.39 9847.99] 51% 52% | based on Ave Buy Day Violation on SD of 11810 12361 Std/d 5302
Fri,May 28 wilbe a Sell day. YM therefore has a 83%  chance of making a high above 10252.00 and up to 1033749 bazed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 9528.00 and up to 10052.26 based on Ave Rally
therefore has a 5%  chance of making a Low below 9528.00 and downto 9709.90 based on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being made 1st
Fri, May 28 wilbea Sell day. YM Day therefore has a 49%  chance of making a high above 10252.00 and upto 10345.67 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10089.00 and up to 10292.43 bazed on Ave Rally




Friday May 28", 2010
Today was a Sell day and as expected it was a confusing day.
Monday will be a SS day and a holiday.

TTT Data for trading US Index Futures on:

IMonday, May 31, 2010

24H Day JCurrent  High Low Last odds of 3D Rally > 10 " §9%
The Sell Day HIGH was 110875 1st 1101.75 1st 1102.59 Only ES 1106.75  1083.26  1087.50 odds of 30 Rally>20 " 62%
The Sell Day LOW was 1083.25 1083.25 §SPX 110259 108478  1089.4 odds of 30 Rally < 0 “13%
The Buy Day LOW was 1055.50 1082.50 E5Day 111.75 1083.25 1087.50 Ave Range on " S50 2591
Possible HIGH for Sell Short Day 1115.65 111098 1111.96) 53% 51% |based on Ave Penetration of 3D of &390 923 StdiD 447
Possible HIGH for Sell Short Day 1086.15 1109.50 1100.69) 87% 85% Jbased on Ave 3 Day Rally of 30.65 27.00 Std/d 1569
Possible LOW for Sell Short Day 1072.24 1071.72 1073.82] 50% 51% Qbased on Ave of Sell Day Violation on 58 days of 11.01 1163 stdid 4.7
Mon, May 31 wilbea  SellShort  day. ES therefore has a b3% chance of making a high above 1106.75 and up to 1115.65 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1055.50 and upto 1086.15 based on Ave 3 Day Rally
therefore has a b0% chance of making a Low below 1083.25 anddownto 107224 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Mon, May 31 wilbea  SellShort  day. ESDay therefore hasa E1%  chance of making a high above 1104.75 and up to 111098 based on Ave Penetration of S0
therefore has a 8§5%  chance of making a high above 1082.50 and up to 1109.50 based on Ave 3 Day Rally
therefore has a E1%  chance of making a Low below 1083.25 anddownto 1071.72 based on Ave of Sel Day Violation on 55 days
The Day zezs High has 47% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally > 5 93%
The Sell Day HIGH was 671.90 1st B70.00 1st 670.08 Only TF 671.90 665,70 660,10 odds of 30 Rally>10 “77%
The Sell Day LOW was 655.70 655.70 657.36 SRUT 670,08 6567.36 661.61 odds of 30 Rally < 0 “412%
The Buy Day LOW was 634.30 B52.70 650.74 TF Day  670.00 655,70 560,10 Ave Range on | SSD 1816
Possible HIGH for Sell Short Day 678.50 67677 676,44 50% 48% Jbased on Ave Penetration of 5D of 6.60 677 StdD 3.00
Possible HIGH for Sell Short Day 655,50 672.20 669.49) 88% &7% Jbased on Ave 3 Day Rally of .20 1950 Std/f 1058
Possible LOW for Sell Short Day 647,63 647,60 640.40) 49% 49% Jbased on Ave of Sell Day Violation on 58 days of &.07 840  Stad 344
Mon, May 31 wilbea  SellShort  day. TF therefore has a b0% chance of making a high above 671.90 andupte 678.50 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 634.30 andupte 655.50 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 655.70 anddownto 64763 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5h% chance of being made 1st
Mon, May 31 wilbea  SellShort  day. TF Day therefore has a 48%  chance of making a high above 670.00 andupte 676.77  based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 652,70 andupte 67220  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 655.70 anddownto 64760 based on Ave of Sel Day Violation on 55 days
The Day zezs High has 5% chance of being made  Last
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 95%
The Sell Day HIGH was 1874.25 1st 1867.00 Last 1867.72 Only NG 187425 183550  1851.25 odds of 30 Rally>30 “71%
The Sell Day LOW was 1835.50 1835.50 1836.23 §NDX  1867.72 183623 185239 odds of 30 Rally < 0 “13%
The Buy Day LOW was 1781.75 183075 1831.78 NG Day  1867.00 183550  1851.25 Ave Range on | SSD 4229
Possible HIGH for Sell Short Day 1889.43 18582.92 1883.58] 53% 50% Jbased on Ave Penetration of 5D of 1518 1692 S5tdD  7.28
Possible HIGH for Sell Short Day 1831.51 1875.86 1875.20] 87% 85% Jbased on Ave 3 Day Rally of 4976 4611 Stad 2410
Possible LOW for Sell Short Day 1815.87 1816.48 1818.95) 47% 50% Qbased on Ave of Sell Day Violation on 58 days of 19.63 1902 stdd  7.23
Mon, May 31 wilbea  SellShort  day. HQ therefore has a b3% chance of making a high above 1874.25 and upto 1889.43 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1781.75 and up to 1831.51 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1835.50 and downto 1815.87 based on Ave of Sel Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Mon, May 31 wilbea  SellShort  day. WO Day therefore hasa B0%  chance of making a high above 1367.00 and up to 188292 based on Ave Penetration of S0
therefore has a 8§5%  chance of making a high above 1330.75 and upto 187586 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 133550 anddownto 181648 based on Ave of Sel Day Violation on 55 days
The Day zezs High has 2% chance of being made  1st
h  TTE S T T S T R T rrrra— |
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of JDRally >76 " 93%
The Sell Day HIGH was 10277.00 1st 10241.00 1st 10258.00 Only] YM  10277.00 10083.00 10121.00 odds of 30 Rally > 100 ~ 82%
The Sell Day LOW was 10083.00 10083.00 10095.80 §INDU  10258.00 1009590 10136.63 odds of 30 Rally < 0 “412%
The Buy Day LOW was 9828.00 10089.00 9971.73 YN Day 10241.00  10083.00  10121.00 Ave Range on | SSD 221,61
Possible HIGH for Sell Short Day 10352.67 10316.87 10336.62| 50% 50% Jbased on Ave Penetration of 5D of 7567 7687 StdD 3672
Possible HIGH for Sell Short Day 10083.66 10316.67 10203.27| 88% ©86% Jbased on Ave 3 Day Rally of 25566 227.67 Std/d 13449
Possible LOW for Sell Short Day 9987.78 9954.94 10004.15] 50% 50% §based on Ave of Sell Day Violation on S5 days of 9522 9806 Std/f 4074
Mon, May 31 wilbea  SellShort  day. YM therefore has a b0% chance of making a high above 10277.00 and up to 10352.67 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 9328.00 and upto 10083.66 based on Ave 3 Day Rally
therefore has a b0%  chance of making a Low below 10083.00 and downto 9987.78 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Mon, May 31 wilbea  SellShort  day. YN Day therefore has a BO0%  chance of making a high above 10241.00 and up te 10316.57 based on Ave Penetration of 5D

therefore has a 86%  chance of making a high above 10089.00 and up to 10316.67 based on Ave 3 Day Rally



Monday May 31%, 2010

Today was a SS Day. Not much to Say due to the holiday.
Tomorrow will be a Buy day. We should be looking for a decline tomorrow
TTT Data for trading US Index Futures on:  |Tuesda ,June 01, 2010

Current  High Low Last odds of Decline =10 " 78%
The SellShort Day HIGH was 1096.00 Last 1084.25 1st Only ES 1086.00 108575  1090.75 odds of Decline>20 " 52%
The SellShort Day LOW was 1085.75 1088.75 §SPX  1102.59 108478  1089.41 odds of Decline= 0 0%
ES Day  1094.25 1088.75 1090.75 Ave Range on " BD 2655
Possible HIGH for Buy Day 1106.70 110513 1107.43] 51% 52% |based on Ave Penetration of 55D of 10,70 1033 StdD 465
Possible LOW for Buy Day 1069.12 1068.80 1072.85]100% 91% | based on Ave Decline of 2688 2645 Stdid 1545
Possible LOW for Buy Day 1072.67 1074.89 1077.09) 51% 45% | based on Ave 55 Day Violation on BD of 1308 1336 Std/d  6.88
Tue, Jun01 wilbea Buy day. ES therefore has a B1%  chance of making a high above 1096.00 and up to 1106.70 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1096.00 and downto 106912 based on Ave Decline
therefore has a 51% chance of making a Low below 1085.75 and downto 107267 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made Last
Tue, Jun 01 wilbe a Buy day. ES Day therefore has a b2%  chance of making a high above 1094.25 and up to 1105.13 based on Ave Penetration of S350
therefore has a 91%  chance of making a Low below 1094.25 and downto 1068.80 based on Ave Decline
therefore has a 48%  chance of making a Low below 1088.75 and downto 1074.89 based on Ave 55 Day Viclation on BD
The Day sess Low has 1% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline 10 " 68%
The SellShort Day HIGH was 686.10 Last 66580 1st 68712 Only TF 666.10 659.60 663.60 odds of Decline>15 " 50%
The SellShort Day LOW was 659.60 662 60 664,12 SRUT 670,08 667.36 661.61 odds of Decline=0 " 0%
TF Day 65,60 661.10 £6.3.60 Ave Range on " BD 18.24
Possible HIGH for Buy Day 673.74 672,94 674.51) 49% 51% | based on Ave Penetration of §5D of 7.64 7.34  StdD 305
Possible LOVV for Buy Day 647.56 648.28 651.61]100% 95% | based on Ave Decline of 18.54 1732 stad 1044
Possible LOW for Buy Day 651.44 654.02 655.89) 50% 48% Jbased on Ave 55 Day Violation on BD of 8.16 858  Stad 448
Tue, Jun 01 wilbe a Buy day. TF therefore has a 49%  chance of making a high above 666.10 and up fo 673.74 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 666.10 anddownto 647.56 based on Ave Decline
therefore has a 50% chance of making a Low below 659.60 anddownto 651.44 based on Ave S5 Day Violation on BD
The 24 hour Low has a 47% chance of being made Last
Tue, Jun01 wilbea Buy day. TF Day therefore has a 51% chance of making a high above 665.60 andupto 672.94 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 66560 anddownto 64828 based on Ave Decline
therefore has a 48%  chance of making a Low below 662,60 anddownto 654.02 based on Ave 55 Day Violation on BD
The Day 3e3s Low has 53% chance of being made  1st
HQ 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Decline »20 " 74%
The SellShort Day HIGH was 1866.00 Last 1864.50 1st 1865.65 Only il#} 1866.00 1850.25  1860.75 odds of Decline>25 " 63%
The SellShort Day LOW was 1830.25 1857.50 1858.64 SHDX  1867.72 1836.23  1852.39 odds of Decline= 0 0%
NG Day  1364.50 155750 1860.75 Ave Range on " BD 4247
Possible HIGH for Buy Day 1881.04 1879.65 1880.89] 55% 54% |based on Ave Penetration of 55D of 15.04 15145 StdD 645
Possible LOW for Buy Day 1823.33 182517 1828.18) 100% 94% | based on Ave Decling of 4267 3933 Stdf 2337
Possible LOW for Buy Day 1831.26 1836.80 1838.25] 49% 46% | based on Ave 55 Day Violation on BD of 1899 2070 Staid  10.25
Tue, Jun01 wilbe a Buy day. NQ therefore has a bh%  chance of making a high above 1866.00 and up to 1881.04 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1866.00 and downto 1823.33 based on Ave Decline
therefore has a 49%  chance of making a Low below 1850.25 and downto 1831.26 based on Ave 55 Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Tue, Jun 01 wilbe a Buy day. NQ Day therefore has a 54%  chance of making a high above 1864.50 and up to 1879.65 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1864.50 and downto 182517 based on Ave Decline
therefore has a 46%  chance of making a Low below 1857.60 and downto 1836.80 based on Ave 55 Day Violation on BD
The Day 3e3s Low has 52% chance of being made  1st
¥M 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Decline »100 " 73%
The SellShort Day HIGH was 10185.00 Last 10176.00 1st 10181.71 Onlyjl YM 1018500 10101.00 10149.00 odds of Decline > 150 " 55%
The SellShort Day LOW was 10101.00 10132.00 10147.65 SINDU  10258.00 1009590 1013663 odds of Decline= 0 0%
YM Day 10176.00  10132.00  10149.00 Ave Range on | BD 22470
Possible HIGH for Buy Day 10273.39 10268.93 10252.07] 49% 51% | based on Ave Penetration of S50 of 8839 9293 StdD 3656
Possible LOVV for Buy Day 9954.45 996344 9986.80] 100% 93% Jbased on Ave Decline of 23055 21256 Stdd 13304
Possible LOW for Buy Day 9983.62 10009.71 10022.15] 48% 45% Jbased on Ave 55 Day Violation on BD of 11738 12229 Staid  60.30
Tue, Jun 01 wilbe a Buy day. YM therefore has a 49%  chance of making a high above 10185.00 and up to 10273.39 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10185.00 and downto 9954.45 based on Ave Decline
therefore has a 48%  chance of making a Low below 10101.00 and downto 9983.62 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Tue,Jun01 wilbea Buy day. YM Day therefore has a B1%  chance of making a high above 10176.00 and up to 1026893 based on Ave Penetration of 55D
therefore has a 93%  chance of making a Low below 10176.00 and downtc 9963.44 based on Ave Decline
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Tuesday June 1%, 2010

Today was a Buy day. The decline looked done early and even overnight, however markets decided to go
lower at the end of the day.

Tomorrow will be a Sell day. Momentum may take us lower before the rally can start.

TTT Data for trading US Index Futures on:  |Wednesday, June 02, 2010

24H  Day JCurrent  High Low Last odds of Rally > 10 84%
The Buy Day HIGH was 1094.50 1094.50 Only ES 1094.50 1068.50 1069.25 odds of Rally = 20 53%
The Buy Day LOW was 1068.50 Last 1068.50 Last SSPX 109477 1069.89 1070.71 odds of Rally = 0 Y 0%
ES Day  1094.50 1068.50 1069.25 Ave Range on " 5D |28.40
Posgszible HIGH for Sell Day 1104.16 1105.18 1105.47] 55% 51% | based on Ave Penetration of BD of 9.66 1068 StdiD  4.75
Possible HIGH for Sell Day 1094.96 1092.44 1092.04] 100% 92% | based on Ave Rally of 26.46 2394 stdif 1413
Possible LOW for Sell Day 1053.39 1053.26 1054.71] 48% 50% Jbased on Ave Buy Day Violation on 3D of 1511 1524  Stdif 654
Wed, Jun 02 wil be a Sell day. ES therefore has a Bb%  chance of making a high above 1094.50 and up to 1104.16 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1068.50 and up to 1094.96 based on Ave Rally
therefore has a 48%  chance of making a Low below 1068.50 and downto 1053.39 based on Ave Buy Day Violation on 5D
The 24 hour High has a 56% chance of being made 1st
Wed, Jun 02 wil be a Sell day. ES Day therefore has a B1%  chance of making a high above 1094.50 and up to 110518 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1068.50 and up to 1092.44 based on Ave Rally
therefore has a B0%  chance of making a Low below 1068.50 and downto 1053.26 based on Ave Buy Day Violation on 5D
The Day sess High has 45% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 T6%
The Buy Day HIGH was 663.10 663.10 BR2T72 Only TF 66310 639.50 639.70 odds of Rally =15 5%
The Buy Day LOW was 539.50 Last 539.50 Last 640.96 SRUT 662.72 640.96 640,96 odds of Rally = 0 0%
TF Day 563.10 639.50 539.70 Ave Range on " 50 19.55
Possible HIGH for Sell Day 670.60 671.12 670.53] 51% 50% Jbased on Ave Penetration of BD of 7.50 802 StdD  3.26
Possible HIGH for Sell Day 653.18 656.30 656,281 100% 95% | based on Ave Rally of 18.68 1730 stdif  9.53
Possible LOW for Sell Day 629.87 629.93 631.64] 50% 52% | based on Ave Buy Day Violation on 5D of 9.63 957 Stdil  4.15
Wed, Jun 02 wil be a Sell day. TF therefore has a B1%  chance of making a high above 663.10 andupto 670.60 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 639.50 andupto 658.18  based on Ave Rally
therefore has a B0%  chance of making a Low below 639.50 anddownto 629.87 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made Last
Wed, Jun 02 wil be a Sell day. TF Day therefore has a B0%  chance of making a high above 663.10 and upto 671.12 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 639.50 andupto 656.80 based on Ave Rally
therefore has a 52%  chance of making a Low below 639.50 anddownto 62993 based on Ave Buy Day Violation on SD
The Day sesz High has 46% chance of being made  Last
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 T9%
The Buy Day HIGH was 15878.00 1578.00 1878.04 Only [[[] 1578.00 1824.25 1332.50 odds of Rally > 25 I11%
The Buy Day LOW was 1824 35 1=t 1830.75 Last 1832 96 SNDX  1873.04 1832.96 1535.04 odds of Rally= 0 M
NG Day  1878.00 1830.75 15332.50 Ave Range on " 5D 45.04
Possible HIGH for Sell Day 15894.53 1595.11 1895.22] 54% 53% | based on Ave Penetration of BD of 16.53 1741 StdiD  7.35
Possible HIGH for Sell Day 1566.66 1568.76 1868.97 | 100% 95% | based on Ave Rally of 4241 3801 staf 21.23
Possible LOW for Sell Day 1801.18 1807.00 1810.11] 47% 49% Jbased on Ave Buy Day Violation on 5D of 23.07 2375 Stdif 9.80
Wed, Jun 02 wil be a Sell day. NQ therefore has a B4%  chance of making a high above 1878.00 and upto 1894.53 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1824.25 and up to 1866.66 based on Ave Rally
therefore has a 47%  chance of making a Low below 1824.25 anddownto 1801.48 based on Ave Buy Day Violation on 5D
The 24 hour High has a 46% chance of being made Last
Wed, Jun 02 wil be a Sell day. NQ Day therefore has a 53%  chance of making a high above 1878.00 and upto 1895.11 based on Ave Penetration of BD
therefore has a 95% chance of making a high above 1830.75 and up to 1868.76 based on Ave Raly
therefore has a 49%  chance of making a Low below 1830.75 anddownto 1807.00 bazed on Ave Buy Day Violation on 5D
The Day zezz High has 458% chance of being made  1st
YM 24h YM day §INDU 24H  Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH was 10211.00 10211.00 10218.33 Only ¥M  10211.00 997200 10020.00 odds of Rally>150 " 58%
The Buy Day LOW was 9972.00 1st 10004.00 Last 10013.80 SINDU 1021833  10013.90  10024.02 odds of Rally = 0 Y 0%
YM Day  10211.00 1000400 10020.00 Ave Range on | S0 24250
Posgszible HIGH for Sell Day 10295.95 10304.67 10310.96] 54% 49% |based on Ave Penetration of BD of 8495 9367 StdiD 4230
Possible HIGH for Sell Day 10197.34 1020716 10213.26] 100% 94% Jbased on Ave Rally of 22534 20346 Staif 12139
Possible LOW for Sell Day 9853.90 9881.48 9890.16] 51% 52% | based on Ave Buy Day Violation on 5D of 11840 12252 Staid 63.02
Wed, Jun 02 wil be a Sell day. YM therefore has a B4%  chance of making a high above 10211.00 and up to 1029595 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9972.00 and up to 1019734 baszed on Ave Rally
therefore has a B1%  chance of making a Low below 9972.00 and downto 9853.90 based on Ave Buy Day Viclation on 5D
The 24 hour High has a 51% chance of being made 1st
Wed, Jun 02 wil be a Sell day. YM Day therefore has a 49%  chance of making a high above 10211.00 and up to 10304.67 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10004.00 and up to 10207.16 based on Ave Rally
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Wednesday June 2", 2010
Today was a Sell day. After testing the lows all 4 instruments rallied. ES and YM even had TVGR.
Tomorrow will be a SS day. At this point all 4 instruments closed on the highs and right at the average 3 day
rally levels. Momentum may take us higher before the decline starts.

TTT Data for trading US Index Futures on:  |Thursda ,June 03, 2010

24H Day JCurrent  High Low Last odds of 30 Rally >10 " 89%
The Sel Day HIGH was 1088.25 Last 1098.25 Last 1088.56 Only ES 10958.25 1067.25  1096.75 odds of 3D Rally>20 " 62%
The Sel Day LOW was 1067.25 1070.75 1072.03 SSPX  1098.56 107203 1098.38 odds of 30 Rally < 0 “13%
The Buy Day LOW was 1068.50 1068.50 1069.89 ES Day  1095.25 1070.75  1096.75 Ave Rangeon | 55D 25.83
Possible HIGH for Sell Short Day 1107.15 1107.43 1107.93] 53% 51% | based on Ave Penetration of 5D of 8.90 923  StdD 447
Possible HIGH for Sell Short Day 1099.20 1095.41 1096.20] 87% B86% | based on Ave 3 Day Rally of 3070 2691 Stad 1572
Possible LOW for Sell Short Day 1056.24 1059.22 1061.07] 50% 51% Jbased on Ave of Sell Day Violation on S5 days of 11.04 1153 Sta/f 4.7
Thu,Jun 03 wilbea SellShort day. ES therefore hag a B3%  chance of making a high above 1008.25 and up to 1107.15 based on Ave Penetration of 5D
therefore has a &M% chance of making a high above 1068.50 and up to 1099.20 based on Ave 3 Day Rally
therefore has a 0%  chance of making a Low below 1067.26 anddownto 1056.24 based on Ave of Sell Day Violation on S5 days
The 24 hour High hag a 50% chance of being made 1st
Thu, Jun 03 wilbea SellShort day. ESDay therefore hasa 51%  chance of making a high above 1098.25 and up to 110748 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 1068.50 and up to 109541 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1070.75 anddownto 1059.22 based on Ave of Sell Day Violation on S5 days
The Day ez High has 49% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally 5 93%
The Sel Day HIGH was 659.60 Last 659.60 Last B60.52 Only TF 659.60 638,60 658.40 odds of 30 Rally > 10 S
The Sel Day LOW was 638.60 638.60 540.36 SRUT 660.52 640,36 660.52 odds of 30 Rally < 0 1%
The Buy Day LOW was 639.50 639.50 540.95 TF Day §59.60 638,60 §58.40 Ave Range on " 55D 1810
Possible HIGH for Sell Short Day 666.20 666.37 666.85] 49% 48% | based on Ave Penetration of 5D of 6.60 677 StdiD 300
Possible HIGH for Sell Short Day 660.76 658.96 659.70] 858% &7% | based on Ave 3 Day Rally of 21.26 1946 Stad  10.62
Possible LOW for Sell Short Day 630.53 630.50 632.40] 48% 49% Jbased on Ave of Sell Day Violation on S5 days of 8.07 810  stdf 344
Thu, Jun 03 wilbea  SellShort day TF therefore has a 49%  chance of making a high above 659,60 andupte 666.20  bazed on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 639.50 andupte 660.76  bazed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 6383.60 anddownto 63053 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 47% chance of being made 1st
Thu, Jun 03 wilbea  SellShort day. TF Day therefore hasa 48%  chance of making a high above 659.60 and upte 666.37  based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 639.50 and upte 658.96 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 638.60 anddownto 630,50 based on Ave of Sell Day Violation on 55 days
The Day segs High has 49% chance of being made  1st
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 95%
The Sel Day HIGH was 1879.25 Last 1879.25 Last 1579.59 Only WG 1579.25 1328.50  1878.00 odds of 30 Rally>30 "~ 71%
The Sel Day LOW was 1528.50 1832.25 15832.58 SHDX  1879.59 133258  1579.59 odds of 30 Rally < 0 “13%
The Buy Day LOW was 182425 1830.75 1832.96 NG Day  1879.25 1332.25  1878.00 Ave Rangeon | 55D 42.16
Possible HIGH for Sell Short Day 1594.43 1895.17 15895.45] 53% 50% | based on Ave Penetration of 5D of 1548 1592 StdD 7.28
Possible HIGH for Sell Short Day 1874.20 1875.79 1876.32] 87% 85% | based on Ave 3 Day Rally of 4995 4504 Staf 2422
Possible LOW for Sell Short Day 1808.87 1813.23 1815.30] 46% 49% Jbased on Ave of Sell Day Violation on S5 days of 19.63 19.02 Stad  7.23
Thu,Jun 03 wilbea SellShort day. NQ therefore hag a B3%  chance of making a high above 1879.25 and up to 1894.43 based on Ave Penetration of 5D
therefore hag a 8%  chance of making a high above 1824.25 and up to 1874.20 based on Ave 3 Day Rally
therefore hag a 46%  chance of making a Low below 1828.60 and downto 1808.87 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 54% chance of being made 1st
Thu, Jun 03 wilbea SellShort day. NOQODay therefore hasa 50%  chance of making a high above 1879.25 and up to 189517 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1830.75 and up to 1875.79 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 183225 anddownto 1813.23 based on Ave of Sell Day Violation on 5SS days
The Day ez High has 52% chance of being made  1st
b T e T T T T T TSI T e |
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally >75  "93%
The Sel Day HIGH was 10245.00 Last 10245.00 Last 1025422 Only] ¥M  10246.00 10001.00 10234.00 odds of 3D Rally > 100 " 82%
The Sel Day LOW was 10001.00 10023.00 10025.61 SINDU  10254.22 1002561 10249.54 odds of 3D Rally < 0 “12%
The Buy Day LOW was 5972.00 10004.00 10013.90 ¥M Day 10246.00  10023.00  10231.00 Ave Range on " §5D 220.95
Possible HIGH for Sell Short Day 10321.67 10321.87 10332.74] 49% 50% Jbased on Ave Penetration of 5D of 7567 7587 StdD 3672
Possible HIGH for Sell Short Day 10228.1 10230.83 10245.37] 88% 86% Jbased on Ave 3 Day Rally of 26621 22688 Sta/l 134.34
Possible LOW for Sell Short Day 9905.78 9924.94 9933.56] 50% 50% Jbased on Ave of Sell Day Violation on S5 days of 9522 93.06 Std/0  40.74
Thu, Jun 03 wilbea  SellShort  day. YM therefore has a 49%  chance of making a high above 10246.00 and up to 10321.67 bazed on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 9972.00 and up to 10228.21 bazed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 10001.00 and downto 990578 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 59% chance of being made 1zt
Thu,Jun 03 wilbea SellShort day. YM Day therefore hasa 50%  chance of making a high above 10246.00 and up to 10321.87 based on Ave Penetration of 5D

therefore has a 86%  chance of making a high above 10004.00 and up to 10230.88 based on Ave 3 Day Rally



Thursday June 3", 2010
Today was a SS day. Markets had a hard time getting a decline going.

Tomorrow will be Buy day. Momentum may take us higher before the decline starts
TTT Data for trading US Index Futures on:  |Friday, June 04, 2010

24H Day JCurrent  High Low Last odds of Decline >10 " 78%
The SellShort Day HIGH was 1105.25 1st 110525 1st 110567 Only ES 110526 1090.75 110400 odds of Decline >20 " 52%
The SeliShort Day LOW was 1080.75 1080.75 1091.81 §5PX 110567  1091.81 1102.82 odds of Decline= 0 0%
ES Day 110525 1090.75  1104.00 Ave Range on " BD 26.55
Possible HIGH for Buy Day 1115.95 1116.03 1116.53] 51% 52% |based on Ave Penetration of 55D of 10.70 1078 StdD 465
Possible LOW for Buy Day 1078.37 1079.80 1081.93] 100% 91% |based on Ave Decline of 2688 2545 Stdid 1547
Possible LOW for Buy Day 1077.63 1076.83 1077.76] 51% 48% Jbased on Ave 55 Day Violation on BD of 1342 1392 Stdf 690
Fri, Jun 04  wilbea Buy day. ES therefore has a E4%  chance of making a high above 1105.25 and up to 141595 based on Ave Penetration of 550
therefore has a 100%  chance of making a Low below 1105.25 anddownto 107837 based on Ave Decline
therefore has a % chance of making a Low below 1090.75 anddownto 1077.63 based on Ave 55 Day Violation on BD
The 24 hour Low has a bh% chance of being made 1st
Fri, Jun 04  wilbea Buy day. ES Day therefore has a 2%  chance of making a high above 1105.25 and up to 1116.03 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1105.26 and downto 1079.80 based on Ave Decline
therefore has a 48%  chance of making a Low below 1090.75 and downto 1076.83 based on Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Decline > 10 " 69%
The SeliShort Day HIGH was 569.40 Last 6580.40 Last 669.35 Only TF 669.40 657.00 668.40 odds of Decline>15 " 50%
The SeliShort Day LOW was 657.00 657.20 658.86 SRUT 669.35 6568.56 667.36 odds of Decline= 0 0%
TF Day 669.40 657.20 663.40 Ave Range on " BD 18.27
Possible HIGH for Buy Day 677.04 676.74 676.74] 49% 51% Jbased on Ave Penetration of S50 of T7.64 7.34  StdiD 3.05
Possible LOW for Buy Day 650,82 652.04 653.79] 100% 95% Jbased on Ave Decline of 18.58 1736 staid 1044
Possible LOW for Buy Day 648.73 645,47 65049 50% 48% Jbased on Ave §5 Day Violation on BD of 827 873 Stad 423
Fri, Jun 04  wilbea Buy day. TF therefore has a 49%  chance of making a high above 669.40 andup to 677.04 Dbased on Ave Penetration of S50
therefore has a 100% chance of making a Low below 669.40 anddownto 650.82 based on Ave Decline
therefore has a 50%  chance of making a Low below 657.00 anddownto 648.73 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Fri, Jun 04 wilbea Buy day. TF Day therefore has a B4%  chance of making a high above 669.40 and up to 676.74  based on Ave Penetration of 350
therefore has a 95%  chance of making a Low below 66940 anddownte 652.04 based on Ave Decline
therefore has a 48%  chance of making a Low below 657.20 anddownto 64847 based on Ave 55 Day Violation on BD
The Day sesz Low has 53% chance of being made  Last
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline>20 "T4%
The SelShort Day HIGH was 1858.25 Last 1858.25 Last 1888.93 Only ile} 1899.26  1871.00  1898.50 odds of Decline>25  63%
The SellShort Day LOW was 1871.00 1871.00 1871.58 §NDX 189893 187150  1895.66 odds of Decline= 0 0%
NQ Day  1899.25 1871.00 1898.50 Ave Range on " BD 42.23
Possible HIGH for Buy Day 191427 1914.38 1914.14] 55% 54% Jbased on Ave Penetration of 5D of 15.02 15143 StdiD 645
Possible LOW for Buy Day 1856.58 1869.95 1864.49) 100% 94% |based on Ave Decline of 4267 3930 stad 2339
Possible LOW for Buy Day 1851.94 1860.23 1861.14] 50% 46% Jbased on Ave 5§ Day Violation on BD of 19.06 2077 Sta/d 1028
Fri, Jun04 wilbea Buy day. NQ therefore has a B8%  chance of making a high above 1899.25 and upto 1914.27 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1899.25 and downto 1856.58 based on Ave Decline
therefore has a 50%  chance of making a Low below 1871.00 and downto 1851.94 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Fri, Jun04 wilbea Buy day. NQ Day therefore hasa h4%  chance of making a high above 1899.25 and upto 1914.38 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1899.25 and downto 1859.95 based on Ave Decline
therefore has a 46%  chance of making a Low below 1871.00 and downto 1850.23 based on Ave S5 Day Violation on BD

The Daz 5e3s Low has b2% chance of being made  Last

—

¥M 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 "73%
The SellShort Day HIGH was 10307.00 1st 10307.00 1st 10315.41 Only] YM  10307.00 10464.00 10259.00 odds of Decline > 150 ™ 55%
The SellShort Day LOW was 10164.00 10164.00 10175.02 SINDU 4031524 10175.02  10255.28 odds of Decline= 0 ™ 0%
Y Day 10307.00 1016400  10259.00 Ave Range on | BD 224,77

Possible HIGH for Buy Day 10394.79 10399.39 10404.95] 50% 51% Jbased on Ave Penetration of 5D of 87.79 9239 StdD 3656
Possible LOW for Buy Day 10076.54 10094.64 10110.42] 100% 93% Jbazed on Ave Decline of 23046 21236 Std/0 133.11
Posgsible LOV for Buy Day 10046.50 10041.65 10049.43] 48% 46% Jbased on Ave 55 Day Violation on BD of 11750 12235 Stdf 6042
Fri, Jun04 wilbea Buy day. YM therefore has a B0%  chance of making a high above 10307.00 and up to 10394.79 based on Ave Penetration of S50

therefore has a 100% chance of making a Low below 10307.00 and downto 10076.54 based on Ave Decline

therefore has a 48%  chance of making a Low below 10164.00 and downto 1004650 based onAve S5 Day Violation on BD
The 24 hour Low has a 58% chance of being made 1st
Fri, Jun04 wilbea Buy day. YM Day therefore has a 51% chance of making a high above 10307.00 and up to 10399.39 based on Ave Penetration of S50

therefore has a 93%  chance of making a Low below 10307.00 and downto 10094.64 based on Ave Decline
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Friday June 4", 2010
Today was a Buy day. Markets tested the SS day highs during the overnight session and failed to go higher,
and therefore started the decline early. TVGR did help amplify the move down.

Monday will be a Sell day. Momentum may take us lower before the rally can start.

TTT Data for trading US Index Futures on: Monday, June 07, 2010

24H Day JCurrent  High Low odds of Rally =10 34%
The Buy Day HIGH was 1107.75 1088.00 1088.43 Only ES 1107.75 1059.25 1066.00 odds of Rally =20 Y53%
The Buy Day LOW was 1059.25 Last 1059.25 1080.50 §SPX 109843 1060.50 1064.88 odds of Rally = 0 Y 0%
ES Day  1038.00 1059.25 1066.00 Ave Range on U SD 2844
Possible HIGH for Sell Day 1117.26 1098.62 1109.06] 55% 51% Jbased on Ave Penetration of BD of 9.61 10.62 StdD  4.75
Possible HIGH for Sell Day 1085.73 1083.22 1082.68 | 100% 92% |based on Ave Rally of 2648 2397 Stdd 1445
Possible LOV for Sell Day 1044.28 1044.01 1045.32] 49% 50% Jbased on Ave Buy Day Violation on 5D of 14.97 1524 Std/f  6.54
Mon, Jun 07 wilbe a Sell day. ES therefore has a E&%  chance of making a high above 1107.75 and up to 1117.36 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1059.25 and up to 1085.73 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 1059.25 anddownto 104428 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being made 1=t
Mon, Jun 07 wil be a Sell day. ES Day therefore haz a 51%  chance of making a high above 10858.00 and up to 1095.62 bazed on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1059.25 and up to 1083.22 bazed on Ave Rally
therefors has a 50%  chance of making a Low below 1059.26 and downto 104401 based on Ave Buy Day Viclation on 5D
The Day sess High has 45% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally =10 T6%
The Buy Day HIGH was 670.60 655.60 B658.60 Only TF 670,60 632,00 635,60 odds of Rally > 15 Y 52%
The Buy Day LOW was 532.00 Last 832.00 Last 633.13 SRUT 658,60 63313 633.97 odds of Rally= 0 Y 0%
TF Day 555,60 §32.00 635,60 Ave Range on 7 5D 1956
Possible HIGH for Sell Day 678.10 663.62 666.41] 51% 50% Jbased on Ave Penetration of BD of T7.50 802 StdD  3.2%
Possible HIGH for Sell Day 650.69 649.31 64547 | 100% 95% | based on Ave Rally of 1869 1731 Stdf  9.54
Possible LOW for Sell Day 622,46 622,51 623.80] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.54 949  stdf 445
Mon, Jun 07 wilbe a Sell day. TF therefore has a 51%  chance of making a high above 67060 and upto 678.10  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 632,00 andupto 650.69 based on Ave Rally
therefore has a 50%  chance of making a Low below 63200 anddownto 62246 based on Ave Buy Day Violation on 5D
The 24 hour High has a 53% chance of being made Last
Mon, Jun 07 wil be a Sell day. TF Day therefore has a 50%  chance of making a high above: 655,60 andupto 663.62 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 632,00 and upto 64931  based on Ave Rally
therefore has a 2%  chance of making a Low below 632,00 anddownto 62251 based on Ave Buy Day Violation on 5D
The Day ses2 High haz 47% chance of being made  Last
NG 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 T9%
The Buy Day HIGH was 1904.50 1879.75 1879.31 Only HQ 1304.50 1824.25 1834.50 odds of Rally » 25 it
The Buy Day LOW was 1824.25 Last 182425 Last 1824.71 SHDX  1879.34 1824.71 1832.04 odds of Rally= 0 0%
NG Day  1879.75 1524.25 1834.50 Ave Rangeon | 5D 4507
Possible HIGH for Sell Day 1920.89 1896.72 1896.34] 54% 53% |based on Ave Penetration of BD of 1639 1697 StdD 7.35
Possible HIGH for Sell Day 1866.72 1862.31 1860.78 | 100% 95% |based on Ave Rally of 4247 3806 Stdf 2128
Possible LOW for Sell Day 1801.18 1800.50 180207 47% 49% Jbased on Ave Buy Day Violation on SD of 23.07 2375 Stad  9.80
Mon, Jun 07 wilbe a Sell day. NQ therefore has a B4%  chance of making a high above 1904.50 and up to 1920.89 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1824.25 and up to 1866.72 bazed on Ave Rally
therefore has a 47%  chance of making a Low below 1824.25 anddownto 180118 bazed on Ave Buy Day Violation on 5D
The 24 hour High has a 61% chance of being made Last
Mon, Jun 07 wilbe a Sell day. NQ Day therefore haz a 53%  chance of making a high above 1879.75 and up to 1896.72 bazed on Ave Penetration of BD
therefors has a 95%  chance of making a high above 1824.25 and up to 186231 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 1824.25 anddownto 4800.50 based on Ave Buy Day Viclation on SD
The Day zess High haz 47% chance of being made 1=t
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 %
The Buy Day HIGH was 10287.00 10089.00 1024569 Only] YM  10287.00  9880.00  9943.00 odds of Rally =150 " 59%
The Buy Day LOW was 9850.00 Last 9880.00 Last 9889.88 SINDU  10249.69  9889.88  9931.97 odds of Rally= 0 Y 0%
YM Day  10099.00 95380.00 9943.00 Ave Range on 75D 24251
Possible HIGH for Sell Day 10371.50 1019210 10341.74| 54% 49% | based on Ave Penetration of BD of 8450 9340 Std/D 4234
Possible HIGH for Sell Day 10105.58 10083.36 10089.43| 100% 94% |based on Ave Rally of 22558 20336 Stdid 12159
Possible LOVI for Sell Day 9761.90 9757 48 9766.14] 50% 52% Jbased on Ave Buy Day Violation on 5D of 11840 12252 Stdid  53.02
Mon, Jun 07 wil be a Sell day. YM therefore has a 54%  chance of making a high above: 10287.00 and up to 1037150 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 98580.00 and up to 10105.58 based on Ave Rally
therefore has a B0%  chance of making a Low below 98530.00 and downto 9761.90 based on Ave Buy Day Viclation on 5D
The 24 hour High has a 54% chance of being made 1=t
Mon, Jun 07 wilbe a Sell day. YM Day therefore haz a 49%  chance of making a high above 10099.00 and up to 1019210 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 9880.00 and up to 10083.36 based on Ave Rally
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Monday June 7", 2010
Today was a confusing Sell day to start but finished with a good selloff.

Tomorrow will be a SS day. Averages would say that they will try to at least get back to the Buy Day Low.
However the Bearish mood of the markets may cause a failure.

TTT Data for trading US Index Futures on: | Tuesda , June 08, 2010

24H Day |Current  High Low Last odds of 3D Rally =10 "90%
The Sel Day HIGH was 1070.75 1st 1070.75 1st Only ES 1070.75 1047.00 1047.25 odds of 3D Rally>20 " 62%
The Sel Day LOW was 1047.00 1047.00 SSPX  1071.36 1049.86 106047 odds of 3D Rally < 0 " 13%
The Buy Day LOW waz 1059.25 1059.25 ES Day  1070.75 1047.00  1047.25 Ave Range on | 55D 25.78
Possible HIGH for Sell Short Day 1079.63 1079.96 53% 51% | based on Ave Penetration of 5D of 8.88 921 StdD 448
Possible HIGH for Sell Short Day 1089.98 1086.22 1086.95] 87% 86% |based on Ave 3 Day Rally of 30.73 2697 stdd 1576
Possible LOV for Sell Short Day 10:35.99 103547 10:38.90] 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 11.01 1153 Stdif  4.71
Tue, Jun 08 wilbea SellShort day. ES therefore has a B3%  chance of making a high above 1070.75 and up to 1079.63 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1059.25 and up to 1089.98 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1047.00 anddownto 1035.99 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 1zt
Tue, Jun 08 wilbea  SellShort day. ESDay therefore haza 51%  chance of making a high above 1070.75 and up to 1079.96 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 1059.25 and up to 1086.22 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1047.00 anddownto 103547 based on Ave of Sel Day Violation on S5 days
The Day sess High has 45% chance of being made st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally =5 93%
The Sell Day HIGH was B40.70 1=t 639.60 1=t 63922 Only TF 640.70 616.70 617.00 odds of 3D Rally>10 " 77%
The Sel Day LOW was 616.70 616.70 617.99 SRUT 639.22 617.99 618.49 odds of 3D Rally <0 “12%
The Buy Day LOW waz 632.00 632.00 633.13 TF Day 639.60 616.70 617.00 Ave Range on | 55D 18.08
Pozsible HIGH for Sell Short Day 647.33 646.40 645.60] 50% 48% Jbazed on Ave Penetration of 5D of 6.63 630 StdD  3.01
Possible HIGH for Sell Short Day 653.31 651.52 651.93] 88% &7% |based on Ave 3 Day Rally of 1.3 1952 stdid 1065
Possible LOV for Sell Short Day 608,63 608,60 610.03] 48% 49% Jbased on Ave of Sell Day Violation on 35 days of 807 810 Stad 344
Tue, Jun 08 wilbea  SellShort day. TF therefore has a 50%  chance of making a high above 640.70 and up to 647.33 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 632,00 andupto 653.31  based on Ave 3 Day Rally
therefore has a 48% chance of making a Low below 616.70 anddownto 608.83 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made iat
Tue, Jun 08 wilbea  SellShort day. TF Day therefore haza 43%  chance of making a high above 639.60 and upto 646.40 baszed on Ave Penetration of SD
therefore has a 87%  chance of making a high above 632.00 and up to 651.52 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 616.70 anddownto 608.60 bazed on Ave of Sell Day Viclation on S5 days
The Day sess High has 49% chance of being made  Last
NG 24h HGQ Day SNDX J 24H Day JCurrent  High Low Last odds of 3D Rally =10 " 95%
The Sel Day HIGH was 1845.50 1st 1845.50 1st 1845.30 Only i [#] 1845.50 179375 1795.00 odds of 3D Rally = 30 7%
The Sel Day LOW was 1793.75 1793.75 1795 54 SNDX 184530 179554  1798.16 odds of 3D Rally < 0 “13%
The Buy Day LOW waz 182425 182425 182471 HQ Day  15845.50 1793.75  1795.00 Ave Range on | 550 4210
Possible HIGH for Sell Short Day 1860.72 1861.45 1861.19] 53% 50% | based on Ave Penetration of 5D of 1522 1595 StdD  7.30
Possible HIGH for Sell Short Day 1874.34 1569.42 1563.20] 87% 85% |based on Ave 3 Day Rally of 50.09 4547 Stdf 243
Possible LOVI for Sell Short Day 1774.12 1774.73 1778.26] 46% 49% Jbased on Ave of Sell Day Violation on 55 days of 19.63 19.02 Stad  7.23
Tue, Jun 08 wilbea SellShort day. NQ therefore has a 53%  chance of making a high above 184550 and up to 1860.72 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1824.25 and up to 187434 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1793.76 anddownto 4774.12 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 45% chance of being made 1st
Tue, Jun 08 wilbea SellShort day NCQ Day therefore hasa 50%  chance of making a high above 1845.50 and upto 1861.45 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1824.25 and up to 1869.42 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1793.75 anddownto 4774.73 based on Ave of Sel Day Violation on 5SS days
The Day sezs High has 2% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 30 Rally =75  "93%
The Sel Day HIGH was 8975.00 1=t 0O74.00 1=t GoR2.38 Only bl 9975.00  9783.00 979400 odds of 30 Rally > 100 " 83%
The Sell Day LOW was 5783.00 0783.00 5810.30 §INDU 998238  9810.30  9316.49 odds of 3D Rally < 0 Y12
The Buy Day LOW was 5880.00 0880.00 00R0.88 YM Day 997400  9783.00  9794.00 Ave Range on " 550 22057
Possible HIGH for Sell Short Day 10050.52 10049.73 10060.73] 50% 50% Jbased on Ave Penetration of 5D of 7552 7573 StdD  36.76
Possible HIGH for Sell Short Day 10136.64 10107.31 10121.74] 88% &7% | based on Ave 3 Day Rally of 256.64 22731 Std/f 135.45
Pozsible LOVI for Sell Short Day 0692.78 0639.04 9718.55] 50% 50% fbazed on Ave of Sell Day Violation on 55 days of 9522 98.06  Stad  40.74
Tue, Jun 08 wilbea  SellShort  day. YM therefore has a 50%  chance of making a high above 9975.00 and up to 10050.52 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 9880.00 and up to 10136.64 baszed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 9788.00 and downto 969278 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Tue, Jun 08 wilbea SellShort day. YM Day therefore has a B0%  chance of making a high above 9974.00 and upte 10049.73 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 9880.00 and upteo 10107.31 based on Ave 3 Day Rally
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Tuesday June 8", 2010

Today was SS day. ES and YM made it back to the Buy day low, but not the others.

Tomorrow will be a Buy day. Will the others make it back to their old BDL before the decline start, that is the
guestion.

TTT Data for trading US Index Futures on: Wednesday, June 09, 2010

24H  Day JCurrent  High Low Last odds of Decline>10 " 78%
The Selshort Day HIGH was 1063.25 Last 106325 Last Cnly ES 1063.25 1041.26  1059.25 odds of Decline >20 " 52%
The Selshort Day LOW was 1041.25 104125 $SPX  1063.15 104217 1061.94 odds of Decline= 0 " 0%
ESDay  1063.25 1041.25  1059.25 Ave Rangeon | BD 26.65
Possible HIGH for Buy Day 1073.58 1074.03 51% 52% |based on Ave Penetration of S5D of 10.63 10.78 StdiD  4.65
Pogsible LOW for Buy Day 1036.28 1037.69 1039.30] 100% 91% | based on Ave Decline of 26.97 3656 Stdid 1652
Possible LOW for Buy Day 1027.96 1027.16 1027.94] 52% 45% Jbased on Ave 55 Day Violation on BD of 1329 1409 Stdid 697
Wed, Jun 09 wilbe a Buy day. ES therefore has a 51%  chance of making a high above 1063.26 and upto 1073.88 based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 1063.26 and downto 1036.28 based on Ave Decling
therefore has a 52%  chance of making a Low below 1041.25 anddownto 1027.96 baszed on Ave S5 Day Violation on BD
The 24 hour Low haz a 50% chance of being made Last
Wed, Jun 09 wilkea Buy day. ES Day thereforehaza £2%  chance of making a high above 1063.25 and upto 1074.03 bazed on Ave Penetration of 55D
therefore has a 91%  chance of making a Low below 1063.25 and downte 1037.69 baszedon Ave Decline
therefore has a 43%  chance of making a Low below 1041.25 anddownte 1027.16 based on Ave S5 Day Violation on BD
The Day 233 Low has 53% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline >10 " 6%%
The SelShort Day HIGH was 62570 1st 624 50 1=t 623.83 Only TF 625.70 B05.50 615.20 odds of Decline > 15 " 50%
The SelShort Day LOW was 605.50 605.50 607.29 SRUT 623.83 607.29 617,73 odds of Decline= 0 0%
TF Day 624.50 605.50 615,20 Ave Range on " BD 18.37
Possible HIGH for Buy Day 633.28 631.24 631.22] 49% 51% | bazed on Ave Penetration of 55D of T.58 734  StdD 3.05
Possible LOW for Buy Day 607.03 607.04 608.16] 100% 95% | based on Ave Decline of 18.67 1746 Stad  10.19
Possible LOW for Buy Day 597.07 596.61 598.75] 50% 48% Jbased on Ave 55 Day Violation on BD of 8.43 839 Stad 429
Wed, Jun 09 wil be a Buy day. TF therefore has a 49%  chance of making a high above 625.70 and upto 633.28  based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 625,70 anddownto 607.03 based on Ave Decline
therefore has a B0%  chance of making a Low below 606,50 anddownto 597.07 based on Ave 55 Day Violation on BD
The 24 hour Low has a B% chance of being made 1st
Wed, Jun 09 wilbea Buy day. TF Day therefore haz a 51%  chance of making a high above 62450 andupto 631.84  based on Ave Penetration of 330
therefore has a 95%  chance of making a Low below 62450 anddownte 607.04 bazed on Ave Decline
therefore has a 48%  chance of making a Low below 60550 anddowntc 596.61 bazed on Ave 55 Day Violation on BD
The Day zezz Low has 53% chance of being made  1st
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NQ 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of Decline > 20 " 74%
The SelShort Day HIGH was 1817.75 1=t 1806.00 1=t 1805.54 Only HG 1817.75 1770.00 1791.25 odds of Decline =25 " 63%
The SelShort Day LOW was 1770.00 1770.00 1770.45 SNDX ~ 1805.34 1770.46  1795.70 odds of Decline= 0 0%
NG Day  1806.00 1770.00 1791.25 Ave Range on " BD 42.41
Possible HIGH for Buy Day 1832.68 1821.13 1821.05] 55% 54% |based on Ave Penetration of S50 of 1493 1543 StdD 6456
Possible LOW for Buy Day 1774.93 1766.52 1768.21] 100% 94% | based on Ave Decline of 4282 3948 stdd 2348
Possible LOW for Buy Day 1750.68 1748.97 1749.74] 50% 46% Jbased on Ave 55 Day Violation on BD of 19.32 21.03  stdid 1037
Wed, Jun 09 wilke a Buy day. NQ therefore has a Bh%  chance of making a high above 1817.75 and upto 1832.68 bazed on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1847.75 anddownto 1774.93 based on Ave Decline
therefore has a B0%  chance of making a Low below 1770.00 and downto 1750.68 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
Wed, Jun 09 wilbe a Buy day. NQ Day therefore has a B4%  chance of making a high above 1806.00 and upto 182113 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1806.00 and downto 1766.52 based on Ave Decline
therefore has a 46%  chance of making a Low below 1770.00 and downto 1748.97 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  1st
_ T e R Y. E T |
YM 24h YM day $INDU 24H  Day JCurrent  High Low Last odds of Decline =100 " 74%
The Selshort Day HIGH was 9947.00 Last 5947.00 Last 9953.66 Onlyf] YM 9947.00  9673.00  9916.00 odds of Decline > 150 " 55%
The Selshort Day LOW was 9673.00 5748.00 9757.55 S$INDU 995366  9757.65  9939.98 odds of Decline= 0 " 0%
YM Day  9947.00 9748.00  9916.00 Ave Range on " BD 22564
Possible HIGH for Buy Day 10034.79 10039.39 10043.40) 49% 51% | based on Ave Penetration of 55D of B7.79 9239 Std/D 3656
Possible LOW for Buy Day §715.59 9733.54 9747.81]100% 93% Jbased on Ave Decline of 23141 21346 Std/f 133.64
Possible LOW for Buy Day 955355 9623.97 9630.24] 458% 46% Jbased on Ave 35 Day Violation on BD of 11945 12403 Std/f  61.03
Wed, Jun 09 wilkbe a Buy day. YM therefore has a 49%  chance of making a high above 9947.00 and upto 10034.79 based on Ave Penetration of 330
therefore has a 100% chance of making a Low below 9947.00 and downto 971559 based on Ave Decline
therefore has a 48%  chance of making a Low below 9673.00 and downto 9553.85 based on Ave SSDay Vielation on BD
The 24 hour Low haz a 49% chance of being made Last
Wed, Jun 09 wil be a Buy day. YM Day therefore has a B1% chance of making a high above 9947.00 and upto 10039.39 based on Ave Penetration of S50
therefore has a 93% chance of making a Low below 9947.00 and downte 9733.54 based on Ave Decline
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Wednesday June 9", 2010
Today was a Buy day and as mentioned in last night’s report, TF and NQ made it back to the previous BDL
before the decline started.
Tomorrow will be a Sell day. Having closed near the lows for the day, we may retest these lows before the

rally starts.

TTT Data for trading US Index Futures on:

| Thursday, June 10, 2010

Current  High Low Last adds of Rally >10 4%
The Buy Day HIGH was 1077.75 1077.75 Only ES 1077.75 1051.25 1055.00 odds of Rally > 20 Y 53%
The Buy Day LOW was 1051.25 Last 1051.25 §SPX 1077.74 1052.25 1055.65 odds of Rally= 0 B
ES Day  1077.75 1051.25 1055.00 Ave Rangeon | 5D 28.39
Possible HIGH for Sell Day 1087.36 1088.37 1088.37] 55% 51% Jbased on Ave Penetration of BD of 9.61 10.62 StdiD 475
Possible HIGH for Sell Day 1077.66 1075.15 1074.38] 100% 92% | based on Ave Rally of 26.41 2390 Stdf  14.15
Possible LOW for Sell Day 103631 10:36.04 1037.11] 49% 50% Jbased on Ave Buy Day Violation on 5D of 1494 1621  Stdif 654
Thu, Jun 10 willbe a Sell day. ES therefore has a 58%  chance of making a high above 1077.75 andupto 1087.36 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1051.25 and up to 1077.66 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 1051.25 and downto 103631 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being made 1=t
Thu, Jun 10 willbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1077.75 and upto 1088.37 bazed on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1051.25 and upto 1075.15 bazed on Ave Rally
therefore has a 50%  chance of making a Low below 1051.25 and downto 1036.04 based on Ave Buy Day Violation on SD
The Day 2ez3 High has 46% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last adds of Rally >10 6%
The Buy Day HIGH was 83280 83280 583224 Only TF §32.60 610.40 618.00 odds of Rally > 15 Y 52%
The Buy Day LOW was 610.40 1st 614.20 Last 615.56 SRUT 632.24 615,56 618.29 odds of Rally = 0 N 0%
TF Day 632,60 614.20 618.00 Ave Range on " 5D 19.58
Possible HIGH for Sell Day 640,10 640.62 640.05] 51% 50% Jbased on Ave Penetration of BD of T7.50 802 StdD  3.26
Possible HIGH for Sell Day 629.04 631.46 630.85] 100% 95% | based on Ave Rally of 13.64 1726 Stdf  9.54
Possible LOW for Sell Day 600,80 604.65 606.27) 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.60 955  Stdd  4.48
Thu, Jun 10 willbe a Sell day. TF therefore has a 51%  chance of making a high above 63260 andupto 640.10  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 610.40 and upto 629.04  based on Ave Rally
therefore has a 50%  chance of making a Low below 610.40 anddownto 600.80 based on Ave Buy Day Viclation on 5D
The 24 hour High has a 5% chance of being made 1=t
Thu, Jun 10 willbe a Sell day. TF Day therefore haza 50%  chance of making a high above 63260 andupto 640,62 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 614.20 and upto 631.46  based on Ave Rally
therefore has a 52%  chance of making a Low below 614.20 anddownto 604,65 based on Ave Buy Day Viclation on 5D
The Day =ezs High has 47% chance of being made  Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 79%
The Buy Day HIGH was 1823.50 1823.50 1823.21 Only NG 1823.50 1773.75 1780.50 odds of Rally » 25 7%
The Buy Day LOW was 1773.75 Last 1773.75 Last 1774.05 SNDX 1823.21 1774.056 1778.92 odds of Rally = 0 N 0%
NG Day  1823.50 1773.75 1780.50 Ave Range on 5D 4510
Possible HIGH for Sell Day 1839.89 184047 1840.24] 54% 53% | based on Ave Penetration of BD of 16.39 1697 StdiD  7.35
Possible HIGH for Sell Day 1816.12 1811.72 1810.04 | 100% 95% | based on Ave Rally of 42.37 3797 stad  21.28
Possible LOW for Sell Day 1750.61 1749.94 1751.35] 47% 49% Jbased on Ave Buy Day Violation on 5D of 23.14 2381 st 9.4
Thu, Jun 10 wilbe a Sell day. NQ therefore has a B4%  chance of making a high above 1823.50 and upto 1839.89 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1773.75 and upto 1816.12 bazed on Ave Rally
therefore has a 47%  chance of making a Low below 1773.75 anddownto 4750.61 based on Ave Buy Day Violation on SD
The 24 hour High has a 61% chance of being made Last
Thu, Jun 10 willbe a Sell day. NQ Day therefore haza 53%  chance of making a high above 1823.50 andupto 134047 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1773.75 and upto 1811.72 bazed on Ave Rally
therefore hasz a 49%  chance of making a Low below 177375 anddownto 174994 based on Ave Buy Day Violation on SD
The Day =ezs High has 43% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 TT%
The Buy Day HIGH was 10058.00 10058.00 10085.14 Only ¥YM 10058.00 9857.00  9899.00 odds of Rally>150 " 58%
The Buy Day LOW was 9857.00 1st 5860.00 Last BB67.73 SINDU  10065.14 9867.73  9899.25 odds of Rally = 0 0%
YM Day 10053.00 9860.00 9893.00 Ave Range on 5D 242,25
Possible HIGH for Sell Day 10142.50 10151.10 10157.19] 54% 49% |based on Ave Penetration of BD of 8450 9310 StdiD 423
Possible HIGH for Sell Day 10081.95 10062.81 10066.77 | 100% 94% | based on Ave Rally of 22495 20281 Staid 12159
Pogsible LOVV for Sell Day 9739.14 9737.76 9744.42] 51% 52% Jbased on Ave Buy Day Violation on SD of 117.86 12224 Staid  53.08
Thu, Jun 10 willbe a Sell day. YM therefore has a B4%  chance of making a high above 10058.00 and up to 1014250 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9857.00 and upto 10081.95 based on Ave Rally
therefore has a 51%  chance of making a Low below 9857.00 anddownto 9739.14 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made 1=t
Thu, Jun 10 willbe a Sell day. YM Day therefore has a 49%  chance of making a high above 10058.00 and up to 10151.10 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 9860.00 and upto 10062.81 based on Ave Rally
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Thursday June 10", 2010
Today was a Sell day and being Rollover day didn’t help the confusion. But we still got our rally.
Tomorrow will be a SS day. At this point Markets are at the Positive 3 day levels. Will the momentum take us
higher before the decline starts??? That is the question.

TTT Data for trading US Index Futures on:

|Friday, June 11, 2010
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24H Day JCurrent  High Low Last odds of 30 Rally >10 " 8%%
The Sell Day HIGH was 1083.50 Last 1083.50 Last 1087.85 Only ES 1083.50 1047.75 1079.50 odds of 30 Rally >20 " 62%
The Sell Day LOW was 1047.75 1067.50 1058.77 $5PX  1087.85 1058.77 1086.54 odds of 3DRally < 0 “13%
The Buy Day LOW was 1051.25 1051.25 1052.25 ES Day  1053.50 1067.50 1079.50 Ave Rangeon 55D 25.76
Possible HIGH for Sell Short Day 1092.38 1092.71 1097.20] 53% 51% |based on Ave Penetration of 5D of 8.88 92 StdD 448
Possible HIGH for Sell Short Day 1081.24 1078.09 1078.57] &87% 86% |based on Ave 3 Day Rally of 3059 2684 Stad 1575
Pozsible LOW for Sell Short Day 10:36.79 1056.02 1047.34] 50% 51% Jbazed on Ave of Sell Day Violation on 55 days of 10.96 1148 Stdif 471
Fri,Jun11 wilbea SellShort day. ES therefore has a 53%  chance of making a high above 1083.50 and upto 1092.38 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1051.25 and upto 1081.84 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1047.75 anddownto 103679 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made 1at
Fri,Jun11 wilbea SellShort day. ESDay therefore hasa 51%  chance of making a high above 1083.50 and upto 1092.71  based on Ave Penetration of SD
therefore has a 36%  chance of making a high above 1051.25 and upto 1078.09 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1067.50 and downto 1056.02 bazed on Ave of Sell Day Violation on 5SS days
The Day zezz High has 50% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally > 5 93%
The Sell Day HIGH was B37.00 Last 637.00 Last 639.79 Only TF 637.00 613.60 633.50 odds of 30 Rally =10 " 77%
The Sell Day LOW was 613.60 624.10 62419 SRUT 639.79 624.19 639.79 odds of 30 Rally < 0 " 12%
The Buy Day LOW was B10.40 61420 615.56 TF Day 637.00 524.10 633.50 Ave Range on " 550 18.09
Possible HIGH for Sell Short Day 643,63 643.80 646,17 49% 48% Jbased on Ave Penetration of 5D of 6.63 630 StdD  3.01
Possible HIGH for Sell Short Day §31.71 63372 634.36] 58% &7% | based on Ave 3 Day Rally of 1.3 19.52 Stdif  10.65
Possible LOW for Sell Short Day 605.50 615.97 616.21) 48% 49% Jbased on Ave of Sell Day Violation on 55 days of 810 843 Stad 346
Fri,Jun11 wilbea SellShort day. TF therefore has a 49%  chance of making a high above 637.00 andupto 643.63 Dbased on Ave Penetration of 3D
therefore has a 88%  chance of making a high above 61040 and up to 631.71  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 61360 anddownto 60550 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 46% chance of being made 1st
Fri,Jun11 wilbea SellShort day. TF Day therefore haza 43%  chance of making a high above 637.00 andupto 643.80 based on Ave Penetration of 3D
therefore has a 87%  chance of making a high above 614.20 andupto 633.72 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 62410 anddownto 61597 based on Ave of Sell Day Violation on S5 days
The Day sess High has 45% chance of being made  1st
HQ 24h NG Day SHDX J 24H Day JCurrent  High Low Last odds of 30 Rally>10 " 95%
The Sell Day HIGH was 183025 Last 1830.25 Last 1831.81 Cnly HG 1830.25 1774.00 1820.25 odds of 3D Rally>30 " 71%
The Sell Day LOW was 1774.00 1794.25 17495.32 SHDX  1831.81 1796.32 1830.09 odds of 30 Rally < 0 Y135
The Buy Day LOW was 177375 177375 1774.05 NG Day  1830.25 1794.25 1520.25 Ave Rangeon 55D 42,12
Possible HIGH for Sell Short Day 184547 1846.20 1847.70] 53% 50% |based on Ave Penetration of 5D of 1522 1595 StdiD  7.30
Possible HIGH for Sell Short Day 1523.84 15818.92 1817.54] 87% 85% | based on Ave 3 Day Rally of 5009 4517 Stdif  24.31
Possible LOW for Sell Short Day 1754.33 177518 1775.97] 46% 49% Jbased on Ave of Sell Day Violation on 55 days of 19.67 19.07 Stdif  7.26
Fri,Jun11 wilbea SellShort day. NQ therefore has a 53%  chance of making a high above 1830.25 and upto 184547 based on Ave Penetration of 3D
therefore has a &7%  chance of making a high above 1773.75 and up to 1823.84 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 177400 anddownto 175433 bazed on Ave of Sell Day Violation on 5SS days
The 24 hour High has a 53% chance of being made 1=t
Fri,Jun11 wilbea SellShort day. NG Day therefore haza 50%  chance of making a high above 1830.25 and upto 1846.20 based on Ave Penetration of 3D
therefore has a 85%  chance of making a high above 1773.75% and upto 1818.92 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1794.25 anddownto 177518 bazed on Ave of Sell Day Violation on 5SS days
The Day zezz High has 52% chance of being made  1st
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YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of 3D Rally>75 "92%
The Sell Day HIGH was 10119.00 Last 10119.00 Last 10185.83 Onlyf] YM 10119.00  9315.00  10087.00 odds of 30 Rally > 100 " 82%
The Sell Day LOW was 5815.00 9981.00 9501.67 S$INDU 1018583  9901.67 1017253 odds of 30 Rally < 0 ™ 12%
The Buy Day LOW was G857.00 9860.00 9867.73 ¥M Day 10419.00  9981.00  10087.00 Ave Range on | 550 220.83
Possible HIGH for Sell Short Day 10194.52 10194.73 10264.13] 49% 50% Jbased on Ave Penetration of 5D of 7552 7573 StdD 3676
Possible HIGH for Sell Short Day 10112.64 10036.42 10098.67| 88% &7% Jbazed on Ave 3 Day Rally of 25561 22642 Stdif 13514
Possible LOW for Sell Short Day 9719.59 9883.50 9810.30] 50% 50% Jbased on Ave of Sell Day Violation on 55 days of 9541 97.50  Stail 4088
Fri,Jun11 wilbea SellShort day. YM therefore has a 49%  chance of making a high above 10419.00 and up to 10194.52 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 9857.00 and up to 1011261 based on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 9815.00 anddownto 9719.59 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 59% chance of being made 1st
Fri,Jun11 wilbea SellShort day. YM Day therefore hasa 50%  chance of making a high above 10419.00 and up to 10194.73 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 9860.00 and upto 10086.42 based on Ave 3 Day Rally
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Friday June 11", 2010

Today was a SS day. Markets continued their rally all day.
Monday will be a Buy day. Momentum may take the markets a little higher before the decline starts.
US Index Futures on:  |Monda ,June 14, 2010

Current  High Low Last odds of Decline >10 " 78%
The SelShort Day HIGH was 1088.25 Last 1088.25 Last Only ES 1085.25 1070.25  1085.00 odds of Decline >20 " 52%
The SelShort Day LOW was 1070.25 1071.75 §5PX  1092.25 107742 1094.60 odds of Decline= 0 0%
ES Day  1088.25 1071.75 1085.00 Ave Range on " BD 26,65
Possible HIGH for Buy Day 1098.91 1099.06 51% 52% |based on Ave Penetration of S50 of 10,66 1081 StdlD 467
Possible LOW for Buy Day 1061.35 1062.76 1068.47 | 100% 91% | based on Ave Decline of 2690 2549 staf 1552
Possible LOW for Buy Day 1056.96 1057.66 1062.59] 51% 48% | based on Ave 55 Day Violation on BD of 13.29 14,09 stdf  6.97
Mon, Jun 14 wilbea Buy day. ES therefore has a B1%  chance of making a high above 1088.26 and upto 1098.91 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1088.25 anddownto 1061.35 based on Ave Decline
therefore has a 51%  chance of making a Low below 1070.25 anddownto 1056.96 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made Last
Mon, Jun 14 wil be a Buy day. ES Day therefore has a 52%  chance of making a high above 1088.25 and upto 1099.06 based on Ave Penetration of 35D
therefore has a 91%  chance of making a Low below 1088.256 anddownto 106276 based on Ave Decline
therefore has a 48%  chance of making a Low below 1071.75 anddownto 1057.66 based on Ave S5 Day Violation on BD
The Day sess Low has 53% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline > 10 " 6%%
The SelShort Day HIGH was 545620 Last 546.20 Last 645.00 Only TF 646.20 627.10 644.70 odds of Decline 15~ 51%
The SelShort Day LOW was 827.10 827.70 632.82 SRUT 649.00 632,82 649.00 odds of Decline= 0 0%
TF Day 646.20 627.70 G44.70 Ave Range on " BD 18.38
Possible HIGH for Buy Day 65377 653.55 656.40] 49% 51% Jbased on Ave Penetration of S50 of 7.57 735 StdD  3.06
Possible LOW for Buy Day 627.55 §28.77 633.37]100% 95% | based on Ave Decline of 1865 1743 staf  10.20
Possible LOW for Buy Day 618,67 618.81 624.28] 50% 48% Jbased on Ave 55 Day Violation on BD of 843 839 St 429
Mon, Jun 14 wilbea Buy day. TF therefore has a 49%  chance of making a high above 646.20 and up to 653.77 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 646.20 anddownto 627.55 based on Ave Decline
therefore has a 50%  chance of making a Low below 62710 anddownto 618.67 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Mon, Jun 14 wilbe a Buy day. TF Day therefore has a 51%  chance of making a high above 646.20 and up to 653.55 Dbazed on Ave Penetration of SSD
therefore has a 95%  chance of making a Low below 646.20 anddownto 628.77 based on Ave Decline
therefore has a 48%  chance of making a Low below 627.70 anddownto 618.81 based on Ave S5 Day Violation on BD
The Day sess Low has 53% chance of being made  Last
HQ 24h HQ Day SNDX J 24H Day |Current  High Low Last odds of Decline >20 " 74%
The SelShort Day HIGH was 1847 50 Last 184750 Last 184862 Only NG 1847.50 1806.25 184225 odds of Decline 25~ 64%
The SelShort Day LOW was 1806.25 1810.00 1811.99 SNDX  18458.62 1811.99 184715 odds of Decline= 0 0%
HQ Day  1847.50 1810.00 1842.25 Ave Range on 7 BD 4244
Possible HIGH for Buy Day 1862.35 1862.66 1863.85] 56% 54% | based on Ave Penetration of 55D of 1485 1516 StdlD 645
Possible LOW for Buy Day 1804.67 1508.05 1311.02]100% 94% | based on Ave Decline of 4283 3945 Staf 23.50
Possible LOW for Buy Day 1786.93 1788.97 1791.27] 50% 46% Jbased on Ave 55 Day Violation on BD of 1932 2103 Staf 1037
Mon, Jun 14 wil be a Buy day. NG therefore has a B5%  chance of making a high above 1847.50 and upto 1862.35 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1847.50 and downto 180467 based on Ave Decline
therefore has a 50%  chance of making a Low below 1806.25 anddownto 1786.93 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Mon, Jun 14 wilbe a Buy day. NQ Day therefore has a 54%  chance of making a high above 1847.50 and upto 1862.66 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1847.50 and downto 1808.05 bazed on Ave Decline
therefore has a 46%  chance of making a Low below 1810.00 anddownto 1788.97 based on Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made  Last
YM 24h YM day SINDU 24H  Day [Current  High Low Last odds of Decline > 100 " 73%
The SelShort Day HIGH was 10156.00 Last 10156.00 Last 10215.98 Only] YM  10156.00 10012.00 10137.00 odds of Decline = 150 " 55%
The SelShort Day LOW was 10012.00 10024.00 10082.71 SINDU 1024598 10082.71  10241.07 odds of Decline=0 0%
¥M Day 10456.00  10024.00  10437.00 Ave Rangeon | BD 22552
Possible HIGH for Buy Day 10244.01 10248.56 1030593 50% 51% | based on Ave Penetration of S50 of 88.01 9256 StdD 36,69
Possible LOW for Buy Day 9925.27 9943.19 10010.71| 100% 93% Jbased on Ave Decline of 230.73 21281 Stf 133.64
Possible LOW for Buy Day 9592.55 9599.97 9955.40] 48% 46% Jbased on Ave 55 Day Violation on BD of 11945 12403 Stdf  61.03
Mon, Jun 14 wil be a Buy day. YM therefore has a 50%  chance of making a high above 10156.00 and up to 10244.01 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10156.00 and downto 992527 based on Ave Decline
therefore has a 48%  chance of making a Low below 1001200 and downto 9892.85 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Mon, Jun 14 wilbea Buy day. YM Day therefore has a 51%  chance of making a high above 1015600 and up to 10248.56 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 10156.00 and downto 9943.19 based on Ave Decline
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Monday June 14", 2010
Today was a Buy day. Except for TF all the others made a small decline and as the case for last few Buy
days the decline was made at the end of the day.

Tomorrow will be a Sell day. Small declines are bullish in principle, however since TF didn’t get any we may
go lower before the rally starts.

TTT Data for trading US Index Futures on:

| Tuesday, June 15, 2010

24H  Day JCurrent  High Low Last odds of Rally =10 4%
The Buy Day HIGH was 111.75 111.75 1105.91 Only ES 1101.75 1084.25 1086.00 odds of Rally > 20 Y535
The Buy Day LOW was 1084.25 Last 1084.25 Last $5PX 1105.91 1089.03 1089.63 odds of Rally = 0 Y 0%
ES Day  1101.75 1084.25 1086.00 Ave Range on " 5D 28.43
Possible HIGH for Sell Day 111,33 1112.32 5b% 51% Jbased on Ave Penetration of BD of 9.58 1057 StdD 4,75
Possible HIGH for Sell Day 1110.69 1108.19 1111.22] 100% 92% | based on Ave Rally of 26.44 2394 Staf 1447
Possible LOW for Sell Day 1069.42 1069.04 1073.89] 49%: 50% Jbased on Ave Buy Day Violation on 3D of 14.83 1521 Stdf  6.54
Tue,Jun 15 wilbe a Sell day. ES therefore has a B6%  chance of making a high above 1101.75 and up to 1111.33 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1084.25 and up to 1110.69 based on Ave Rally
therefore has a 49%  chance of making a Low below 1084.25 anddownto 1069.42 based on Ave Buy Day Violation on SD
The 24 hour High haz a 55% chance of being made 1zt
Tue,Jun 15 wilbea Sell day. E5 Day therefore has a B1%  chance of making a high above 1101.75 and up to 111232 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1084.25 and up to 1108.19 based on Ave Rally
therefore has a B0%  chance of making a Low below 1084.25 and downto 1069.04 bazed on Ave Buy Day Violation on SD
The Day sess High has 45% chance of being made ~ 1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally =10 6%
The Buy Day HIGH was 651.10 661.10 662.95 Only TF 661.10 646.70 650.40 odds of Rally > 15 Y525
The Buy Day LOW was B46.70 1st 84760 Last B851.01 SRUT 662.95 651.01 652.27 odds of Rally = 0 0%
TF Day 661.10 647,60 650.40 Ave Range on 75D 19,60
Possible HIGH for Sell Day 668.57 669.09 670.76] 51% 50% Jbased on Ave Penetration of BD of 747 799 StdD  3.26
Possible HIGH for Sell Day 665.38 664.59 666.35] 100% 95% | based on Ave Rally of 18.68 1729 Std 957
Possible LOW for Sell Day 637.10 638.05 641.72] 50% 52% Jbased on Ave Buy Day Violation on 5D of  9.60 9.55 Stdif 4.8
Tue,Jun 15 wilbe a Sell day. TF therefore has a 51%  chance of making a high above 661.10 andupto 668.57  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 646.70 and up to 666,38  Dbazed on Ave Raly
therefore has a B0%  chance of making a Low below 646,70 anddownto 637.40 based on Ave Buy Day Violation on SD
The 24 hour High has a ba% chance of being made 1=t
Tue,Jun 15 wilbea Sell day. TF Day therefore haz a B0%  chance of making a high above 661.10 andupto 669,00  bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 647,60 andupto 664.89 based on Ave Rally
therefore has a 52%  chance of making a Low below 64760 anddownto 638.05 based on Ave Buy Day Viclation on SD
The Day =ess High has 47% chance of being made  Last
NG 24h NQ Day SNDX 24H  Day JCurrent  High Low Last odds of Rally > 20 79%
The Buy Day HIGH was 1876.00 1876.00 1876.94 Only NG 1876.00 1842.75 1845.25 odds of Rally > 25 I71%
The Buy Day LOW was 1842.75 Last 1842.75 Last 184418 SNDX 1876.94 1844.16 1845.45 odds of Rally = 0 0%
HQ Day  1876.00 1842.75 1845.25 Ave Range on S0 4516
Possible HIGH for Sell Day 1892.31 1892.88 1893.90] 54% 53% |based on Ave Penetration of BD of 16.31 16.88 StdD  7.35
Possible HIGH for Sell Day 1885.19 1880.62 1850.26] 100% 95% |based on Ave Rally of 42.44 3807 Sl 2133
Possible LOW for Sell Day 1819.61 1813.94 1821.46] 47% 49% Jbaszed on Ave Buy Day Violation on 5D of 2314 2381 stad  9.34
Tue, Jun15 wilbea Sell day. NQ therefore has a 4%  chance of making a high above 1876.00 and up to 1892.31 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1842.75 and up to 1885.19 based on Ave Rally
therefore has a 47%  chance of making a Low below 184275 anddownto 1819.61 bazed on Ave Buy Day Violation on SD
The 24 hour High has a 1% chance of being made Last
Tue,Jun 15 wilbe a Sell day. NQ Day therefore hasa B3%  chance of making a high above 1876.00 and up to 189283 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1842.75 and up to 1880.82 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 1842.75 anddownto 1818.94 based on Ave Buy Day Violation on SD
The Day sess High has 43% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally = 100 T7%
The Buy Day HIGH was 10270.00 10270.00 10328.87 Only YM 10270.00 1012500 10141.00 odds of Rally>150 " 59%
The Buy Day LOV was 10125.00 Last 10125.00 Last 10186.21 §INDU  10328.67 1018621  10190.89 odds of Rally = 0 0%
YM Day 10270.00  10125.00  10144.00 Ave Rangeon | 5D 242,54
Possible HIGH for Sell Day 10354.29 10362.79 10421.01] 54% 49% | based on Ave Penetration of BD of 8429 9279 StdiD 4234
Possible HIGH for Sell Day 1035013 10328.09 10385.82 ) 100% 94% Jbased on Ave Rally of 22643 203.09 Std/f 12177
Possible LOW for Sell Day 10007.85 10002.76 10062.90) 51% 52% Jbased on Ave Buy Day Violation on 5D of 11745 122.24 Std/f 53.09
Tue,Jun 15 wilbea Sell day. YM therefore has a E4%  chance of making a high above 10270.00 and up to 10354.29 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 10125.00 and up to 10350.13 based on Ave Rally
therefore has a B1%  chance of making a Low below 10125.00 and down to 10007.85 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1st
Tue,Jun 15 wilbe a Sell day. YM Day therefore has a 49%  chance of making a high above 1027000 and up to 10362.79 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10125.00 and up to 10328.09 bazed on Ave Raly
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Tuesday June 15™, 2010

Today was a Sell day. We got the expected rally and TVGR was in effect all day.

Tomorrow will be a SS day. There is still a little room to go up based on the averages and the momentum is
here to help

TTT Data for trading US Index Futures on:  |Wednesday, June 16, 2010

24H Day JCurrent  High Low Last odds of 3D Rally >10 " §9%
The Sell Day HIGH was 1111.50 Last 1111.50 Last Only ES 1111.50 108425  1109.25 odds of 3D Rally >20 " 62%
The Sell Day LOW was 1084 25 1091.25 §SPX 111559 1091.24 1115.23 odds of 3DRally < 0 " 13%
The Buy Day LOW was 1084.25 1084.25 1089.03 ESDay  1111.50 1091.25  1109.25 Ave Rangeon ' 55D 25.72
Possible HIGH for Sell Short Day 1120.34 1120.67 1124.90] 53% 51% Jbased on Ave Penetration of 3D of &.84 947  StdD 448
Possible HIGH for Sell Short Day 1114.87 1111.15 1115.42] 87% 86% |based on Ave 3 Day Rally of 3062 2690 Stad 1579
Possible LOW for Sell Short Day 1073.29 1079.77 1080.28] 50% 51% Jbased on Ave of Sell Day Violation on S5 days of 10.96 11458  5td/f 471
Wed, Jun16 wilbea SellShort day ES therefore has a B3%  chance of making a high above 114150 and upto 1120.34 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1084.25 and up to 1114.87 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1084.25 anddownto 1073.29 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made 1st
Wed, Jun16 wilbea SellShort day. ESDay therefore hasa 51%  chance of making a high above 1111.50 and up to 1120.67 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 1084.256 and up to 1141.15 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1091.25 anddownto 1079.77 bazed on Ave of Sell Day Violation on S35 days
The Day sess High has 49% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally>5 93%
The Sell Day HIGH was GE7.80 Last GE7.80 Last 665.95 Only TF G67.80 649,30 66360 odds of 3D Rally =10 " 77%
The Sell Day LOW was 645,80 65230 654.47 SRUT 669,95 65447 663,77 odds of 3D Rally < 0 “12%
The Buy Day LOW was B545.70 B47 80 651.01 TF Day B6T.80 §52.30 663,60 Ave Range on " 55D 18.09
Possible HIGH for Sell Short Day 67446 674.62 676.36] 50% 48% Jbased on Ave Penetration of SD of 6.66 6.82 StdD  3.03
Possible HIGH for Sell Short Day £68.09 667.19 669.89] 88% &7% Jbased on Ave 3 Day Rally of 2439 1959 Stad 1070
Possible LOW for Sell Short Day 641.70 64417 G46.40) 48% 49% Jbased on Ave of Sell Day Violation on §5 days of 810 843 St 346
Wed, Jun16 wilbea  SellShort day TF therefore has a 50%  chance of making a high above B667.80 andupto 674.46 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 646.70 and upte 668.09 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 649.80 anddownto 644.70 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 46% chance of being made 1st
Wed, Jun16 wilbea SellShort day. TF Day therefore hasa 48%  chance of making a high above 667.80 andupte 674.62 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 647.60 andupto 667.19  bazed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 65230 anddownto 644.17 based on Ave of Sell Day Violation on 55 days
The: Daz 2685 HiHh has 45% chance of being made  1st
HG 24h NG Day SHDX | 24H Day JCurrent  High Low Last odds of 3D Rally>10 " 95%
The Sell Day HIGH was 1898.25 Last 1888.25 Last 1398.79 Only NG 1598.25 154476 189375 odds of 3D Rally >30 " 71%
The Sell Day LOW was 184475 1853.50 1855.69 SNDX  1898.79 1585669  1897.48 odds of 3DRally < 0 13%
The Buy Day LOW was 1842.75 1842.75 134418 NG Day  1898.25 155350 189375 Ave Range on | 55D 42,12
Possible HIGH for Sell Short Day 1913.49 1914.22 1914.69] 53% 50% |based on Ave Penetration of 5D of 1524 1597 StdD T7.32
Possible HIGH for Sell Short Day 1592.97 1588.08 1387.52] 87% 85% |based on Ave 3 Day Rally of 5022 4533 Staf 2440
Possible LOW for Sell Short Day 1825.08 1834.43 1838.34] 46% 49% Jbased on Ave of Sell Day Violation on S5 days of 19.67 19.07 Std/lf  7.26
Wed, Jun16 wilbea SellShort day. NHQ therefore has a B3%  chance of making a high above 1898.26 and upto 1913.49 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1842.75 and up to 189297 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1844.75 and downto 1825.08 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Wed, Jun16 wilbea SellShort day NG Day therefore haz a 50% chance of making a high above 1898.25 and up to 1914.22 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1842.75 and up to 1888.08 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1853.50 and downto 1834.43 based on Ave of Sell Day Violation on S5 days
The Day sezs High has 51% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>756 " 92%
The Sell Day HIGH was 10350.00 Last 10350.00 Last 10408.32 Only] YM 1035000 40132.00 10333.00 odds of 30 Rally > 100 " 82%
The Sell Day LOW was 10132.00 10181.00 10192 40 SINDU  10408.32 1019240  10404.77 odds of 3DRally < 0 " 12%
The Buy Day LOW was 10125.00 10125.00 10185.21 YM Day 10350.00  10154.00  10333.00 Ave Rangeon ' 55D 220.46
Possible HIGH for Sell Short Day 10425.15 10425.36 10486.21| 50% 50% jbased on Ave Penetration of 5D of 7515 7536 StdiD  36.77
Possible HIGH for Sell Short Day 10380.55 10351.50 10417.79] 88% &7% Jbased on Ave 3 Day Rally of 255856 22680 Sta/l 13538
Possible LOW for Sell Short Day 10036.59 10083.50 10101.03] 50% 50% §based on Ave of Sell Day Violation on S5 days of 9541 97.50 Sta/d  40.88
Wed, Jun16 wilbea SellShort day. Y therefore has a 50% chance of making a high above 10350.00 and up to 1042515 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 10125.00 and up to 10380.85 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10432.00 and downto 1003659 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 58% chance of being made 1st
Wed, Jun16 wilbea SellShort day. YM Day therefore has a B0%  chance of making a high above 10350.00 and up to 1042536 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 10125.00 and up to 10351.80 based on Ave 3 Day Rally
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Wednesday June 16", 2010
Today was a SS day. As expected we make higher highs before the decline started.

Tomorrow will be a Buy day. As per averages markets should continue the decline.

TTT Data for trading US Index Futures on:

| Thursday, June 17, 2010

ARSL
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Current  High Low Last odds of Decline>10 " T8%
The SellShort Day HIGH was 111475 Last 1114.75 Last Only ES 1114.75 1100.00  1109.75 odds of Decline >20 " 52%
The SellShort Day LOW was 1100.00 1102.50 §SPX  1118.74 10743 111481 odds of Decline= 0 0%
ESDay 111475 110250 1108.75 Ave Rangeon | BD 26,61
Possible HIGH for Buy Day 1125.44 1125.59 1129.66] 52% 52% Jbased on Ave Penetration of 55D of 10.69 1084 StdiD  4.69
Possible LOW for Buy Day 1087.96 1089.37 1095.06] 100% 91% | based on Ave Decline of 2679 2538 Stdf 1552
Possible LOW for Buy Day 1086.71 1088.41 1092.90] 51% 45% Jbased on Ave 55 Day Violation on BD of 13.29 1409 Stdid 697
Thu, Jun 17  wil be a Buy day. ES therefore has a 2%  chance of making a high above 111475 and up to 11256.44 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1114.75 anddownto 1087.96 based on Ave Decline
therefore has a B1%  chance of making a Low below 1100.00 and downto 1086.71 based on Ave 5S Day Violation on BD
The 24 hour Low has a 51% chance of being made Last
Thu, Jun 17  wil be a Buy day. ES Day therefore has a 52%  chance of making a high above 1114756 and up to 1125.59 based on Ave Penetration of 35D
therefore has a 91%  chance of making a Low below 1114.75 and downtoc 1089.37 based on Ave Decline
therefore has a 48%  chance of making a Low below 110250 anddownto 1088.41 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 " 69%
The SellShort Day HIGH was 559.80 Last 669.80 Last 671.74 Only TF 669,80 656,60 G64.10 odds of Decline > 15 51%
The SellShort Day LOW was 656 .60 65850 66229 SRUT 671.74 662.29 G66.13 odds of Decline= 0 1%
TF Day 669,80 658.50 564.10 Ave Range on " BD 1836
Possible HIGH for Buy Day 677.44 677.22 679.20) 49% 51% Jbased on Ave Penetration of S50 of 7.64 7.42  StdiD 3.09
Possible LOW for Buy Day 651.15 65237 656.11] 99% 95% | based on Ave Decline of 1865 1743 Stad 1020
Possible LOW for Buy Day 64817 549,61 653.76] 50% 48% Jbased on Ave §5 Day Violation on BD of 843 289 Stad 429
Thu, Jun 17  wil be a Buy day. TF therefore has a 49%  chance of making a high above 669.80 andupto 67744 based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 669.80 anddownto 65115 based on Ave Decline
therefore has a 0% chance of making a Low below 656.60 anddownto 648.17 Dbased on Ave 5SS Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Jun 17 wil be a Buy day. TF Day therefore has a 54%  chance of making a high above 669.80 andupto 677.22 based on Ave Penetration of 35D
therefore has a 95%  chance of making a Low below 669.80 anddownto 65237 based on Ave Decline
therefore has a 48%  chance of making a Low below 658.50 anddownto 649.61 based on Ave S5 Day Violation on BD
The Day sess Low has 54% chance of being made  Last
HQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline>20 " T4%
The SellShort Day HIGH was 191275 Last 1912.75 Last 1913241 Only NG 1912.75 1879.00 190550 odds of Decline>25 ™ 63%
The SellShort Day LOW was 1879.00 1886.75 1888.22 SNDX 1913 15888.22  1905.31 odds of Decline= 0 0%
NG Day 19275 1586.75 1905.50 Ave Range on " BD 42,40
Possible HIGH for Buy Day 1927.72 1925.02 1928.55] B5% 55% | based on Ave Penetration of 550 of 1497 1527 StdD 651
Possible LOW for Buy Day 1870.10 1573.48 167578 100% 94% Jbased on Ave Decline of 4266 3927 Stdd 2350
Poszsible LOW for Buy Day 1559.68 1365.72 1567.50] 49% 46% Jbased on Ave 55 Day Violation on BD of 19.32 .03 Stdf 1037
Thu, Jun 17 willbe a Buy day. NQ therefore has a Bb%  chance of making a high above 1912.75 and up to 1927.72 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1912.76 anddownto 1870.10 based on Ave Decline
therefore has a 49%  chance of making a Low below 1879.00 anddowntoc 1859.68 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Jun 17 wil be a Buy day. NQ Day therefore has a bh%  chance of making a high above 1912.75 and up to 1928.02 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 191276 anddownto 187348 based on Ave Decline
therefore has a 46%  chance of making a Low below 1886.75 anddowntoc 1865.72 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
¥M 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SellShort Day HIGH was 10370.00 Last 10370.00 Last 10429.03 Only] YM  10370.00 10262.00 10343.00 odds of Decline > 150  55%
The SellShort Day LOW was 10262.00 10273.00 10332 60 SINDU  10429.03 1033260 10409.46 odds of Decline= 0 " 0%
YM Day 10370.00  10273.00  10343.00 Ave Range on | BD 22514
Possible HIGH for Buy Day 10458.26 10462.76 1051920 50% 51% Jbased on Ave Penetration of 550 of 8826 9276 StdD 3684
Possible LOW for Buy Day 10140.22 10158.11 10224.59] 100% 93% Jbased on Ave Decline of 22078 21189 Stdid 133.63
Possible LOW for Buy Day 10142.55 10148.97 10205.29] 48% 45% Jbased on Ave 55 Day Violation on BD of 11945 12403 Stdid  61.03
Thu, Jun 17 wil be a Buy day. YM therefore has a 0%  chance of making a high above 10370.00 and up to 10458.26 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10370.,00 and downto 10140.22 based on Ave Decline
therefore has a 48%  chance of making a Low below 1026200 and downto 10142.85 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Jun 17  wil be a Buy day. YM Day therefore has a 51% chance of making a high above 10370.00 and up to 10462.76 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 10370.00 and downto 10158.11 based on Ave Decline
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Thursday June

17" 2010

Today was a Buy day. Markets tested yesterday’s highs overnight and the decline started.
Tomorrow will be a Sell day. Based on averages there is plenty of room to the upside

TTT Data for trading US Index Futures on:

|Friday, June 18, 2010

24H Day JCurrent  High Low Last odds of Rally =10 34%
The Buy Day HIGH was 1116.00 111375 Only ES 1116.00 110076 1111.75 odds of Rally = 20 V53%
The Buy Day LOW was 110075 Last 1100.75 Last §SPX  1117.72 110587 111603 odds of Rally= 0 0%
ES Day  1113.75 1100.76  1111.75 Ave Range on | SD 2842
Possible HIGH for Sell Day 1125.58 1124.31 1128.34] 55% 51% |based on Ave Penetration of BD of 958 10,56 Stdil 476
Possible HIGH for Sell Day 1127.19 1124.71 1128.09]1 100% 92% Jbased on Ave Rally of 2644 2396 Sl 1419
Possible LOW for Sell Day 1085.92 1085.54 1090.73] 49% 50% Jbased on Ave Buy Day Violation on SD of 14.83 16521 5td/f 654
Fri,Jun1d wilbea Sell day. ES therefore has a B5%  chance of making a high above 1116.00 and up to 1125.58 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1100.75 and upto 1127.19 based on Ave Rally
therefore has a 49%  chance of making a Low below 1100.75 anddownto 108592 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being made  1st
Fri, Jun 18  willbe a Sell day. ES Day therefore has a B1%  chance of making a high above 1113.75 and upto 1124.31 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1100.75 and upte 1124.71  based on Ave Rally
therefore has a b0%  chance of making a Low below 1100.75 and downto 1085.54 based on Ave Buy Day Violation on SD
The Day sess High has 45% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 76%
The Buy Day HIGH was 6569.00 668.00 669.34 Only TF 669.00 655.70 664.70 odds of Rally =15 Y52
The Buy Day LOW was 635.70 Last 635.70 Last 659.36 SRUT 669,34 659.36 665,56 odds of Rally= 0 0%
TF Day 663.00 655.70 664.70 Ave Range on 7 5D 19.59
Possible HIGH for Sell Day 676,47 675,97 677.14] 51% 50% Jbased on Ave Penetration of BD of 747 797 StdD 327
Possible HIGH for Sell Day 674.39 673.00 674.72] 100% 95% Jbased on Ave Rally of 1869 17.30 Std 959
Possible LOW for Sell Day 646.10 646.15 650.07] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.60 9,55 Stdif 448
Fri, Jun 18  wilbe a Sell day. TF therefore has a B1%  chance of making a high above 669.00 andupte 67647 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 65570 andupto 674.39 baszed on Ave Rally
therefore has a R0%  chance of making a Low below 65670 anddownto 64640 based on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being made Last
Fri,Jun18 wilbea Sell day. TF Day therefore has a h0%  chance of making a high above 668.00 andupto 67597  bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 656.70 and upto 673.00 Dbased on Ave Rally
therefore has a b2%  chance of making a Low below 656.70 anddownto 646.15 Dbased on Ave Buy Day Violation on SD
The Day gess High has 43% chance of being made  Last
HQ 24h HQ Day SHDX | 24H Day JCurrent High Low Last odds of Rally = 20 79%
The Buy Day HIGH was 1918.00 1914.50 1916.24 Only ile} 1918.00 1892756 11075 odds of Rally > 25 1%
The Buy Day LOW was 188275 Last 1882.75 Last 1884.27 SHDX  1916.24 1894.27 190,65 odds of Rally= 0 0%
NG Day  1914.50 189276  1910.75 Ave Rangeon | SD 4519
Possible HIGH for Sell Day 1934.36 1931.43 1933.24| 54% 53% | based on Ave Penetration of BD of 1636 1693 StdD 7.3
Possible HIGH for Sell Day 1935.25 1930.90 1930.46] 100% 95% Jbased on Ave Rally of 4250 3845 St .38
Possible LOW for Sell Day 1869.61 1868.94 1871.57] 47% 48% Jbased on Ave Buy Day Violation on 5D of 23.14 23.81 stad 984
Fri,Jun18 wilbea Sell day. NQ therefore has a E4%  chance of making a high above 1918.00 andupto 1934.36 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1892.75 and upto 1935.256 based on Ave Rally
therefore has a 47%  chance of making a Low below 1892.75 and downto 1869.61 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Fri, Jun 18  wilbe a Sell day. NG Day therefore has a b3% chance of making a high above 1914.50 and up to 1931.43 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1892.75 and upto 1930.90 based on Ave Rally
therefore has a 48%  chance of making a Low below 1892.75 and downto 1868.94 based on Ave Buy Day Violation on SD

The Day sess High has 47% chance of being made  1st
h T P S T T S T RS TY S T |
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 77%
The Buy Day HIGH was 10384.00 10384.00 10441.20 Only] YM 1033400 1025800 10375.00 odds of Rally>150 " 59%
The Buy Day LOW was 10258.00 Last 10258.00 1=t 10319.22 SINDU  10441.20 1031922 1043417 odds of Rally= 0 Y 0%
Y Day  10384.00  10258.00  10375.00 Ave Range on | SD 24242

Possible HIGH for Sell Day 10478.25 10476.66 10633.41) 54% 49% Jbased on Ave Penetration of BD of 8425 9266 StdD 4239
Possible HIGH for Sell Day 1048313 10461.20 10518.94] 100% 94% Jbased on Ave Rally of 22543 20320 Stdd 12189
Possible LOW for Sell Day 10140.85 101.35.76 10195.91] 51% 52% Jbased on Ave Buy Day Violation on S0 of 11745 12224 Stad  53.09
Fri,Jun 18  wilbe a Sell day. YM therefore has a b4%  chance of making a high above 10394.00 and up to 10478.25 based on Ave Penetration of BD

therefore has a 100% chance of making a high above 10258.00 and up to 1048313 Dbased on Ave Raly

therefore has a B1%  chance of making a Low below 1025800 and downtoc 10140.85 based on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made 1st
Fri,Jun1d wilbea Sell day. YM Day therefore has a 4%%  chance of making a high above 1038400 and up to 10476.66 based on Ave Penetration of BD

therefore has a 94%  chance of making a high above 1025800 and up to 10461.20 based on Ave Raly
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Friday June 18", 2010
Today was a Sell day and being a Witching Friday did help in creating a confused day.

Monday will be a SS day. We do have room to go up further to produce an average 3 day rally
TTT Data for trading US Index Futures on:  |Monda ,June 21, 2010

24H Day JCurrent High Low Last odds of 3DRally =10 " 8%
The Sell Day HIGH was 1116.75 Last 1116.75 Last 1121.1 Only ES 1116.75 110825  1110.28 odds of 3D Rally>20 " 63%
The Sell Day LOW was 1108.25 1108.00 111383 SSPX  1121.01 111393 1117.51 odds of 3D Rally < 0 “13%
The Buy Day LOW was 110075 10075 1105.87 ES Day  1116.75 1108.00  1110.25 Ave Rangeon ' 850 2567
Possible HIGH for Sell Short Day 1125.54 1125.86 1130.26] 53% 51% | based on Ave Penetration of 5D of 8.79 941 StdD 448
Possible HIGH for Sell Short Day 113137 112767 1132.28)] 87% 86% Jbased on Ave 3 Day Rally of 3062 2692 Stdd 1531
Possible LOW for Sell Short Day 1097.29 1097.52 1103.00] 50% 51% Jbased on Ave of Sell Day Violation on $5 days of 10.96 1148 Stdf 4.7
Mon, Jun21 wilbea SellShort day. ES therefore has a 53%  chance of making a high above 1116.75 and up to 1125.54 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1100.75 and upto 1134.37 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1108.25 anddownto 1097.29 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 50% chance of being made 1st
Mon, Jun21 wilbea SellShort day. ESDay therefore hasa 51%  chance of making a high above 1116.75 and up to 1125.56 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 1100.75 and upto 1127.67 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 1109.00 anddownto 1097.52 based on Ave of Sell Day Violation on S5 days
The Day sess High has 49% chance of being made  1st
TF 24h TF Day SRut 24H  Day [Current  High Low Last odds of 3D Rally =5 93%
The Sell Day HIGH was 569.80 Last 569.30 Last 671.55 Only TF 669.50 660,60 662,50 odds of 3D Rally>10 “77%
The Sell Day LOW was 660.60 660.50 663.91 SRUT 671,55 663,91 666,92 odds of 30 Rally < 0 “12%
The Buy Day LOW was 655.70 655.70 659,36 TF Day 669.80 660.60 662.80 Ave Range on " 550 1807
Possible HIGH for Sell Short Day 676.41 676.57 677.91] 50% 43% Jbased on Ave Penetration of 5D of 6.6 677 StdD  3.03
Possible HIGH for Sell Short Day 677.10 675.30 678.25] §8% &7% |based on Ave 3 Day Rally of 2140 1960 st 1072
Possible LOW for Sell Short Day 652.50 65247 6565.93) 48% 48% Jbased on Ave of Sell Day Violation on 55 days of 8.10 843 St 346
Mon, Jun21 wilbea SellShort day. TF therefore has a 50%  chance of making a high above 669.80 andupto 676.41 Dbased on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 656.70 and up to 677.10 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 66060 anddownto 65250 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 45% chance of being made 1st
Mon, Jun21 wilbea SellShort day. TFDay therefore hasa 48%  chance of making a high above 669.80 andupto 676.57 based on Ave Penetration of 5D
therefore has a 8%  chance of making a high above 655.70 and up to 675.30 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 66060 anddownto 65247 based on Ave of Sell Day Violation on S5 days
The Day sess High has 47% chance of being made  1st
HQ 24h NQ Day SHDX | 24H Day JCurrent  High Low Last odds of 3D Rally =10 " 95%
The Sell Day HIGH was 192475 Last 192475 1st 1925.20 Only NG 1924.75 1905.00  1908.75 odds of 3D Rally = 30 D
The Sell Day LOW was 1905.00 1905.25 1908.85 SNDX 192520 1906.85  1913.48 odds of 3D Rally < 0 “13%
The Buy Day LOW was 185275 1892.75 1884.27 NO Day 192475 1905.25  1908.75 Ave Range on " 55D 42.08
Possible HIGH for Sell Short Day 1939.98 1940.70 1941.09) 53% 51% |based on Ave Penetration of 5D of 1523 1595 StdD 7.33
Possible HIGH for Sell Short Day 1943.08 1938.22 1938.08)] 87% 85% Jbased on Ave 3 Day Rally of 5033 4547 Stad 2447
Possible LOW for Sell Short Day 1865.33 1866.18 1589.50] 46% 49% | based on Ave of Sell Day Violation on 55 days of 19.67 19.07 Stdd  7.26
Mon, Jun21 wilbea  SellShort day. NQ therefore has a 53%  chance of making a high above 1924.75 and upto 1939.98 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1892.75 and upto 1943.08 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1905.00 and downto 1885.33 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made 1st
Mon,Jun21 wilbea  SellShort day. NQ Day therefore hasa 51%  chance of making a high above 1924.75 and upto 1940.70 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1892.75 and upto 1938.22 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1905.25 anddownto 1886.18 based on Ave of Sell Day Violation on 55 days
The Day sess High has 52% chance of being made  Last
¥M 24h YM day SINDU 24H Day [Current  High Low Last odds of 3DRally »75 " 92%
The Sell Day HIGH was 10423.00 Last 10423.00 Last 10483.44 Only] YM 1042300 10347.00 10373.00 odds of 30 Rally > 100 * 82%
The Sell Day LOW was 10347.00 10352.00 10424.49 SINDU  10483.44 1042449  10450.64 odds of 3D Rally < 0 M
The Buy Day LOW was 10258.00 10258.00 10319.22 YM Day 10423.00 10362.00 10373.00 Ave Range on 550 219.93
Possible HIGH for Sell Short Day 1049763 10497.84 10560.78| 50% 50% | based on Ave Penetration of 5D of 7463 7484 StdD 3677
Possible HIGH for Sell Short Day 10513.79 10454.90 10550.86] 88% &7% |based on Ave 3 Day Rally of 25579 22690 Stad 13552
Possible LOW for Sell Short Day 10251.59 10264.50 10333.12] 49% 50% | based on Ave of Sell Day Violation on S5§ days of 9541 97.50 St 40.88
Mon, Jun21 wilbea SellShort day. YM therefore has a B0%  chance of making a high above 1042300 and up to 1049763 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 1025800 and up to 10513.79 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 10347.00 and down to 10251.59 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 58% chance of being made 1st
Mon,Jun21 wilbea SellShort day. YM Day therefore haz a 50%  chance of making a high above 1042300 and up to 10497.84 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1025800 and up to 1048490 based on Ave 3 Day Rally
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Monday June 21%, 2010
Today was a perfect SS day with markets reaching TTT levels before starting their declines which reached
the average decline required for a buy day before bouncing a bit.

Tomorrow will be a Buy day and as | just said we are close to the average decline levels.

TTT Data for trading US Index Futures on: | Tuesda ,June 22, 2010

24H  Day JCurrent  High Low Last odds of Decline>10 " 78%
The SellShort Day HIGH was 1128.50 1st 1127.50 1st Only ES 1129.50 1103.26  1110.50 odds of Decline>20 " §1%
The SellShort Day LOW was 1103.25 1103.25 §5PX 1MNM.Z3 1108.24  1113.20 odds of Decline= 0 0%
ESDay  1127.50 1103.25  1110.50 Ave Range on  © BD 2656
Possible HIGH for Buy Day 1140.10 1133.34 1142.15] 52% 52% |based on Ave Penetration of 55D of 10.60 10.84 StdiD 4.69
Possible LOW for Buy Day 102,77 110218 1107.60] 100% 91% | based on Ave Decline of 2673 2532 Stdid 1552
Possible LOW for Buy Day 109,96 1089.28 1094.14] 51% 48% Jbased on Ave 5§ Day Violation on BD of 13.29 1397 Stdd 697
Tue, Jun 22 wilbe a Buy day. ES therefore has a 2% chance of making a high above 1129.50 and up to 1140.40 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 112950 anddownto 410277 based on Ave Decline
therefore has a 8%  chance of making a Low below 1103.25 anddownto 1089.96 based on Ave 5SS Day Violation on BD
The 24 hour Low hag a 55% chance of being made 1=t
Tue,Jun 22 wil be a Buy day. ES Day therefore has a 2%  chance of making a high above 1127.50 and upto 1138.34 based on Ave Penetration of 35D
therefore haz a 9%  chance of making a Low below 112750 anddownto 4110248 based on Ave Decline
therefore has a 48%  chance of making a Low below 1103.25 anddownto 1089.28 based on Ave 5S Day Violation on BD
The Day sess Low has 51% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline > 10 " 69%
The SellShort Day HIGH was B76.00 1=t B76.00 1=t 677.15 Only TF 676.00 653.30 658.10 odds of Decline>15 " 50%
The SellShort Day LOW was 653.30 653.30 656.67 SRUT 677.15 656.67 660.03 odds of Decline=0 1%
TF Day 676,00 653,30 558,10 Ave Range on " BD 18.34
Possible HIGH for Buy Day 683.64 63342 684.61] 49% 51% | based on Ave Penetration of 55D of 7.64 742  StdD 309
Possible LOW for Buy Day 657.37 658.59 661.54] 99% 95% Jbased on Ave Decline of 1863 1741 Stdf 1020
Possible LOW for Buy Day 644.04 644,47 643.18) 50% 48% Jbased on Ave 55 Day Violation on BD of 8.36 333 stdd 429
Tue, Jun 22 wilbe a Buy day. TF therefore has a 49%  chance of making a high above 676.00 and up to 683.64 based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 676.00 anddownto 658737 based on Ave Decline
therefore has a 50%  chance of making a Low below 653.30 anddownio 64494 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made izt
Tue, Jun 22 wilbea Buy day. TF Day therefore haz a B1%  chance of making a high above 676.00 and up to 68342 based on Ave Penetration of 350
therefore has a 958%  chance of making a Low below 676.00 anddowntoc 65859 based on Ave Decline
therefore has a 48%  chance of making a Low below 653.30 anddownioc 644.47 based on Ave 55 Day Violation on BD
The Day sezz Low has 53% chance of being made  1st
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline>20 " 73%
The SellShort Day HIGH was 1941.00 1st 1938.75 1st 1938.77 Only HQ 18941.00 1883.7%  1899.00 odds of Decline>25 " 63%
The SellShort Day LOW was 1883.75 1883.75 1885.20 SNDX  1939.77 188520  1895.54 odds of Decline= 0 0%
NG Day  1338.75 1883.75 1899.00 Ave Range on " BD 42,32
Possible HIGH for Buy Day 1955.80 1953.94 1955.01] 56% 55% |based on Ave Penetration of 55D of 1489 1516 StdD 651
Possible LOW for Buy Day 1898.46 1899.57 190243 100% 94% Jbased on Ave Decline of 4254 3948 Stad 2350
Possible LOW for Buy Day 1864.43 1862.72 1864.43] 49% 46% Jbased on Ave 5§ Day Violation on BD of 19.32 2103 St 1037
Tue, Jun 22 wilbe a Buy day. NQ therefore has a B6%  chance of making a high above 1941.00 and up to 1955.89 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1941.00 anddownto 41898.46 based on Ave Decline
therefore has a 49%  chance of making a Low below 1833.75 anddownto 186443 based on Ave 5SS Day Violation on BD
The 24 hour Low hag a 53% chance of being made 1=t
Tue, Jun 22 wil be a Buy day. NQ Day therefore hasa B5%  chance of making a high above 1938.75 and up to 1953.91 based on Ave Penetration of S50
therefore haz a 94%  chance of making a Low below 1933.75 anddownto 4899.57 based on Ave Decline
therefore has a 46%  chance of making a Low below 1833.75 anddownto 1862.72 based on Ave 5SS Day Violation on BD
The Day sess Low has 52% chance of being made  1st
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SellShort Day HIGH was 10535.00 1st 10535.00 1st 10594.16 Only] YM  10536.00 10334.00 10396.00 odds of Decline > 150 " 55%
The SellShort Day LOW was 10334.00 10334.00 10395.55 SINDU 1059416 1039555  10442.41 odds of Decline=0 0%
YN Day 10536.00 1033400  10396.00 Ave Rangeon | BD 224,72
Possible HIGH for Buy Day 10623.65 10628.04 10683.59] 50% 51% |based on Ave Penetration of 55D of 8765 92.04 StdD  36.34
Possible LOW for Buy Day 10306.73 10324.62 10390.17| 100% 93% Jbased on Ave Decline of 22922 2133 Stdd 133.64
Possible LOW for Buy Day 10215.98 10211.09 10269.46] 45% 46% Jbazed on Ave 55 Day Violation on BD of 118.02 12291 Stdf  61.03
Tue, Jun 22 wilbe a Buy day. YM therefore has a B0%  chance of making a high above 10536.00 and up to 10623.65 based on Ave Penetration of 33D
therefore has a 100%: chance of making a Low below 10536.00 and down to 10306.78 based on Ave Decline
therefore has a 48%  chance of making a Low below 10334.00 and downto 1021598 based on Ave S5 Day Violation on BD
The 24 hour Low has a 58% chance of being made 1=t
Tue, Jun 22 wilbea Buy day. YM Day therefore haz a B1%  chance of making a high above 10536.00 and up to 10628.04 baszed on Ave Penetration of 33D
therefore has a 93%  chance of making a Low below 10536.00 and down to 1032462 based on Ave Decline
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Tuesday June 22", 2010
Today was a Buy Day with a above average Decline.
Tomorrow will be a Sell day. Momentum may take this lower before the rally starts.

TTT Data for trading US Index Futures on:  |Wednesda ,June 23, 2010

24H  Day fCurrent  High Low Last odds of Rally = 10 4%
The Buy Day HIGH was 1117.00 1114.50 Only ES 1117.00 1089.50  1090.25 odds of Rally > 20 Y53
The Buy Day LOW was 1089.50 Last 1089.50 Last §SPX 111850 109418 10951 odds of Rally = 0 Y 0%
ES Day  1114.50 1059.50 1090.25 Ave Range on S0 28.33
Possible HIGH for Sell Day 1126.50 1124.99 1129.05] 56% 51% Jbased on Ave Penetration of BD of 9.50 1049 StdD 476
Posgsible HIGH for Sell Day 1115.89 1113.42 1116.36 ] 100% 92% Jbased on Ave Rally of 2639 2392 Std/f 1449
Possible LOW for Sell Day 1074.67 1074.29 49% 50% Jbased on Ave Buy Day Violation on SD of 1483 1521  Stdif  6.54
Wed, Jun 23 wil be a Sell day. ES therefore has a 56%  chance of making a high above 1117.00 and up to 1126.50 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1089.50 and up to 1115.89 based on Ave Rally
therefore has a 49%  chance of making a Low below 1089.50 anddownto 1074.67 based on Ave Buy Day Violation on SD
The 24 hour High has a 55% chance of being made 1st
Wed, Jun 23 wil be a Sell day. ES Day therefore has a 51% chance of making a high above 1114.50 and up to 1124.99 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1089.50 and up to 111342 bazed on Ave Rally
therefore has a 50% chance of making a Low below 1089.50 anddowntoc 1074.29 based on Ave Buy Day Violation on 5D
The Day zess High has 45% chance of being made  1st
TF 24h TF Day SRut 24H  Day fCurrent  High Low Last odds of Rally = 10 76%
The Buy Day HIGH was B57.10 B667.10 668.21 Only TF 667.10 641.90 642,10 odds of Rally > 15 Y52
The Buy Day LOW was 541.80 Last 64190 Last 645.63 SRUT 668.21 645.63 645,91 odds of Rally = 0 Y 0%
TF Day 667.10 641.90 642,10 Ave Range on S0 19.54
Possible HIGH for Sell Day 674.51 675.02 675.95] 51% 50% Jbased on Ave Penetration of BD of 7.4 792 StdD 327
Possible HIGH for Sell Day 660.57 £59.19 660971 100% 95% Jbased on Ave Rally of 1867 1729 Std/f 959
Possible LOW for Sell Day 632.30 632,35 636.34] 50% 51% Jbased on Ave Buy Day Violation on 5D of 9.60 955  Stdld 448
Wed, Jun 23 wil be a Sell day. TF therefore has a B1%  chance of making a high above 667.40 andupto 674.51  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 641.90 andupto 660.57 based on Ave Rally
therefore has a 50% chance of making a Low below 64190 anddownto 63230 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made Last
Wed, Jun 23 wil be a Sell day. TF Day therefore haz a 50% chance of making a high above 667.10 andupto 675.02 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 64190 andupto 659.19  based on Ave Rally
therefore has a 51% chance of making a Low below 641.90 anddownto 63235 based on Ave Buy Day Violation on 5D
The Day zess High has 49% chance of being made  Last
NQ 24h HQ Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 79%
The Buy Day HIGH was 1916.75 1916.75 1917.26 Only HG 1916.75 1876.50  1878.25 odds of Rally > 25 1%
The Buy Day LOW was 1876.50 Last 1876.50 Last 1877.97 SNDX  1917.26 1877.97  1880.54 odds of Rally = 0 Y 0%
HO Day  1916.75 1576.50  1878.25 Ave Range on S0 45.08
Possible HIGH for Sell Day 1933.02 1933.62 1934.19] 84% 53% | based on Ave Penetration of BD of 1627 1687 StdD 7.38
Possible HIGH for Sell Day 1913.95 1914.62 1914.13] 100% 95% Jbased on Ave Rally of 4245 3842 Stdf 2139
Posgsible LOW for Sell Day 15863.36 1552.69 1565.27] 47% 48% Jbased on Ave Buy Day Violation on 50 of 2344 2381 Std/f  9.84
Wed, Jun 23 wil be a Sell day. NQ therefore has a B4%  chance of making a high above 1916.75 and up to 1933.02 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1876.50 and up to 1918.95 based on Ave Rally
therefore has a 47%  chance of making a Low below 1876.50 anddownto 186336 based on Ave Buy Day Violation on 5D
The 24 hour High has a 6% chance of being made Last
Wed, Jun 23 wil be a Sell day. NQ Day therefore haza 53% chance of making a high above 1916.75 and up to 1933.62 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1876.50 and upto 1914.62 based on Ave Rally
therefore has a 48%  chance of making a Low below 1876.50 anddowntoc 1852.69 based on Ave Buy Day Violation on 5D
The Day zess High has 45% chance of being made  1st
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH was 104439.00 10434.00 1049357 Only] YM 1044900 10223.00 10231.00 odds of Rally > 150 " 59%
The Buy Day LOW was 10223.00 Last 10223.00 Last 10283.40 SINDU 1049357 10283.40 1029352 odds of Rally = 0 Y 0%
YM Day 1043400 4022300 1023100 Ave Range on 50 24164
Possible HIGH for Sell Day 1053277 10626.15 10685.29] 54% 50% Jbased on Ave Penetration of BD of 8377 9245 StdiD 4240
Possible HIGH for Sell Day 10447.54 10426.01 10482.95] 100% 94% Jbased on Ave Rally of 22484 20301 Stdif 12194
Posgsible LOW for Sell Day 1010585 10100.76 10160.09] 50% 51% Bbased on Ave Buy Day Viclation on 5D of 11745 12224 Std/f  53.09
Wed, Jun 23 wil be a Sell day. YM therefore has a B4%  chance of making a high above 10449.00 and up to 1053277 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10223.00 and up to 10447.84 based on Ave Rally
therefore has a B0%  chance of making a Low below 10223.00 and downto 10105.85 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made 1st
Wed, Jun 23 wil be a Sell day. YM Day therefore has a 0% chance of making a high above 10434.00 and up to 10526.15 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10223.00 and up to 10426.01 based on Ave Rally
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Wednesday June 23", 2010

Today was a Sell day and yesterday’s momentum did take the markets lower before the rally started.
Tomorrow will be a SS day. There is still plenty of room to continue this rally, however the bears seem to be

in control this week.

TTT Data for tradin US Index i’uture”s on:

| Thursday, June 24, 2010

24H  Day fJCurrent  High Low Last odds of 30 Rally >10 " 8%%
The Sell Day HIGH was 1097.75 1st 1085.75 Last Only ES 1097.75 1080.25  1087.00 odds of 30 Rally>20 " 63%
The Sell Day LOW was 1080.25 1080.25 1085.31 S5PX 1099.64 1085.31 1092.04 odds of 3D Rally < 0 Y13%
The Buy Day LOW was 1085.50 1088.50 108418 ES Day 109575 1080.25  1087.00 Ave Range on $50 2567
Possible HIGH for Sell Short Day 1106.58 1104.88 1108.90] 53% 51% | based on Ave Penetration of 5D of 8§83 9413  StdiD 449
Posgsible HIGH for Sell Short Day 1120.11 1116.42 1120.59] 87% 86% | based on Ave 3 Day Rally of 30.61 2692 Stdf 1582
Possible LOW for Sell Short Day 1069.35 1068.83 1074.43] 50% 51% Jbased on Ave of Sell Day Violation on S5 days of 10.90 1142  Stdif 4.71
Thu, Jun 24 wilbea  SellShort  day. ES therefore has a 53%  chance of making a high above 1097.75 and up to 1106.58 based on Ave Penetration of SD
therefore has a &87%  chance of making a high above 1089.50 and upto 1120.11 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1080.25 and downto 106935 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 52% chance of being made 1=t
Thu, Jun 24 wilbea  SellShort day. ESDay thereforehasa 51%  chance of making a high above 1095.75 and up to 1104.88 based on Ave Penetration of S0
therefore has a 86%  chance of making a high above 1089.50 and upto 111642 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1080.25 anddownto 1068.83 based on Ave of Sell Day Viclation on SS days
The Day sess High has 49% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 30 Rally »5 93%
The Sell Day HIGH was £43.90 Last 64890 Last 650.04 Only TF 643.90 634,30 640.60 odds of 30 Rally =10 " 78%
The Sell Day LOW was 634.30 634.30 637.74 SRUT 650.04 B37.74 644.25 odds of 3D Rally < 0 “12%
The Buy Day LOW was 541.90 541.90 64563 TF Day 548,90 634,30 540,60 Ave Range on " 550 18.09
Possible HIGH for Sell Short Day 655.51 655,67 656.40] 50% 49% | based on Ave Penetration of 5D of 6.61 677 StdiD 3.03
Possible HIGH for Sell Short Day 663.29 661.50 664.52] §8% &T7% | based on Ave 3 Day Rally of 21.39 1960 stad  10.73
Possible LOW for Sell Short Day 626.21 626.18 629.76] 48% 49% | based on Ave of Sell Day Violation on 55 days of 509 842  Stalf 347
Thu, Jun 24 wilbea  SellShort day. TF therefore has a 50%  chance of making a high above 648,90 and upto 65551  bazed on Ave Penetration of SD
therefore has a 88%  chance of making a high above 641,90 and upto 663.29 baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 634,30 anddownto 62621 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 46% chance of being made 1st
Thu,Jun 24 wilbea  SellShort day. TFDay therefore hasa 49%  chance of making a high above 643.90 and upto 655.67 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 64190 andupto 661.50 bazed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 63430 anddownto 62618 bazed on Ave of Sell Day Vielation on S5 days
The Day zezz High has 43% chance of being made  1st
HQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 30 Rally >10 " 95%
The Sell Day HIGH was 1890.00 1st 1389.50 Last 1889.73 Only NQ 1890.00 1857.75  1873.7% odds of 3D Rally>30 “72%
The Sell Day LOW was 1857.75 1857.75 1559.05 SNDX  1889.73 1569.06 187442 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1876.50 1876.50 1877.897 NQ Day  1889.50 1857.75  1873.75 Ave Range on | $50 42.15
Possible HIGH for Sell Short Day 1905.24 1905.44 1905.61] 53% 51% | based on Ave Penetration of 50 of 15.24 1594 StdiD  7.35
Possible HIGH for Sell Short Day 1926.81 1921.98 1921.79] §7% 85% | based on Ave 3 Day Rally of 50.31 4548 stalf 2450
Possible LOW for Sell Short Day 1838.06 1338.66 1841.65] 46% 49% Jbased on Ave of Sell Day Violation on S5 days of 19.69 19.09 Stdf  7.28
Thu, Jun 24 wilbea  SellShort day. NQ therefore has a B3%  chance of making a high above 1890.00 and upto 1905.24 based on Ave Penetration of 5D
therefore has a &87%  chance of making a high above 1876.50 and upto 1926.81 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1857.75 anddownto 1838.06 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1=t
Thu, Jun 24 wilbea  SellShort  day. NG Day therefore hasa 51%  chance of making a high above 1839.50 and upto 190544 based on Ave Penetration of S0
therefore has a 86%  chance of making a high above 1876.50 and upto 192198 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1857.75 anddowntc 1838.66 based on Ave of Sell Day Vielation on 53 days
The Day gess High has 51% chance of being made  1st
h S —
¥M 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally >75 " 93%
The Sell Day HIGH was 10309.00 Last 10309.00 Last 10368.04 Only ¥M  10309.00 10M66.00 10234.00 odds of 3D Rally > 100 a2
The Sell Day LOW was 10166.00 10165.00 10227.24 SINDU  10368.04 10227.24 10293.44 odds of 3D Rally < 0 “12%
The Buy Day LOW was 10223.00 10223.00 10283.40 YM Day 10309.00  10166.00  10234.00 Ave Range on | 550 219.85
Possible HIGH for Sell Short Day 10383.99 10384.20 10445.70] 50% 50% Jbased on Ave Penetration of 5D of 7499 7520 StdiD  36.92
Posgsible HIGH for Sell Short Day 10475.91 1045013 10515.27] 88% &7% |based on Ave 3 Day Rally of 25591 22748 Stdd 13571
Possible LOW for Sell Short Day 10071.37 10069.15 10136.46] 50% 50% Jbased on Ave of Sell Day Violation on 55 days of 9463 96.85 Stdid  40.58
Thu, Jun 24 wilbea  SellShort  day. YM therefore has a 50%  chance of making a high above 10309.00 and up to 1038399 baszed on Ave Penetration of 3D
therefore has a 88%  chance of making a high above 10223.00 and up to 1047891 bazed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 10166.00 and downto 10071.37 baszed on Ave of Sell Day Violation on S5 days
The 24 hour High has a 58% chance of being made 1st
Thu,Jun 24 wilbea  SellShort day. YM Day therefore has a B0%  chance of making a high above 10309.00 and up to 10384.20 based on Ave Penetration of 3D
therefore has a 87%  chance of making a high above 10223.00 and up to 10450.18 based on Ave 3 Day Rally
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Thursday June 24", 2010
Today was a SS day. Markets tried to test the Highs of the Sell day and failed to go higher and therefore the
decline started.

Tomorrow will be a Buy day. Based on today’s action and the fact that we still have room to go lower, the
decline should continue.

TTT Data for trading US Index Futures on:

IFriday, June 25, 2010

Current  High Low Last odds of Decline =10 " 78%
The SellShort Day HIGH was 1081.00 1st 1083.75 1st Only ES 1091.00 1066.50 1070.25 odds of Decline > 20 " 62%
The SellShort Day LOW was 1066.50 1066.50 §SPX 1090.93 1071.60 1073.69 odds of Decline= 0~ 0%
ES Day  1083.75 1066.50 1070.25 Ave Range on " BD 2656
Possible HIGH for Buy Day 1101.60 1094.59 52% 52% |based on Ave Penetration of 55D of 10,60 10.84 Std/D  4.69
Possible LOW for Buy Day 1064.20 1053.37 100% 91% | based on Ave Decline of 26,80 2538 Std/d 1556
Possible LOW for Buy Day 1053.21 1052.53 1057.50] 51% 48% Jbased on Ave 55 Day Violation on BD of 13.29 1397 Std/d 698
Fri,Jun25 wilbea Buy day. ES therefore has a 52%  chance of making a high above 1091.00 and up to 110160 based on Ave Penetration of SSD
therefore has a 100%  chance of making a Low below 1091.00 and downto 106420 based on Ave Decline
therefore has a 51%  chance of making a Low below 1066.50 and downto 1053.21 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5b% chance of being made 1=t
Fri,Jun25 wilbea Buy day. ES Day therefore has a E2%  chance of making a high above 1083.75 and upto 1094.59 based on Ave Penetration of 55D
therefore has a 91%  chance of making a Low below 1083.75 anddownto 105337 based on Ave Decline
therefore has a 48%  chance of making a Low below 1066.50 and downto 105253 based on Ave S5 Day Violation on BD
The Day sess Low has 51% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline =10 " 69%
The SellShort Day HIGH was 643.50 1st 641.50 Last 6543.37 Only TF 643.50 630,10 632.10 odds of Decline > 16 " 51%
The SellShort Day LOW was 530.10 630.10 83287 SRUT 643.37 632,87 63317 odds of Decline= 0 1%
TF Day 641.50 630.10 632,10 Ave Range on " BD 1837
Possible HIGH for Buy Day 651.14 645.92 650.83] 49% 51% | based on Ave Penetration of 55D of 7.64 742 StdiD 3.09
Possible LOW for Buy Day 624.80 624.01 627.68] 99% 95% |based on Ave Decline of 18.70 1749 Std/f  10.24
Possible LOW for Buy Day 621.71 621.25 624.36)] 50% 43% Jbased on Ave §5 Day Violation on BD of 8§39 835  Stad 434
Fri,Jun25 wilbea Buy day. TF therefore has a 49%  chance of making a high above 643.50 and upto 651.14  based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 64350 anddownto 62480 based on Ave Decline
therefore has a 50%  chance of making a Low below 630.10 anddownto 621.71 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1=t
Fri,Jun25 wilbea Buy day. TF Day therefore has a E4%  chance of making a high above 641.50 andupto 64392 baszed on Ave Penetration of 55D
therefore has a 95%  chance of making a Low below 64150 anddownto 624.01 based on Ave Decline
therefore has a 48%  chance of making a Low below 630,10 anddownto 621.25 based on Ave 55 Day Violation on BD
The Daz sess Low has Bd% chance of being made  Last
NQ 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of Decline >20 " 74%
The SellShort Day HIGH was 1875.25 1st 1870.00 1st 1871.13 Only NG 1875.256 1837.25 1848.50 odds of Decline > 26 " 63%
The SellShort Day LOW was 1837.25 1837.25 1839.32 SNDX 1871.13 1839.32 1844.59 odds of Decline= 0~ 0%
NG Day  1870.00 1837.25 1848.50 Ave Range on T BD 42,31
Possible HIGH for Buy Day 1890.14 1885.16 1886.37 ] 55% 54% |based on Ave Penetration of 55D of 14.89 1516 Std/D 6.5
Possible LOW for Buy Day 1832.60 1830.71 1833.67 ] 100% 94% Jbased on Ave Decline of 4265 3929 Std/f 2357
Possible LOW for Buy Day 1818.04 1816.36 1818.74] 49% 46% Jbased on Ave 55 Day Violation on BD of 19.21 2089 Stdf 1037
Fri,Jun25 wilbea Buy day. HQ therefore has a hh%  chance of making a high above 1875.25 and up to 1890.14 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 187525 anddownto 483260 based on Ave Decline
therefore has a 49%  chance of making a Low below 1837.25 anddownto 1818.04 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1=t
Fri,Jun25 wilbea Buy day. NQ Day therefore has a 54%  chance of making a high above 1870.00 and up to 1885.16 based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 1870.00 and downto 4830.71 based on Ave Decline
therefore has a 46%  chance of making a Low below 1837.25 anddownto 181636 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline =100 " 73%
The SellShort Day HIGH was 10268.00 1st 10203.00 1st 10288.06 Only YM 1026800 10068.00 10097.00 odds of Decline > 150  55%
The SellShort Day LOW was 10068.00 10068.00 10128.85 SINDU 1029806 10128.85 10152.80 odds of Decline= 0~ 0%
Y0 Day  10203.00  10063.00  10097.00 Ave Range on T BD 22473
Possible HIGH for Buy Day 10355.65 10295.04 10387.49] 50% 51% | based on Ave Penetration of 55D of &7.65 92.04 StdD  36.84
Possible LOW for Buy Day 10038.38 9994.11 10093.57| 100% 93% Jbased on Ave Decline of 22952 21189 Stdd 133.39
Possible LOW for Buy Day 9950.05 9945.21 10002.90] 48% 46% Jbased on Ave 55 Day Violation on BD of 117.95 12279 Std/f  61.11
Fri,Jun25 wilbea Buy day. YM therefore has a 0%  chance of making a high above 10268.00 and up to 10355.66 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 10268.00 and down to 10038.38 based on Ave Decline
therefore has a 48%  chance of making a Low below 10068.00 and downto 995005 bazed on Ave 55 Day Violation on BD
The 24 hour Low has a 58% chance of being made 1=t
Fri,Jun25 wilbea Buy day. YM Day therefore has a B54%  chance of making a high above 10203.00 and up to 10295.04 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 10203.00 and downto 999111 bazed on Ave Decline

tharafars hae a ARSL rhanra af maline a | oo halnoes ANARRE N and doon b O0AR 34 hasad an Asra ©8 Maw Winlatinn an AT



Friday June 25", 2010

Today was a Buy Day. Markets tested the overnight low and failed to go lower however that was the
average decline expected. A rally started from there.

Monday will be a Sell day and based on averages the rally should continue

TTT Data for trading US Index Futures on: IMonda ,June 28, 2010

24H Day JCurrent  High Low Last odds of Rally =10 a4%
The Buy Day HIGH was 1075.50 1075.50 1083.58 Cnly ES 1079.50 1062.75 1074.75 odds of Rally > 20 M0
The Buy Day LOW was 1062.75 1st 1062.75 1st §SPX 108356 1067.59 1076.76 odds of Rally = 0 Y 0%
ES Day  1079.50 1062.75 1074.75 Ave Range on " SD 28.28
Possible HIGH for Sell Day 1059.00 1089.99 55% 51% | based on Ave Penetration of BD of 9.50 1049 StdlD  4.76
Possible HIGH for Sell Day 1089.06 1086.55 1089.99] 100% 92% | based on Ave Rally of 26.31 23.83 Stdif 1449
Possible LOW for Sell Day 1047.97 1047.60 1052.81] 49% 50% Jbased on Ave Buy Day Violation on SD of 14.78 1515 Stdif 655
Mon, Jun 28 wil be a Sell day. ES therefore has a B5%  chance of making a high above 1079.50 and upto 1089.00 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1062.75 and up to 1089.06 based on Ave Raly
therefore has a 49%  chance of making a Low below 1062.75 and downto 1047.97 based on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being made 1st
Mon, Jun 28 wil be a Sell day. ES Day therefore has a 51%  chance of making a high above 1079.50 and upto 1089.99 based on Ave Penetration of BD
therefore has a 92%  chance of making a high above 1062.75 and up o 1086.58 based on Ave Raly
therefore haz a 50%  chance of making a Low below 1062.75 and downto 1047.60 bazed on Ave Buy Day Vielation on 5D
The Day sess High has 56% chance of being made  1st
h TR — T T S ———— R ST T |
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally =10 76%
The Buy Day HIGH was 64530 64530 64667 Only TF 645,30 627.90 4300 odds of Rally =15 Y52
The Buy Day LOW was B827.90 1st 62810 1st 6§31.22 SRUT 646,67 631.22 64511 odds of Rally= 0 Y 0%
TF Day 545.30 528.10 543.00 Ave Range on 7 SD 19,52
Possible HIGH for Sell Day 652.711 653.22 654.41] 51% 50% Jbaszed on Ave Penetration of BD of 7.4 792 StdD 327
Possible HIGH for Sell Day 646.51 645,34 646,511 100% 95% Jbased on Ave Rally of 18.61 17.24 std/f 959
Possible LOW for Sell Day 618.32 618.57 621.94) 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.58 953  Std 448
Mon, Jun 28 wil be a Sell day. TF therefore has a 51% chance of making a high above 645.30 and up to 652.71 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 627.90 andupto 646.51 based on Ave Rally
therefore has a 50%  chance of making a Low below 627.90 anddownto 618.32 based on Ave Buy Day Viclation on SD
The 24 hour High has a 55% chance of being made 1st
Mon, Jun 28 wilbe a sSell day. TF Day therefore has a 50%  chance of making a high above 64530 and upto 653.22 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 628.40 and up to 645.34  based on Ave Rally
therefore has a 2%  chance of making a Low below 628,40 anddownto 648,57 based on Ave Buy Day Violation on 5D
The Day sezz High has 53% chance of being made  1st
HQ 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 9%
The Buy Day HIGH was 1856.50 1856.50 1857.31 Cnly HG 1556.50 1527.25 15839.25 odds of Rally > 25 R
The Buy Day LOW was 1827.25 1st 1827.25 1st 1829.30 SHDX  1857.31 1529.30 1538.52 odds of Rally = 0 Y 0%
NG Day  1856.50 1527.25 1539.25 Ave Range on 5D 4502
Possible HIGH for Sell Day 1872.77 1873.37 1874.24] 54% 53% | based on Ave Penetration of BD of 1627 1687 StdD T7.38
Possible HIGH for Sell Day 1869.56 1865.25 1865.34] 100% 95% | based on Ave Rally of 4231 3800 Stdf 2139
Possible LOW for Sell Day 1804.15 1803.49 1806.63] 47% 43% Jbased on Ave Buy Day Violation on 5D of 2310 2376 Std/f  9.85
Mon, Jun 28 wil be a Sell day. NG therefore has a B4%  chance of making a high above 1856.50 and upto 1872717 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1827.25 and upto 1869.56 based on Ave Raly
therefore has a 47%  chance of making a Low below 1827.25 anddownto 180415 based on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being made Last
Mon, Jun 28 wil be a Sell day. NQ Day therefore hasa 53%  chance of making a high above 1856.50 and upto 1873.37 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1827.25 and upto 1865.25 based on Ave Rally
therefore haz a 48%  chance of making a Low below 1827.25 anddownto 180349 bazed on Ave Buy Day Vielation on 5D
The Day sess High has 59% chance of being made  Last
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH was 10141.00 10141.00 10202.91 Only] YM 1014100 1002000 10102.00 odds of Rally = 150 Y 59%
The Buy Day LOW was 10020.00 1st 10020.00 1st 10081.08 SINDU 4020291  10081.08  10143.81 odds of Rally= 0 Y 0%
Y Day 10141.00  10020.00  10102.00 Ave Range on U SD 24148
Possible HIGH for Sell Day 10224.77 1023315 10294.63] 54% 49% Jbased on Ave Penetration of BD of 8377 9215 StdD 4240
Possible HIGH for Sell Day 10244.19 10222.43 10280.08| 100% 94% Jbased on Ave Rally of 22449 20243 Stad 121.94
Possible LOW for Sell Day 9903.41 9595.35 9958.41] 51% 52% Jbased on Ave Buy Day Violation on S0 of 11659 121656 Sta/f  53.40
Mon, Jun 28 wil be a Sell day. YM therefore has a 54%  chance of making a high above 10141.00 and up to 10224.77 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10020,00 and up to 10244.19 based on Ave Rally
therefore has a B1%  chance of making a Low below 10020.00 and downto 990341 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made 1st
Mon, Jun 28 wilbe a sSell day. YM Day therefore has a 49%  chance of making a high above 10141.00 and up to 1023315 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10020.00 and up to 10222.43 based on Ave Rally
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Monday June 28", 2010

Today was a Sell day. Markets reacted in a confused way.
Tomorrow will be a SS day. There is plenty of room for a rally, as so far today didn’t do much.
TTT Data for trading US Index Futures on:  |Tuesda ,June 29, 2010

Current  High Low Last odds of 3D Rally >10 " §%%
The Sell Day HIGH was 1079.75 1st 1078.50 Last Only ES 1079.75 1066.50  1070.50 odds of 30 Rally>20 " 62%
The Sell Day LOW was 1066.50 1066.50 $SPX  1082.60 1071.45  1074.52 odds of 30Rally < 0 ™ 13%
The Buy Day LOW was 1082.75 10682.75 ES Day  1078.50 1066.50 1070.50 Ave Range on " 550 |25.67
Possible HIGH for Sell Short Day 1088.58 1087.63 1091.86] 53% 51% Jbased on Ave Penetration of 5D of 8.83 943  StdiD 449
Possible HIGH for Sell Short Day 1093.21 1089.67 1094.30] §7% 85% | based on Ave 3 Day Rally of 3046 2692 stad 15.82
Possible LOW for Sell Short Day 1055.57 1055.06 1060.54] 50% 51% Jbased on Ave of Sell Day Violation on §5 days of 10,93 1144 stdif 473
Tue, Jun29 wilbea SellShort day ES therefore has a 53%  chance of making a high above 1079.75 andupto 1088.58 based on Ave Penetration of 5D
therefore has a 87  chance of making a high above 1062.75 and upto 1093.21 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1066.50 and downto 1055.57 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 1=t
Tue,Jun29 wilbea SellShort day. ESDay thereforehaza 5% chance of making a high above 1078.50 and upto 1067.63 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1062.75 and upto 1089.67 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 1066.50 and downto 1055.06 based on Ave of Sell Day Violation on S5 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 30 Rally > 5 93%
The Sell Day HIGH was 54870 Last 54870 Last 654972 Only TF 648.70 635.20 640.40 odds of 30 Rally =10 "~ 77%
The Sell Day LOW was 63520 63520 63853 SRUT 649.72 638.53 641.48 odds of 30 Rally < 0 “12%
The Buy Day LOW was 627.90 626.10 631.22 TF Day 648.70 §35.20 G540.40 Ave Range on " 550 18.07
Possible HIGH for Sell Short Day 655.31 65547 656.08] 50% 48% Jbased on Ave Penetration of 5D of 6.61 677 StdiD  3.03
Possible HIGH for Sell Short Day 649.19 647.70 650.11] §8% 86% | based on Ave 3 Day Rally of .29 1960 Stdf 1073
Possible LOW for Sell Short Day 627.15 62712 630.58] 48% 49% Jbased on Ave of Sell Day Violation on §5 days of 8.5 808  Stad 347
Tue,Jun29 wilbea SellShort day TF therefore has a B0%  chance of making a high above 648,70 andupto 656,21  based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 62790 andupto 649.19  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 635.20 anddownto 62715 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 46% chance of being made 1st
Tue,Jun29 wilbea SellShort day. TF Day thereforehasa 48%  chance of making a high above 648,70 andupto 655647  based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 62810 andupte 647.70  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 635.20 anddownto 62742 based on Ave of Sell Day Violation on 55 days
The Day zezz High has 47% chance of being made  1st
NG 24h NG Day SNDX | 24H Day Current  High Low Last odds of 30 Rally =10 " 95%
The Sell Day HIGH was 1851.50 Last 1851.50 Last 1852 66 Only HG 1851.50 1821.25 183525 odds of 3D Rally>30 “72%
The Sell Day LOW was 1821.25 182125 1823.51 SHDX  1852.66 15823.51 1536.00 odds of 30 Rally < 0 “13%
The Buy Day LOW was 1827.25 182725 1828.30 NQ Day 185150 1521.25  1835.25 Ave Range on | 550 (4213
Possible HIGH for Sell Short Day 1866.74 1867.44 1868.54] 53% 51% Jbased on Ave Penetration of 5D of 1524 1594 StdiD  7.36
Possible HIGH for Sell Short Day 1877.56 187273 1873.12] 86% 85% | based on Ave 3 Day Rally of 50.31 4548 st 24.50
Possible LOW for Sell Short Day 1801.56 1802.15 1806.09] 46% 49% Jbased on Ave of Sell Day Violation on S5 days of 19.69 1940 Stdif 7.3
Tue,Jun29 wilbea SellShort day NHQ therefore has a 53% chance of making a high above 1851.50 and upto 1866.74 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 1827.25 and upto 1877.56 Dbased on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1821.25 anddownto 1801.56 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made 1st
Tue,Jun29 wilbea SellShort day. WQ Day thereforehasa B1%  chance of making a high above 1851.50 and upto 1867.44 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1827.25 and upto 1872.73 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1821.25 anddownto 180215 based on Ave of Sell Day Violation on S5 days
The Day gess High has B1% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of JDRally =75 " 92%
The Sell Day HIGH was 10144.00 Last 10144.00 Last 10201.93 Only] YM 1014400 1004300 10035.00 odds of 30 Rally > 100 ~ 82%
The Sell Day LOW was 10043.00 10043.00 10101.41 SINDU 1020193 1010144 10138.52 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 10020.00 10020.00 10051.08 Y Day  10444.00  10043.00  10083.00 Ave Range on | 550 219.76
Posgsgible HIGH for Sell Short Day 10218.99 10219.20 10279.59] 50% 50% Jbased on Ave Penetration of 50 of 7499 7520 StdD 3692
Possible HIGH for Sell Short Day 10274.79 1024713 10311.79] 88% 86% Jbazed on Ave 3 Day Rally of 254.79 22748 Stdi0 13570
Possible LOW for Sell Short Day 9948.34 9946.14 10010.66] 50% 50% Jbased on Ave of Sell Day Violation on 5§ days of 9466 9686 Stdd 4097
Tue, Jun29 wilbea SellShort day. YM therefore has a B0%  chance of making a high above 10144.00 and up to 1021899 based on Ave Penetration of S0
therefore has a 88%  chance of making a high above 1002000 and up to 10274.79 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1004300 and downto 994834 based on Ave of Sel Day Violation on S5 days
The 24 hour High has a 59% chance of being made 1st
Tue,Jun29 wilbea  SellShort day. YM Day therefore haza 50%  chance of making a high above 10144.00 and up to 10219.20 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 10020.00 and up to 10247.18 based on Ave 3 Day Rally
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Tuesday June 29", 2010
Today was a SS day and most had a Day session failed 3 day rally again. Two in a row is rare and not

bullish for sure.

Tomorrow will be a Buy day. Based on averages the objective for some have been met so far. However
having closed near the lows, momentum could take us lower.

TTT Data for trading US Index Futures on:

|Wednesday, June 30, 2010

Current  High Low Last odds of Decline =10 " 78%
The SelShort Day HIGH was 1074.75 1st 1055.75 1st Only ES 1074.75 1030.25 1034.75 odds of Decline>20 " 52%
The SelShert Day LOW was 1030.25 1030.25 $5PX 1071.10 1035.18 1041.24 odds of Decline= 0 0%
ES Day 1056575 1030.25 1034.75 Ave Rangeon | BD 26,51
Possible HIGH for Buy Day 1085.35 1066.59 1082.02] 51% 51% Jbased on Ave Penetration of 55D of 10,60 10.84 StdiD  4.69
Possible LOW for Buy Day 1047.95 1030.39 104741 100% 91% | based on Ave Decline of 26.80 2536 Stdif 1557
Possible LOW for Buy Day 1017.05 1016.38 1021.19) 51% 49% Jbased on Ave 55 Day Violation on BD of 13.20 1387 Stad  6.98
Wed, Jun 30 wilbea Buy day. ES therefore has a 51%  chance of making a high above 1074.75 and upte 108535 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1074.75 and downto 4104795 based on Ave Decline
therefore has a B4%  chance of making a Low below 1030.25 and downte 41047.05 based on Ave S5 Day Violation on BD
The 24 hour Low has a 55% chance of being made 1=t
Wed, Jun 30 wilbea Buy day. ES Day therefore hasa E1%  chance of making a high above 1055.75 and up te 1066.59 based on Ave Penetration of 55D
therefore has a 91%  chance of making a Low below 1055.75 and downto 41030.39 based on Ave Decline
therefore has a 49%  chance of making a Low below 1030.25 anddownte 41016.38 based on Ave S5 Day Violation on BD
The Day sezs Low has 51% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline =10 " 69%
The SelShort Day HIGH was 643.10 1st 628.70 1st 635.96 Only TF 643.10 610.00 612.80 odds of Decline>15 " 51%
The SelShert Day LOW was 510.00 510.00 512.09 SRUT 635,96 612,09 615.96 odds of Decline= 0 1%
TF Day 628.70 610,00 612,80 Ave Range on " BD 18.37
Possible HIGH for Buy Day 650.69 636.08 643.38] 49% 51% | based on Ave Penetration of 55D of T7.59 738 StdiD  3.00
Possible LOW for Buy Day 624.41 611.23 620.28] 99% 95% | based on Ave Decline of 18.69 1747  Stdif  10.25
Possible LOW for Buy Day 601.67 601.21 603.64] 50% 49% Jbased on Ave 55 Day Viclation on BD of 833 879 Stad 4.3
Wed, Jun 30 wilbea Buy day. TF therefore has a 49%  chance of making a high above 64340 andupte 650,69 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 64310 anddownto 62441 based on Ave Decline
therefore has a 50%  chance of making a Low below 610.00 anddownto 60167 based on Ave S5 Day Vielation on BD
The 24 hour Low has a 51% chance of being made 1zt
Wed, Jun 30 wilbea Buy day. TF Day therefore has a B4%  chance of making a high above 628.70 and up e 636.08 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 628.70 anddownto 64123 bazed on Ave Decling
therefore has a 49%  chance of making a Low below 610.00 anddownto 601.21 based on Ave S5 Day Vielation on BD
The Day zezs Low hag 52% chance of being made  1st
NG 24h NQ Day SNDX 24H Day |Current  High Low Last odds of Decline >20 " 74%
The SelShort Day HIGH was 1838.50 1st 1807.75 1st 1807.09 Only i [*] 1839.50 1745.00 1762.75 odds of Decline >25 " 63%
The SelShort Day LOW was 1748.00 1748.00 1752.58 SNDX 1807.09 1752.56 1764.06 odds of Decline= 0 ™ 0%
HQ Day  1807.75 1748.00 1762.75 Ave Range on " BD 42.25
Possible HIGH for Buy Day 1854.39 1822.91 1822.33] 55% 54% |based on Ave Penetration of 55D of 14.89 15146 StdiD  6.51
Possible LOW for Buy Day 1796.83 1768.44 1769.61] 100% 94% | based on Ave Decline of 42.67 3931 stad  23.60
Possible LOW for Buy Day 1728.58 1727.22 1732.08) 50% 46% Jbased on Ave 55 Day Violation on BD of 19.12 20.78  Stdif 10.38
Wed, Jun 30 wilbea Buy day. NQ therefore has a B&%  chance of making a high above 1839.50 and up o 1854.39 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1839.50 anddownto 179683 based on Ave Decline
therefore has a 50%  chance of making a Low below 1748.00 and downto 41728.88 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
Wed, Jun 30 wilbea Buy day. NQ Day therefore hasa B4%  chance of making a high above 1807.75 and upte 182291 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1807.75 anddownto 41768.44 based on Ave Decline
therefore has a 46%  chance of making a Low below 1748.00 and downto 4727.22 based on Ave S5 Day Violation on BD
The Day sezs Low has 53% chance of being made  1st
Yi 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline =100 " 73%
The SelShort Day HIGH was 10118.00 1st 9952.00 1st 10135.80 Only YM 10118.00 974900  9798.00 odds of Decline > 150 " 55%
The SelShort Day LOW was 5749.00 5749.00 5811.92 §INDU  10135.80 951192  9870.30 odds of Decline= 0 ™ 0%
YN Day  9962.00 9749.00 9798.00 Ave Range on T BD  224.24
Possible HIGH for Buy Day 10205.65 10054.04 10225.23] 50% 51% Jbased on Ave Penetration of 55D of 87.65 92.04 StdD 36.84
Possible LOW for Buy Day 9888.30 9750.25 9931.25] 100% 93% | based on Ave Decline of 22970 21175 Stdif 134.03
Possible LOW for Buy Day 9631.72 9626.97 9686.79] 49% 46% Jbased on Ave 55 Day Violation on BD of 117.28 12203 Std/f  64.42
Wed, Jun 30 wilbea Buy day. YM therefore has a 50%  chance of making a high above 10118.00 and up to 10205.65 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10118.00 and downte 9333830 based on Ave Decline
therefore has a 49%  chance of making a Low below 9749.00 and downto 9631.72 baszed on Ave S5 Day Violation on BD
The 24 hour Low has a 58% chance of being made 1st
Wed, Jun 30 wilbea Buy day. YM Day therefore has a B1%  chance of making a high above 9962.00 and upto 10054.04 based on Ave Penetration of 35D
therefore has a 93% chance of making a Low below 9962.00 and downte 9750.25 based on Ave Decline
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Wednesday June 30", 2010

Today was a Buy day and the bears continued the decline.
Tomorrow will be a Sell day. Momentum may take the markets lower before the rally can start.
TTT Data for trading US Index Futures on: | Thursday, July 01, 2010

24H  Day JCurrent  High Low Last odds of Rally > 10 a4%
The Buy Day HIGH was 1044.50 104375 Only ES 1044.50 1023.00  1024.50 odds of Rally = 20 Y52
The Buy Day LOW was 1023.00 Last 1023.00 Last §SPX  1048.08 1028.33 1031.32 odds of Rally = 0 Yo%
ESDay  1043.75 1023.00  1024.50 Ave Rangeon | S0 28.21
Possible HIGH for Sell Day 1063.92 1054.24 1053.63] 56% 51% Jbased on Ave Penetration of BD of 942 1049 StdiD 476
Possible HIGH for Sell Day 1049.26 1046.79 1050401 100% 93% Jbased on Ave Rally of 2626 2379 Stad 14419
Possible LOW for Sell Day 1008.22 1007.85 1013.25] 49% 50% Jbased on Ave Buy Day Violation on 5D of 14.78 1545 Stdif  6.55
Thu, Jul01  wilbea Sell day. ES therefore has a B6%  chance of making a high above 1044.50 and upto 105392 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1023.00 and upto 1049.26 based on Ave Rally
therefore has a 49%  chance of making a Low below 1023.00 anddownto 1008.22 based on Ave Buy Day Violation on SD
The 24 hour High has a 54% chance of being made 1st
Thu, Jul01  wilbea Sell day. ES Day therefore has a B1%  chance of making a high above 1043.75 and upto 1054.24 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1023.00 and upto 1046.79 based on Ave Rally
therefore has a B0%  chance of making a Low below 1023.00 anddownto 1007.85 based on Ave Buy Day Violation on SD
The Day sess High has 45% chance of being made st
TF 24h TF Day §Rut 24H Day JCurrent  High Low Last odds of Rally > 10 76%
The Buy Day HIGH was 622.50 62250 82371 Only TF §22.50 605.70 606.20 odds of Rally > 15 M8
The Buy Day LOW was 605.70 Last §05.70 Last 60834 SRUT §23.7 608.34 609.79 odds of Rally = 0 MR
TF Day 622.50 605.70 606,20 Ave Range on 7 5D 19.49
Possible HIGH for Sell Day 629.87 630.38 631.41] 51% 50% Jbased on Ave Penetration of BD of 7.37 7.88 StdD 327
Possible HIGH for Sell Day 624.32 622.95 623.64]1100% 95% Jbased on Ave Rally of 1862 1725 Stad 960
Possible LOW for Sell Day 596.12 596.17 599.06] 50% 51% Jbased on Ave Buy Day Violation on 5D of 9.58 9.53  stdid 448
Thu, Jul01  wilbea Sell day. TF therefore has a B1% chance of making a high above 622,50 andupto 629.87 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 605.70 andupto 624.32 based on Ave Rally
therefore has a h0% chance of making a Low below 605.70 anddownto 59612 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Thu, Jul01  wilbea Sell day. TF Day therefore has a B0%  chance of making a high above 622,50 andupto 630.38 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 605,70 andupte 62295 Dbased on Ave Rally
therefore has a 51% chance of making a Low below 605.70 anddownto 59647 based on Ave Buy Day Violation on SD
The Day sess High has 49% chance of being made  Last
HG 24h NG Day SNDX | 24H Day JCurrent High Low Last odds of Rally » 20 79%
The Buy Day HIGH was 1777.50 1775.00 1776.61 Only NG 1777.50 173300 173500 odds of Rally > 25 R
The Buy Day LOW was 1733.00 Last 1733.00 Last 173480 SNDX  1776.61 173490 173914 odds of Rally = 0 0%
NQ Day 477500 1733.00 1735.00 Ave Range on 7 5D 44,95
Possible HIGH for Sell Day 1793.77 1791.87 1793.54] 54% 53% Jbased on Ave Penetration of BD of 1627 1687 5tdD 7.38
Possible HIGH for Sell Day 1775.23 1770.93 1770.85] 100% 95% Jbased on Ave Rally of 4223 3793 stad 2139
Possible LOV for Sell Day 1710.07 1709.44 1712.39] 47% 49%% Jbased on Ave Buy Day Violation on 3D of 2293 2359 Stdd  9.85
Thu, Jul01  wilbea Sell day. NQ therefore has a h4% chance of making a high above 1777.50 and upto 1793.77 based on Ave Penetration of BD'
therefore has a 100% chance of making a high above 1733.00 and up to 1775.23 based on Ave Rally
therefore has a 47  chance of making a Low below 1733.00 anddownto 471007 based on Ave Buy Day Violation on 5D
The 24 hour High has a 60% chance of being made Last
Thu, Jul01  wilbea Sell day. NQ Day therefore has a h3%  chance of making a high above 1775.00 and up to 1791.87 based on Ave Penetration of BD'
therefore has a 95%  chance of making a high above 1733.00 and up to 1770.93 Dbased on Ave Rally
therefore has a 49%  chance of making a Low below 1733.00 anddownto 1709.41 Dbased on Ave Buy Day Violation on 3D
The Day sess High has 45% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 T
The Buy Day HIGH was 5869.00 5849.00 090892 Only] YM 9869.00  9691.00  9706.00 odds of Rally > 150 " 58%
The Buy Day LOW was 9691.00 Last 96591.00 Last 5753.84 SINDU 990892  97h3.84  9774.02 odds of Rally = 0 Yo%
YM Day  9843.00 9691.00  9706.00 Ave Range on 7 SD 24053
Possible HIGH for Sell Day 995208 9940.31 10000.64] 54% 50% Jbased on Ave Penetration of BD of 8308 9.3 StdD 4240
Possible HIGH for Sell Day 9914.72 9893.03 9952.45] 100% 94% | based on Ave Rally of 22372 20203 Staf 12195
Possible LOV for Sell Day 9574.41 9569.35 9631.17] 50% 51% Jbased on Ave Buy Day Violation on S0 of 11650 12165 Stad  53.10
Thu, Jul01  wilbea Sell day. YM therefore has a b4%  chance of making a high above 9869.00 and upto 995208 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9691.00 and upto 9914.72 based on Ave Rally
therefore has a B0%  chance of making a Low below 9691.00 anddownto 957441 based on Ave Buy Day Violation on 5D
The 24 hour High has a 52% chance of being made 1st
Thu, Jul01  wilbea Sell day. YM Day therefore has a B0%  chance of making a high above 9849.00 and upto 9940.31 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 9691.00 and upto 9893.03 based on Ave Rally
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Thursday July 1%, 2010

Today was a Sell day. We did get a rally however is was short lived and weak.
Tomorrow will be a SS day. We are very close to the Buy day low and should be able to rally at least to

these levels.

TTT Data for trading US Index Futures on:

Current  High Low

Last

odds of 3D Rally > 10

89%

The Sel Day HIGH was 1029.75 1=t 1028.75 1st Only ES 1029.75 1006.00  1022.00 odds of 30 Rally > 20 Y 62%
The Sell Day LOW was 1006.00 1006.00 §5PX 1033.58 1010.91 1027.37 odds of 3D Rally < 0 "13%
The Buy Day LOW was 1023.00 1023.00 ES Day  1029.75 1006.00 1022.00 Ave Range on " 550 25.76
Possible HIGH for 5Sell Short Day 1038.58 1033.88 1042.84] 53% 51% | based on Ave Penetration of 5D of 8.83 943  StdiD 4.49
Possible HIGH for Sell Short Day 1053.36 1049.92 1054.61] 87% 85% | based on Ave 3 Day Rally of 30.36 2692 stdid  15.82
Possible LOW for Sell Short Day 994.84 994,33 999.77] 50% 51% | based on Ave of Sell Day Violation on 55 days of 11.16 1167 Sl 4.86
Fri, Jul 02 wilbea  SellShort  day. ES therefore has a 53%  chance of making a high above 1029.75 and up to 1033.58 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1023.00 and upto 1053.36 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1006.00 and downto 994.84 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made izt
Fri, Jul 02 wilbea  SellShort day. ESDay therefore hasa 51%  chance of making a high above 1029.75 and upto 1033.88 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1023.00 and up to 104992 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1006.00 anddowntc 994,33 based on Ave of Sell Day Vielation on 55 days
The Day sess High has 47% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 30 Rally >5 93%
The Sell Day HIGH was 610.20 1st 61020 1st B11.11 Only TF 610.20 BET.40 601.90 odds of 3D Rally =10 " 77%
The Sel Day LOW was 58740 58740 580.57 SRUT 611.11 590.57 604.76 odds of 3DRally < 0 ™ 12%
The Buy Day LOW was 60570 605.70 60834 TF Day 610,20 587.40 601.90 Ave Range on 550 18.44
Possible HIGH for Sell Short Day 616.81 616.97 617.47] 50% 48% |based on Ave Penetration of 5D of 6.61 677 StdiD 303
Possible HIGH for Sell Short Day 626.95 625.20 627.14] 88% 86% | based on Ave 3 Day Rally of 21.25 1950 stid  10.74
Posgsible LOW for Sell Short Day 57918 579.15 532.45] 49% 49% | based on Ave of 3ell Day Violation on 38 days of 822 826 Sl 3.26
Fri,Jul02  wilbea SellShort day. TF therefore has a B0%  chance of making a high above 610.20 and up to 616.81 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 605.70 and up to 626.95 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 53740 anddownto 579.18 based on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 55% chance of being made 1=t
Fri, Jul 02 wilbea  Sellshort day. TF Day therefore hasa 48%  chance of making a high above 610,20 and upto 616,97 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 60570 and upto 625.20 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 587.40 anddowntc 579.15 based on Ave of Sell Day Viclation on 55 days
The Day 2e33 High has 49% chance of being made  Last
HQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sel Day HIGH was 1745.75 1st 174575 1st 1747.25 Only HG 1745.75 1698.25  1729.00 odds of 3DRally >30 " 71%
The Sel Day LOW was 16595.25 169825 1700.04 SNDX 1747.25 170004 173441 odds of 3D Rally < 0 " 13%
The Buy Day LOW was 1733.00 1733.00 1734.50 HQ Day 174575 1698.26  1729.00 Ave Range on 55D 42.36
Possible HIGH for Sell Short Day 1760.99 1761.69 1763.13] 53% 50% | based on Ave Penetration of 5D of 15.24 1594 StdiD  7.35
Possible HIGH for Sell Short Day 1783.11 177845 1778.72] §6% 84% | based on Ave 3 Day Rally of 5011 4548 Stad 2450
Possible LOW for Sell Short Day 1678.02 1678.64 1652.09] 4% 50% Jbased on Ave of Sell Day Violation on 55 days of 20.23 1961 Stdif  7.65
Fri,Jul02 wilbea SellShort day. NQ therefore has a 53%  chance of making a high above 1745.75 and up to 1760.99 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 1733.00 and upto 178311 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1698.25 anddownto 1678.02 based on Ave of Sell Day Vielation on 5SS days
The 24 hour High has a 5% chance of being made 1=t
Friy Jul 02 wilbea  Sellshort day. NQ Day therefore hasa B0%  chance of making a high above 174575 and upto 176169 based on Ave Penetration of 3D
therefore has a 84%  chance of making a high above 1733.00 and upto 1778.48 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1693.25 and downtc 1678.64 based on Ave of Sell Day Viclation on 55 days
The Day zezz High has 51% chance of being made  Last
YM 24h YM day §INDU 24H  Day JCurrent  High Low Last odds of 3D Rally >75 " 92%
The Sel Day HIGH was 9738.00 1=t 5738.00 1st 5795048 Only] YM 9738.00 9561.00  9662.00 odds of 30 Rally > 100 " 81%
The Sel Day LOW was G581.00 B561.00 5621.89 §INDU  9795.48 9621.89 973263 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 9591.00 5691.00 5753.84 YN Day  9735.00 956100  9662.00 Ave Range on 35D 220,45
Possible HIGH for Sell Short Day 981299 9813.20 9573.14] 50% 50% | based on Ave Penetration of 3D of 7499 7520 StdiD 3692
Possible HIGH for Sell Short Day 9944.96 9915.13 9933.61] 83% 86% | based on Ave 3 Day Rally of 253.96 22748 Stdif 13570
Possible LOW for Sell Short Day 0464.43 0462, 09529.19] 50% 50% Jbased on Ave of Sell Day Violation on 55 days of 96.52 93.69 Stdif  41.95
Fri, Jul 02 wilbea  SellShort  day. YM therefore has a B0%  chance of making a high above 9738.00 and up to 981299 baszed on Ave Penetration of SD
therefore has a 88%  chance of making a high above 9691.00 and up to 994496 bazed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 9561.00 and downto 946448 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 50% chance of being made 1st
Fri, Jul02 wilbea SellShort day. YM Day therefore has a B0%  chance of making a high above 9738.00 and upto 9813.20 based on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 9691.00 and up to 9918.18 based on Ave 3 Day Rally
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Friday July 2", 2010
Today was a SS day. Markets managed to get a 3 day rally but not a very weak one.
Monday will be a Buy day. However it will be a shorten day so it is hard to say what may happen.

TTT Data for tradini US Index Futures on: |I‘.'Ionday, July 05, 2010

MH DayJCurrent High  Low Last odds of Decline » 10 " 78%

The SeliShort Day HIGH was 103250 1st 1029.00 1st 103295 Only}] ES 103250 1010.75 1044.25 odds of Decline > 20 " 52%

The Selihort Day LOW was 1010.75 1010.75 101593 §SPX 103295 101593 102258 odds of Decline = 0 0%
ESDay 1029.00 1010.75 101425 Ave Rangeon B 2549
Possible HIGH for Buy Day 104340 1039.84 1043.87) 5% 51% based on Ave Penetration of 550 of 1060 1084 Stdl 469
Possible LOV for Buy Day 100558 1003.60 1009.47] &% 91% | based on Ave Decline of 2692 2640 Stdd 1564
FossibIeLDWforBuIDaI 997.60 996.94 1002.01] 5% 4%% | based on Ave SSDaI‘Jiolation on BD of 1345 1381 Stald 698

Mon, Jul05 wilbea  Buy day. E5  therefore has a 5% chance of making a high above 103250 andupto 104340 Dbased on Ave Penetration of 530
therefore has a 100% chance of making a Low below 103250 and downt 100558 based on Ave Decling
therefore has 3 58 chance of makinga Low below  1010.75 anddownt 997.60 Dbased on Ave 55 Day Violation on B0

The 24 hour Low haz:  5h% channeufbeinimade 1st

Mon, Jul05 wilbea  Buy day. E5Day therefore has a 5% chance of making a high above  1029.00 andupto  1039.84 Dbased on Ave Penetration of 530
therefore has a 94% chance of making a Low below 102900 anddownt 1003.60 based on Ave Decline
therefore has 3 4%% chance of making a Low below  1010.75 anddownt 99694 based on Ave 55 Day Violation on BD

The Daz sesslowha A% chance of beinﬁ made 1st

TF 24h TF Day SRut | 241 Day|Current High  Low Last odds of Decline » 10 6%

The Sel3hort Day HIGH was 61200 1st 607.10 1st 603,69 Onlyl] TF 6200 59250 50480 odds of Decline > 15 51%

The Sel3hort Day LOW was 29250 59250 39539 SRUT 60860  B9S3D  5OBO7 odds of Decline = 0 *1%
TFOay 60740 59250 58480 Ave Rangeon © BD 1836
Possible HIGH for Buy Day 619.50 61443 616.41] 4% 51% |based on Ave Penetration of S50 of 789 738 Stdl 309
Possible LOV for Buy Day 593.22 589.60 592.96] 99% 95% | based on Ave Decline of 1878 1750 Stad 1030
PossibIeLDWforBuIDaz h84.20 583.75 586.09] 5% 49% Jbased on Ave SSD&zViolation on 8D of 830 875 St 434

Mon, Jul 05 wilbea  Buy  day TF  therefore hasa 4%% chance of making a high above 64200 andupto  619.59 Dbased on Ave Penetration of 350
therefore has a 99% chance of making a Low below 61200 anddownt 59322 based on Ave Decline
therefore has 3 5% chance of makinga Low below 59250 anddownt 584.20 Dbased on Ave 55 Day Violation on BD

The 24 hour Low has: 5% channeufbeinimade 1st

Mon, Jul 05 wilbea  Buy  day TFDay thersfors hasa 8% chance of makingahighabove 60740 andupto 64448 based on Ave Penetration of 550
therefore has a 95% chance of making a Low below 60740 anddownt 589.60 based on Ave Decline
therefore has a 4%% chance of making a Low below 59250 anddownt 58375 based on Ave 55 Day Violation on BD

TheDaﬁsessLuwha: 52 chanceufbeinﬁmade 15t

NG 24h NG Day SHDX J 24H Day|Current High  Low Last odds of Decline » 20 " 74%

The Sel3hort Day HIGH was 174575 1st 1740.00 1st 174238 Oniy] N@ 174575 171026 172075 odds of Decline » 25 64%

The Sel3hort Day LOW was 710.25 110,25 1711282 SNDX 174236 174292 17284 odds of Decline= 0 " 0%
NODay 174000 1710.25 1720.75 Ave Rangeon ' BD 4206
Possible HIGH for Buy Day 1760.64 1755.16 1757.60] 55% 54% |based on Ave Penetration of 530 of 1489 1546 Stdll 659
Possible LOW for Buy Day 70278 1700.52 {704.74] 5 94% | based on Ave Decline of 207 2048 Stad 240
Possible LOW for Buy Da 160147 1689.53 1692.47] 50% 47% | based on Ave 55 Day Violation on BD of 1908 2073 Stad 101

Mon. Jul05 wilbea  Buv dav. O therefore has a B8% chance of makino & hish above 174675 andunto  1760.64 based on Ave Penetration of S50



Monday July 5™, 2010
Today was a Buy day and as expected it was a slow day due to the holiday.
Tomorrow will be a Sell day. We should expected a rally but let see what happens

TTT Data for trading US Index Futures on:  Tuesday, July 06, 2010

] M4H DayJCurrent High  Low Last odds of Rally =10 " &d%

The BuygDay HIGH was 1018.50 101425 102258 Only] ES 404850 101126 101200 odds of Rally » 20 5

The Buy Day LOW was 1011.25 Last 1011.25 Last 1019.56 §SPX 103295 101593 102258 odds of Rally= 0 0%
ESDay 10426 101125 1200 Ave Rangeon | S0 2844
Possible HIGH for Sell Day 1027.92 1024.14 1033.43] 55% 51% Jbased on Ave Penetration of BD of 942 1049 Stdl 476
Possible HIGH for Sell Day 1037.42 1034.95 1041.54) B 93% Jbased on Ave Rally of 647 270 Stad 1449
Possible LDWforSelIDaz 996.45 996.08 1004.46] 49% 50% based on Ave Buz[lazviolation on §0 of 1480 1547 Stdl 657

Tue, Jul 06 wilbea  Sell day. E5  therefore has a 56% chance of making a high above  1048.50 andupto  1027.92 based on Ave Penetration of BD
therefore has a 100% chance of making a high above  1041.25 andupto 103742 based on Ave Rally
therefore has a 4% chance of making a Low below  1011.25 anddownt 99645 based on Ave Buy Day Violation on 50
The2dhourHighhas ¢ 54%  chanceof beingmade  1st

Tue, Jul 06 wilbea  Sell day. E5Day therefore has a 8% chance of making a high above  1014.25 andupto 102474 based on Ave Penetration of BD
therefore has a 93% chance of making ahigh above  1011.25 andupto 103495 based on Ave Raly
therefore has a 50% chance of making aLow below  1011.25 anddownt 996.08 based on Ave Buy Day Violation on 3D

TheDaI sessHiHh ha:  46% chanceufbeinﬁ made st

TF 24h TF Day SRut | 244 Day|Current High  Low Last odds of Rally =10 " 75%

The Buy Day HIGH was 597.50 595.00 598.20 Onlyl TF 59750 59330  594.80 odds of Rally > 15 5

The Buy Day LOW was 593.30 Last 593.30 1st 59748 SRUT  60BAD 59539 GOROT odds of Rally= 0 0%
TFDay 59500 53330  54.90 Ave Rangeon S0 1950
Possible HIGH for Sell Day 604.87 602.33 606,900 51% 50% based on Ave Penetration of BD of 7137 788 Stdl .27
Possible HIGH for Sell Day 611.86 61049 612.73] &8 95% based on Ave Rally of 1856 1749 Stad 960
Possible LDWforSelIDaz 563.64 563.69 560.13) 50% 52% Jbased on Ave BuIDaIUioIation on 50 of 966 961 Stal 42

Tug, Jul0§ wilbga  Sell day. TF therefore has a $% chance ofmaking ahighabove 59750 andupto  604.87 based on Ave Penetration of BD
therefore has a 100% chance of making a high above  583.30 andupto  611.86 based on Ave Raly
therefore has a 50% chance of makingaLow below 53330 anddownt 58364 based on Ave Buy Day Violation on 3D

The24huurHiHhhas-s 50% chanoeufbeinimade Last

Tug, Jul06 wilbea  Sell day. TF Day therefore has a 50% chance ofmaking a high above  595.00 andupto 60288 based on Ave Penetration of BD
therefore has 95% chance of making ahighabove 59330 andupto 61049 based on Ave Raly
therefore has a 5% chance ofmakingaLow below 53330 anddownt 58369 based on Ave Buy Day Violation on 3D

TheDazsessHiHhhas 5% chanceufbeinﬁmade 1st

NG 24h NQ Day SNDX | 244 Day|Current High  Low Last odds of Rally =20 " 7%%

The Buy Day HIGH was 1739.75 1724 50 kR Only] NG 173875 1710258 {7A.00 odds of Rally> 25 70%

The Buy Day LOW was 1710.25 1st 171750 Last  1724.74 SNDX 174236 171292 1714 odds of Rally=0 ‘0%
HOQDay 172450 11750 17TM.00 Ave Rangeon S0 4496
Pozsible HIGH for Sell Day 1756.02 11437 1748.70] 53% 53% Jbased on Ave Penetration of BD of 1627 1687 Stdl 738
Possible HIGH for Sell Day 175234 175531 1760.60 | & 95% Jbased on Ave Rally of 4209 781 Stad 21439
Pozsible LDWforSelIDaz 1687.21 1693.80 1702.11] 47% 49% Jbased on Ave BuIDazUioIation on 80 of 2204 270 Stad 990

Tue. Iul0f  wil be 2 Sell dav N0 therefare has a A3%  rhance nfmaking A hinh above 473978 anduntn 47RA.07  hased nn Ave Penetratinn nf AN



Tuesday July 6™, 2010

Today was a Sell day and the sell objectives were reached before the markets started a correction.

Tomorrow will be a SS day. At this point TF is the only one below the Buy day low. It will be interesting to
see if the others will make another leg up in order for TF to get back to the BDL.

TTT Data for trading US Index Futures on:

IWednesda ,Jul

07,2010
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24H  Day JCurrent  High Low Last odds of 3D Rally >10 " 38%
The Sell Day HIGH was 1038.50 Last 1038.50 1=t 1042 50 Only ES 1038.50 100276 1024.25 odds of 3D Rally>20 " 62%
The Sel Day LOW was 1002.75 1013.50 1018.35 §5PX 1042.50 1018.35  1028.06 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1011.25 101125 1019.56 ES Day 103850 1013.50  1024.25 Ave Range on | 55D |25.74
Posgsible HIGH for Sell Short Day 1047.28 1047.63 1051.76] 53% 51% ]| based on Ave Penetration of 5D of 878 943 StdiD 449
Possible HIGH for Sell Short Day 1041.50 1038.05 1045.72] 87% 85% | based on Ave 3 Day Rally of 30.25 2680 stdif  15.82
Possible LOW for Sell Short Day 991.59 1001.83 1007.21] 50% 51% Jbased on Ave of Sell Day Violation on §5 days of 11.16 1167 Sl 4.36
Wed, Jul 07 wilbea  SellShort day ES therefore has a 53%  chance of making a high above 1038.50 and up to 1047.28 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1011.25 and up to 1041.50 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1002.75 anddownto 991,59 based on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 50% chance of being made 1st
Wed, Jul 07 wilbea  SellShort day. ESDay thereforehaza B1%  chance of making a high above 1033.50 and upto 1047.63 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1011.25 and up to 1033.05 based on Ave 3 Day Rally
therefore has a B1%  chance of making a Low below 1043.50 and downto 1001.83 based on Ave of Sell Day Violation on 55 days
The Day 2ezz High has 43% chance of being made 1zt
TF 24h TF Day §Rut 24H  Day JCurrent  High Low Last odds of 3D Rally > 5 93%
The Sel Day HIGH was 51220 1st §12.20 1st 613.31 Only TF 612.20 ba4.70 539.40 odds of 30 Rally>10 " 77%
The Sell Day LOW was 58470 58470 58767 SRUT 613.31 R8T.67 £90.03 odds of 30 Rally < 0 M
The Buy Day LOW was 593.30 593.30 5O7 45 TF Day 612,20 534.70 589.40 Ave Range on " 550 18.44
Possible HIGH for 5Sell Short Day 618.76 618.97 619.67] 50% 48% |based on Ave Penetration of 5D of 656 677 StdiD  3.03
Possible HIGH for Sell Short Day 614.47 612.70 616.19] 88% 87% | based on Ave 3 Day Rally of 147 1940 staid 1073
Posgsible LOW for Sell Short Day 576.48 57645 579.66] 48% 49% | based on Ave of 3ell Day Violation on 38 days of 822 826 Sl 3.26
Wed, Jul 07 wilbea  SellShort day. TF therefore has a 50%  chance of making a high above 612.20 and up to 618.76  based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 50330 andupto 614.47 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 58470 anddownto 57648 based on Ave of Sell Day Vielation on 55 days
The 24 hour High has a 56% chance of being made 1st
Vied, Jul 07 wilbea  SellShort day TF Day thereforehasa 48%  chance of making a high above 612,20 and upto 618.97 ba=zed on Ave Penetration of SD
therefore has a 87%  chance of making a high above 593.30 andupto 612,70  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 584,70 anddownto 57645 based on Ave of Sell Day Vielation on 55 days
The Day 2e33 High has 43% chance of being made  Last
HQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sel Day HIGH was 1762.50 Last 1762.50 1st 1763.68 Only NG 1762.50 1705.75  1734.50 odds of 3D Rally>30 " 71%
The Sel Day LOW was 1705.75 1716.75 1719.20 SNDX 1763.88 1719.20  1734.68 odds of 3D Rally < 0 " 13%
The Buy Day LOW was 1710.25 1717.50 1724.74 HQ Day  1762.50 1716.75  1734.50 Ave Range on " 550 42,33
Possible HIGH for Sell Short Day 1777.74 1773.44 1779.76] 53% 50% ] based on Ave Penetration of 5D of 15.24 1594 StdiD  7.35
Possible HIGH for Sell Short Day 1760.16 1762.76 1768.35] 87% 84% | based on Ave 3 Day Rally of 49.91 4526 Stdil 2450
Possible LOW for Sell Short Day 1685.52 1697.14 1701.26] 47% 49% | based on Ave of Sell Day Violation on 55 days of 20.23 1961 Stdif  7.65
Wed, Jul 07 wilbea  SellShort day. NQ therefore has a B3%  chance of making a high above 1762.50 and upto 1777.74 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1710.25 and upto 1760.16 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1705.75 anddownto 168552 based on Ave of Sell Day Vielation on 5SS days
The 24 hour High has a 5% chance of being made 1st
Wed, Jul 07 wilbea SellShort day NG Day therefore hasa 50%  chance of making a high above 1762.50 and upto 177344 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1717.50 and up to 1762.76 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1716.75 anddownto 1697.14 based on Ave of Sell Day Vielation on S5 days
The Day sess High has 50% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally >75 " 92%
The Sell Day HIGH was 9796.00 Last S796.00 1=t 585813 Only] YM 9796.00 9506.00  9651.00 odds of 30 Rally > 100 " 81%
The Sell Day LOW was 9506.00 §5085.00 5659.01 SINDU  9858.13 9659.01 9743.62 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 55200 B571.00 0853 75 ¥M Day  9796.00 0595.00  DRE1.00 Ave Range on 550 /220,36
Possible HIGH for Sell Short Day 9870.43 9871.20 9935.79] 50% 50% | based on Ave Penetration of 5D of T74.43 7520 StdiD 3692
Posgsible HIGH for Sell Short Day 930495 9797.05 09237.40] 88% 86% | based on Ave 3 Day Rally of 25295 22605 Stdid 13570
Possible LOW for Sell Short Day 9410.29 9497.14 9567.08] 50% 51% Jbased on Ave of Sell Day Violation on S5 days of 9571 97.36  Stdid 41,94
Wed, Jul07 wilbea SellShort day. YM therefore has a B0%  chance of making a high above 9796.00 and up to 987043 based on Ave Penetration of 3D
therefore has a 88%  chance of making a high above 955200 and up to 980495 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 9506.00 and downto 9410.29 baszed on Ave of Sell Day Violation on S5 days
The 24 hour High has a 59% chance of being made 1=t
Wed, Jul 07 wilbea  SellShort day. YM Day therefore has a 50%  chance of making a high above 9796.00 and upto 9871.20 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 9571.00 and up to 9797.05 based on Ave 3 Day Rally




Wednesday July 7", 2010

Today was a SS day and as expected the other 3 pulled TF up to get it in positive 3 day rally.

Tomorrow will be a Buy day. Momentum may take us higher before the Decline starts.

TTT Data for trading US Index Futures on:

| Thursday, Jul

08, 2010

Current  High Low Last odds of Decline >10 " T78%
The SelShort Day HIGH was 1059.75 Last 1059.75 Last Only ES 1059.75 1016.25  1059.50 odds of Decline =20 " 52%
The SelShort Day LOW was 1016.25 102475 §5PX  1060.89 10258.54  1060.89 odds of Decline= 0 0%
ES Day  1059.75 1024.75  1059.50 Ave Rangeon | BD  26.40
Possible HIGH for Buy Day 1070.35 1070.59 1071.75] 51% 51% Jbased on Ave Penetration of S50 of 10,60 10.84 StdiD 469
Possible LOW for Buy Day 1032.86 1034.39 103710 100% 91% ] based on Ave Decline of 2689 2536 Stdlf 1564
Possible LOW for Buy Day 1003.10 1010.94 1014.62] 51% 49% Jbased on Ave 55 Day Violation on BD of 1345 1381 Stad 698
Thu, Jul 08  wilbe a Buy day. ES therefore has a M% chance of making a high above 1059.75 and up to 1070.35 based on Ave Penetration of S350
therefore has a 100% chance of making a Low below 1059.76 and downto 103286 based on Ave Decline
therefore has a B1%  chance of making a Low below 1016.25 and downto 1003.10 based on Ave SS Day Violation on BD
The 24 hour Low has a 5% chance of being made Last
Thu, Jul 08 willbe a Buy day. ES Day therefore has a 5%  chance of making a high above 1059.75 and up to 1070.59 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1059.75 and downto 103439 bazed on Ave Decline
therefore has a 49%  chance of making a Low below 1024.75 and downto 1010.94 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
TF 24h TF Day SRut 24H  Day [Current  High Low Last odds of Decline >10 " T0%
The SelShort Day HIGH was 61290 Last 612.890 Last 611.68 Only TF 612.90 534.30 612.70 odds of Decline =15 " 51%
The SelShort Day LOW was 58430 590.00 592.09 SRUT 611.68 B92.09 G11.56 odds of Decline= 0 ™ 1%
TF Day 612,90 590.00 612,70 Ave Range on " BD 1830
Possible HIGH for Buy Day 620.49 620.28 619.10§ 49% 50% Jbased on Ave Penetration of S50 of 7.59 738 StdD 3.09
Possible LOW for Buy Day 594,12 59542 595971 99% 95% Jbased on Ave Decline of 1878 1748 staf 1031
Possible LOW for Buy Day 576.00 581.25 533.69] b0% 49% Jbased on Ave 55 Day Violation on BD of 830 875 Stdf 4.3
Thu, Jul 08  wilbe a Buy day. TF therefore has a 49%  chance of making a high above 61290 andupto 620.49 based on Ave Penetration of 33D
therefore has a 99% chance of making a Low below 61290 anddownto 594,12 based on Ave Decling
therefore has a B0%  chance of making a Low below 58430 anddownto 576.00 basedon Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Thu, Jul 08 willbe a Buy day. TF Day therefore has a 50%  chance of making a high above 612.90 and up to 620.28 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 612,90 anddownto 59542 based on Ave Decline
therefore has a 49%  chance of making a Low below 590.00 anddowntc 581.25 based on Ave 55 Day Violation on BD
The Day sess Low has 53% chance of being made  Last
NG 24h NG Day SNDX |J 24H Day JCurrent  High Low Last odds of Decline >20 " T4%
The SelShort Day HIGH was 1789.50 Last 1789.50 Last 178018 Only HG 1789.50 172,75 1789.00 odds of Decline > 25 " 64%
The SelShort Day LOW was 172175 1735.00 1736.99 SHDX ~ 1790.18 1736.99  1789.72 odds of Decline= 0 " 0%
NG Day  1789.50 1735.00 1789.00 Ave Range on 7 BD 42.20
Possible HIGH for Buy Day 1804.39 1804.66 1805.42] 55% 54% |based on Ave Penetration of S50 of 14.89 1516 StdlD 6.5
Possible LOW for Buy Day 1746.57 1750.10 1752.62] 100%: 94% ]based on Ave Decline of 4293 3940 Stdf 23.81
Possible LOV for Buy Day 1702.67 1714.25 1716.54] 50% 46% Jbased on Ave 55 Day Violation on BD of 19.08 2073  Staf 1039
Thu, Jul 08  willbe a Buy day. NG therefore has a B5%  chance of making a high above 1789.50 and upto 1804.39 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1789.50 and downto 1746.57 based on Ave Decline
therefore has a B0%  chance of making a Low below 1724.75 anddownto 170267 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Thu, Jul 08  wilbe a Buy day. NQ Day therefore has a 54%  chance of making a high above 1789.50 and upto 1804.66 based on Ave Penetration of 330
therefore has a 94%  chance of making a Low below 17589.50 and downto 175010 based on Ave Decline
therefore has a 46%  chance of making a Low below 173500 anddownto 1714.28 based on Ave 5SS Day Violation on BD
The Day sess Low has 5% chance of being made  Last
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SelShort Day HIGH was 5983.00 Last 9983.00 Last 100:26.50 Onlyj YM 9983.00 9613.00  9979.00 odds of Decline > 150 ~ 55%
The SelShort Day LOW was 0613.00 9682 .00 §736.70 SINDU  10026.60  9736.70 10018.28 odds of Decline= 0 " 0%
YM Day  9983.00 9682.00 9979.00 Ave Range on " BD 22363
Possible HIGH for Buy Day 10070.65 10075.04 10116.03] 49% 50% | based on Ave Penetration of S50 of 87.65 9204 StdD 36.84
Possible LOW for Buy Day 9752.51 9771.32 9821.65] 100% 94% Jbased on Ave Decline of 23049 21168 Stdl 13463
Possible LOV for Buy Day 9496.29 9560.61 9612.26] 49% 46% Jbased on Ave 55 Day Violation on BD of 11671 12139 Stdf  61.13
Thu, Jul 08  wilbe a Buy day. YM therefore has a 49%  chance of making a high above 9983.00 and upto 10070.65 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 9983.00 anddownto 975251 based on Ave Decling
therefore has a 49%  chance of making a Low below 9613.00 anddownto 9496.29 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Jul 08  wilbe a Buy day. YM Day therefore has a 50%  chance of making a high above 9983.00 and upto 10075.04 baszed on Ave Penetration of 55D
therefore has a 94%  chance of making a Low below 9983.00 anddowntoc 9771.32 based on Ave Decling
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Thursday July 8", 2010

Today was a Buy day. We did get a shallow decline due to yesterday’s residual momentum

Tomorrow will be a Sell day. We still have room to the upside on this rally and having closed on the highs of
the day should help continue this rally.

TTT Data for trading US Index Futures on:

IFriday, Jul

09, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 4%
The Buy Day HIGH was 1068.50 1068.50 Only ES 1068.50 1054.00  1067.00 odds of Rally > 20 Y52
The Buy Day LOW was 1034.00 1st 1034.00 1st $5PX  1071.25 1068.24  1070.22 odds of Rally= 0 0%
ES Day  1068.50 1054.00 1067.00 Ave Range on 50 28.22
Possible HIGH for Sell Day 1078.01 1079.12 1081.89) 56% 51% Jbased on Ave Penetration of BD of 9.51 10.62 StdlD 480
Possible HIGH for Sell Day 1080.18 1077.72 1080.23) 100% 93% Jbased on Ave Rally of 2648 2372 Sstaf 1421
Possible LOW for Sell Day 1039.26 1038.83 1043.27] 49% 50% ]| based on Ave Buy Day Violation on 5D of 14.74 1547 Std/f  6.57
Fri, Jul08  wilbea Sell day. ES therefore has a 56%  chance of making a high above 1068.50 and upto 1078.01 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1054.00 and upto 1080.18 based on Ave Rally
therefore has a 49%  chance of making a Low below 1054.00 and downto 1039.26 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made 1at
Fri, Jul08  wilbea Sell day. ES Day therefore has a 51%  chance of making a high above 1068.50 and upto 1079.12 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1054.00 and upto 1077.72 based on Ave Rally
therefore has a 50% chance of making a Low below 1054.00 and downtc 1038.83 bazed on Ave Buy Day Violation on SD
The Day sesz High has 55% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 T5%
The Buy Day HIGH was 619.80 519.80 620.40 Only TF 619.80 608.60 619.20 odds of Rally > 15 Y52
The Buy Day LOW was 608,60 1st 608.60 1st 611.54 SRUT 620.40 611.54 620.21 odds of Rally= 0 0%
TF Day 619,80 608,60 619,20 Ave Range on " SD 19.54
Possible HIGH for Sell Day 627.24 627.76 628.16] 51% 50% Jbased on Ave Penetration of BD of 7.44 7.96 StdD  3.30
Possible HIGH for Sell Day 627.16 625.80 626.78] 100% 95% |based on Ave Rally of 1856 1720 Staf  9.61
Possible LOW for Sell Day 598.95 599.00 602.18] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.65 960 Stad 423
Fri, Jul0%  wilbea Sell day. TF therefore has a B1%  chance of making a high above 619.80 andupto 627.24 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 608.60 andupto 627.46 based on Ave Rally
therefore has a 50%  chance of making a Low below 608.60 anddownto 598.95 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1st
Fri, Jul0%  wilbea Sell day. TF Day therefore has a B0%  chance of making a high above 619.80 andupto 627.76 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 608.60 andupto 625.80 based on Ave Rally
therefore has a 52%  chance of making a Low below 608.60 anddownto 599.00 based on Ave Buy Day Vielation on 5D
The Day =ess High has 53% chance of being made 13t
HQ 24h HQ Day SHDX 24H Day |Current  High Low Last odds of Rally > 20 9%
The Buy Day HIGH was 1803.25 1803.25 1805.83 Only HG 1803.25 177450  1797.00 odds of Rally > 25 {2
The Buy Day LOW was 1774.50 Last 177450 Last 1777.44 SHDX  1805.83 1777.44  1798.31 odds of Rally= 0 0%
NG Day  1803.25 1774.50 17497.00 Ave Range on 5D 45.4
Possible HIGH for Sell Day 1819.58 1820.30 1522.89) 54% 53% |based on Ave Penetration of BD of 1633 17.06 StdD 7.4
Possible HIGH for Sell Day 1816.64 1812.34 1813.32) 100% 95% Jbased on Ave Rally of 4244 3734 Stdf 2143
Possible LOW for Sell Day 1751.64 1751.02 1754.97] 48% 49% ]| based on Ave Buy Day Violation on 5D of 22.86 2348 Stdf 9.90
Fri, Jul0%  wilbea Sell day. NG therefore has a B4%  chance of making a high above 1803.26 and upto 1819.58 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1774.50 and upto 1816.64 based on Ave Rally
therefore has a 48%  chance of making a Low below 1774.50 anddownto 1751.64 based on Ave Buy Day Violation on SD
The 24 hour High has a 60% chance of being made Last
Fri, Jul0%  wilbea Sell day. NQ Day therefore has a B3%  chance of making a high above 1803.26 and upto 1820.30 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1774.50 and upto 1812.34 based on Ave Rally
therefore has a 49%  chance of making a Low below 1774.50 anddownto 1751.02 based on Ave Buy Day Violation on SD
The Day sess High has 50% chance of being made  1st
¥YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 7T
The Buy Day HIGH was 10101.00 10101.00 10139.86 Onlyl YM 1010100  9951.00 10090.00 odds of Rally 150 " 58%
The Buy Day LOW was 5951.00 1st 5973.00 1st 10019.26 SINDU  10139.86 10019.26 10138.99 odds of Rally= 0 0%
YM Day 1010100  9973.00  100890.00 Ave Range on 50 24047
Possible HIGH for Sell Day 10184.26 10193.34 10232.40] 54% 50% |based on Ave Penetration of BD of 8326 9234 StdD 4250
Possible HIGH for Sell Day 10174.00 10174.38 10217.17]| 100% 94% | based on Ave Rally of 22300 20138 Stald 122.09
Possible LOW for Sell Day 9334.93 9851.28 9396.50] 51% 51% Jbased on Ave Buy Day Violation on 5D of 11607 12172 Stdf 53.24
Fri, Jul 09 will be a Sell day. YM therefore has a B4%  chance of making a high above 1010100 and up to 10184.26 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 9951.00 and up to 10174.00 based on Ave Rally
therefore has a B1%  chance of making a Low below 995100 anddownto 983493 based on Ave Buy Day Vielation on SD
The 24 hour High has a 51% chance of being made 1st
Fri, Jul 09 will be a Sell day. YM Day therefore has a 50%  chance of making a high above 10101.00 and up to 10193.34 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 9973.00 andupto 1017438 based on Ave Rally
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Friday July 9™, 2010
Today was a Sell day and as expected the rally continued.

Monday will be a SS day. There is still some room to go up on the 3 day rally and we have today’s
momentum to help.

TTT Data for trading US Index Futures on:

IMonday, Jul

12, 2010

24H Day JCurrent  High Low Last odds of 3D Rally =10 " 85%
The Sell Day HIGH was 1075.00 Last 1075.00 Last Only ES 1075.00 1063.26 107200 odds of 30 Rally>20 " 62%
The Sell Day LOW was 1063.25 1064.25 $SPX 107816 1068100 1077.93 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1054.00 1054.00 ES Day  1075.00 1064.25 1072.00 Ave Range on " 550 25.82
Possible HIGH for Sell Short Day 1083.88 1084.24 1087.50) 53% 51% Jbased on Ave Penetration of SD of 8.88 924 StdD 454
Possible HIGH for Sell Short Day 1084.34 1080.92 1084.48] 88% 85% Jbased on Ave 3 Day Rally of 3034 2692 stdid 1588
Possible LOW for Sell Short Day 1052.09 1052.58 1056.96] 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 11.16 1167 Stdil  4.86
Mon, Jul12 wilbea  SellShort day. ES therefore has a 53%  chance of making a high above 107500 and up to 1083.88 based on Ave Penetration of SD
therefore has a &8%  chance of making a high above 1054.00 and up to 1084.34 baszed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1063.25 anddownto 1052.09 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Mon, Jul12 wilbea  SellShort day. ESDay therefore hasa 51%  chance of making a high above 1075.00 and up to 1034.24 bazed on Ave Penetration of SD
therefore has a 856%  chance of making a high above 1054.00 and up to 1080.92 baszed on Ave 3 Day Rally
therefore has a B1% chance of making a Low below 1064.25 and downto 105258 based on Ave of Sell Day Violation on 55 days
The Day sess High has 50% chance of being made  1st
TF 24h TF Day SRut 24H  Day fCurrent  High Low Last odds of 3D Rally >5 93%
The Sell Day HIGH was 627.80 Last 627.80 Last 629.55 Only TF 627.80 615.50 625.50 odds of 3D Rally>10 " 77%
The Sell Day LOW was 615.50 616.10 61839 SRUT 629,55 613.39 629.43 odds of 3D Rally < 0 2%
The Buy Day LOW was 608.60 608.60 611.54 TF Day §27.80 §16.10 525,50 Ave Rangeon 850 18.19
Possible HIGH for Sell Short Day 634.31 634.51 635.91] 50% 48% Jbased on Ave Penetration of 5D of 6.51 671 StdD  3.03
Possible HIGH for Sell Short Day 629.77 623.00 630.22] 88% &7% |based on Ave 3 Day Rally of 2447 1940 Sstad 1075
Possible LOW for Sell Short Day 607,36 607.85 610.27) 49% 49% Jbased on Ave of Sell Day Violation on 5§ days of &.44 825 Std 326
Mon, Jul12 wilbea  SellShort day TF therefore has a B0%  chance of making a high above 627.80 and up to 634.31  based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 608.60 andupto 629.77 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 61550 anddownto 607.36 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 47% chance of being made 1st
Mon, Jul12 wilbea  SellShort day. TFDay therefore hasa 48%  chance of making a high above 627.80 and up to 634.51  based on Ave Penetration of SD
therefore has a 87% chance of making a high above 608.60 andupto 628.00 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 61640 anddownto 607.85 based on Ave of Sell Day Violation on S5 days
The Day sess High has 45% chance of being made  1st
h T T T S ST Ty . T |
NQ 24h NQ Day SHDX 24H Day fCurrent  High Low Last odds of 30 Rally =10 " 95%
The Sell Day HIGH was 1815.25 Last 1815.25 Last 1815.24 Only NQ 1815.25 1789.25  1811.75 odds of 3D Rally = 30 7%
The Sell Day LOW was 1788.25 17591.00 1753.00 SNDX 181524 179300 181479 odds of 3D Rally < 0 Y 133
The Buy Day LOW was 1774.50 1774.50 1777.44 NG Day 181525 1791.00  1811.75 Ave Range on | S50 42.45
Possible HIGH for Sell Short Day 1830.60 1831.29 1831.21] 53% 50% Jbased on Ave Penetration of 5D of 1535 16,04 StdD  7.39
Possible HIGH for Sell Short Day 1524.56 1319.91 1321.18] 87% &4% Jbased on Ave 3 Day Rally of 50.06 4541 Stdif 2460
Possible LOVI for Sell Short Day 1769.02 1771.39 1775.05] 46% 49% Jbased on Ave of Sell Day Violation on S5 days of 20.23 1961 Stdid  7.65
Mon, Jul12 wilbea  SellShort day. NG therefore has a B3% chance of making a high above 1815.25 and up to 1830.60 based on Ave Penetration of SD
therefore has a 87% chance of making a high above 1774.50 and up to 1824.56 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1789.26 anddownto 4769.02 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 1st
Mon, Jul12 wilbea  SellShort day NG Day therefore hasa B0%  chance of making a high above 1815.25 and up to 1831.29 based on Ave Penetration of SD
therefore has a 84% chance of making a high above 1774.50 and up to 1819.91  based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1791.00 anddownto 1771.39 based on Ave of Sell Day Violation on S5 days
The Day zezz High has 52% chance of being made  1st
h T T e S ST T T |
YM 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally >75 " 92%
The Sell Day HIGH was 10148.00 Last 10148.00 Last 1021.77 Only] YM 10149.00  10051.00  10129.00 odds of 30 Rally > 100 M1
The Sell Day LOW was 10051.00 10063.00 10118.41 SINDU  10201.77 1011841  10198.03 odds of 3D Rally < 0 “12%
The Buy Day LOW was 9951.00 9373.00 10019.26 YM Day  10149.00  40063.00  10129.00 Ave Range on " 55D 22105
Possible HIGH for Sell Short Day 10224.47 10225.23 10280.28] 50% 50% Jbased on Ave Penetration of 5D of 7547 7623 StdiD 3735
Possible HIGH for Sell Short Day 10204.53 10200.05 10245.64] 88% 86% Jbased on Ave 3 Day Rally of 25388 227.05 stdif 136.24
Possible LOVI for Sell Short Day 9955.29 0065.14 10026.49) 50% 50% Qbased on Ave of Sell Day Violation on 55 days of 9571 97.86  Stdid  41.94
Mon, Jul12 wilbea  SellShort  day. YM therefore has a B0%  chance of making a high above 10149,00 and up to 1022447 based on Ave Penetration of 3D
therefore has a &8%  chance of making a high above 9951.00 and up to 10204.88 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10051.00 and downto 9955.29 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 58% chance of being made 1st
Mon, Jul12 wilbea  SellShort day. YM Day therefore has a B0%  chance of making a high above 10149,00 and up to 1022523 based on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 9973.00 and up to 10200.05 based on Ave 3 Day Rally
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Monday July 12", 2010

Today was a SS day and markets did get higher with the momentum and started their decline only to get
back up to the highs again.

Tomorrow will be a Buy day. The last minute momentum may take us a bit higher before the decline starts.

TTT Data for trading US Index Futures on:

| Tuesday, Jul

13,2010

24H  Day JCurrent  High Low Last odds of Decline>10 " 78%
The SellShort Day HIGH was 107725 Last 1077.25 Last Only ES 1077.25 1065.,50  1076.25 odds of Decline>20 " 52%
The SellShort Day LOW was 1065.50 1066.50 §5PX  1080.73 107045 107875 odds of Decline= 0 0%
ESDay  1077.25 1066.50  1076.25 Ave Rangeon | BD 26.35
Possible HIGH for Buy Day 1087.83 1088.07 1091.69] 51% 51% ]| based on Ave Penetration of 55D of 10.58 10.82 StdiD  4.69
Possible LOW for Buy Day 1050.45 1051.99 1057.15] 100% 91% | based on Ave Decline of 26.50 2526 stdid  15.64
Possible LOW for Buy Day 1052.35 1052.69 1056.53] 51% 48% Jbased on Ave 55 Day Violation on BD of 1315 13.81 Std/d  6.98
Tue, Jul13d  wilbe a Buy day. ES therefore has a 51%  chance of making a high above 1077.25 and upto 1087.83 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1077.25 and downto 41050.45 based on Ave Decline
therefore has a 51%  chance of making a Low below 1065.50 and downto 105235 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made Last
Tue, Jul1d  wilbe a Buy day. ES Day therefore has a 51%  chance of making a high above 1077.25 and upto 1088.07 bazed on Ave Penetration of 55D
therefore has a 91%  chance of making a Low below 1077.25 anddownto 1051.99 based on Ave Decling
therefore has a 48%  chance of making a Low below 1066.50 and downto 1052689 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline >10 " 69%
The SellShort Day HIGH was 63020 1=t 630.20 1=t 631.35 Only TF 630.20 614.50 621.80 odds of Decline > 15 " 51%
The SellShort Day LOW was 614.50 514.50 617.58 SRUT 631.35 617.58 621.62 odds of Decline= 0 1%
TF Day 630,20 614,50 621,80 Ave Range on " BD 18.26
Possible HIGH for Buy Day 637.78 637.58 635.79] 49% 51% |based on Ave Penetration of 55D of T.58 738 StdD 3.09
Possible LOW for Buy Day 61149 §12.78 615.71] 99% 95% | based on Ave Decline of 1871 1742 stdid 1031
Possible LOW for Buy Day 606.20 605.75 609.18] 50% 48% Jbased on Ave S5 Day Violation on BD of 8.30 875 Stad 4.3
Tue, Jul13d  wilbe a Buy day. TF therefore has a 49%  chance of making a high above 630,20 andupto 637.78  bazed on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 630,20 anddowntc 61149 based on Ave Decline
therefore has a 50%  chance of making a Low below 61450 anddownto 60620 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made 1st
Tue, Jul13 wilbea Buy day. TF Day therefore has a B1%  chance of making a high above 630.20 and upto B837.58 based on Ave Penetration of 550D
therefore has a 95% chance of making a Low below 630,20 anddownte 64278 based on Ave Decline
therefore has a 48%  chance of making a Low below 61450 anddownte 60575 based on Ave 55 Day Violation on BD
The Day sezs Low has 52% chance of being made 15t
NG 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline >20 " T4%
The SellShort Day HIGH was 1829.75 Last 1829.75 1=t 1831.62 Only NG 1829.75 1801.26  1820.25 odds of Decline>25 " 63%
The SellShort Day LOW was 1801.25 1806.25 1808.70 SNDX  1831.62 1808.70  1821.03 odds of Decline= 0 0%
HQ Day  1829.75 1806.25 1820.25 Ave Range on " BD 4214
Possible HIGH for Buy Day 1844.63 1844.89 1846.86] 55% 54% ]| based on Ave Penetration of 55D of 14.88 1514 StdiD  6.52
Possible LOW for Buy Day 1786.95 1790.47 1794.19] 100% 94% | based on Ave Decline of 42.80 39.28 staid  23.84
Possible LOW for Buy Day 178217 1785.53 1785.25] 49% 46% Jbased on Ave 55 Day Violation on BD of 19.08 2073 Stdid 10.39
Tue, Jul13d  wilbe a Buy day. NQ therefore has a 56%  chance of making a high above 1829.75 and upto 1844.63 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1829.76 and downto 41786.95 based on Ave Decline
therefore has a 49%  chance of making a Low below 1801.25 and downto 178247 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Tue, Jul1d  wilbe a Buy day. NQ Day therefore has a 54%  chance of making a high above 1829.75 and upto 1844.89 baszed on Ave Penetration of 55D
therefore has a 94%  chance of making a Low below 1829.75 anddownto 179047 based on Ave Decling
therefore has a 46%  chance of making a Low below 1806.26 and downto 178553 based on Ave S5 Day Violation on BD
The Day sess Low has 53% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline >100 " 73%
The SellShort Day HIGH was 10185.00 Last 10186.00 Last 10220.28 Onlyf] YM 10186.00  10077.00 10152.00 odds of Decline > 150 " 55%
The SellShort Day LOW was 10077.00 10090.00 10146.49 SINDU  10220.28 1014649 10216.27 odds of Decline= 0 " 0%
Y Day  10486.00  10090.00  10482.00 Ave Rangeon | BD 223.29
Possible HIGH for Buy Day 1027393 10278.27 10309.93] 49% 51% Jbased on Ave Penetration of 550 of 8793 9227 StdD 37.00
Possible LOW for Buy Day 9956.43 9975.32 10016.25] 100% 94% Jbased on Ave Decline of 22057 21068 Std/l 134.62
Possible LOW for Buy Day 9960.29 9063.61 10022.05] 48% 46% Jbased on Ave 55 Day Violation on BD of 11671 12139 Stdf 6143
Tue, Jul13d  wilbe a Buy day. ¥YM therefore has a 49%  chance of making a high above 10186.00 and up to 10273.93 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10136.00 and downto 9956.43 baszed on Ave Decline
therefore has a 48%  chance of making a Low below 10077.00 and downto 9960.29 based on Ave S5 Day Vielation on BD
The 24 hour Low has a 49% chance of being made Last
Tue, Jul13 wilbea Buy day. YM Day therefore has a B1%  chance of making a high above 10186.00 and up to 10278.27 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 10136.00 and downto 997532 bazed on Ave Decline
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Tuesday July 13", 2010
Today was a Buy day and TVGR prevented ES and YM from getting a decline.
Tomorrow will be a Sell day. So far the rally on the day session was not very strong considering the gap up.
We may well get a confusing day tomorrow.

TTT Data for trading US Index Futures on:

Wednesday, July 14, 2010
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24H Day JCurrent  High Low odds of Rally > 10 4%
The Buy Day HIGH was 1096.00 1096.00 Only ES 1096.00 1073.00  1089.50 odds of Rally = 20 Y53%
The Buy Day LOW was 1073.00 1=t 1084.25 §5PX  1099.46 1080.65 109546 odds of Rally = 0 Y 0%
ES Day  1096.00 1084.25 1059.50 Ave Range on S0 2814
Possible HIGH for Sell Day 110549 1106.58 1110.06] 56% 51% |based on Ave Penetration of BD of 9.49 1058 StdD  4.80
Posgsible HIGH for Sell Day 1099.15 1107.96 1102.63] 100% 93% |based on Ave Rally of 2645 2371 Std/f 1424
Poszsible LOW for Sell Day 1053.26 1069.08 1065.63] 49% 49% Jbased on Ave Buy Day Violation on 5D of 14.74 1547 Stdid  6.57
Wed, Jul14 wilbea Sell day. ES therefore has a 56%  chance of making a high above 1096.00 and up to 110549 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1073.00 and up to 1099.15 bazed on Ave Rally
therefore has a 49%  chance of making a Low below 1073.00 and downto 41053.26 based on Ave Buy Day Violation on 5D
The 24 hour High has a 48% chance of being made 1=t
Wed, Jul 14 wilbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1096.00 and up to 1106.58 bazed on Ave Penetration of BD
therefore has a 93% chance of making a high above 1084.25 and upto 1107.96 based on Ave Rally
therefore haz a 49%  chance of making a Low below 1084.25 and downto 1069.08 based on Ave Buy Day Violatien on SD
The Day zess High has 55% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally > 10 T6%
The Buy Day HIGH was 642 90 542 50 64433 Only TF 642.90 620.20 633.60 odds of Rally » 15 Y52
The Buy Day LOW was 62020 1=t 626.70 1st 526.72 SRUT 644.33 626.72 642.30 odds of Rally = 0 Y 0%
TF Day 542,90 526.70 538,60 Ave Range on S0 19.51
Possible HIGH for Sell Day 650,34 650.86 652100 52% 51% Jbased on Ave Penetration of BD of 7.44 7.96 StdD  3.30
Posgsible HIGH for Sell Day 633.76 64304 641.98] 100% 95% Jbased on Ave Rally of 1856 171 sStdd  9.62
Poszsible LOW for Sell Day 610.55 G17.10 617.36] 50% 52% Jbased on Ave Buy Day Violation on 5D of 9.65 9.60 Stad 423
Wed, Jul14 wilbea Sell day. TF therefore has a 52%  chance of making a high above 64290 andupto 650.34  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 620,20 andupto 638.76  based on Ave Rally
therefore has a 50%  chance of making a Low below 62020 anddownto 640,55 based on Ave Buy Day Violation on SD
The 24 hour High has a 54% chance of being made 1=t
Wed, Jul 14 wilbe a Sell day. TF Day therefore has a 51%  chance of making a high above 642,90 andupto 650,86  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 626.70 and up to 643.91  based on Ave Rally
therefore haz a 52%  chance of making a Low below 626,70 anddowntoc 64740 bazed en Ave Buy Day Violation on SD
The Day zess High has 53% chance of being made  1st
HQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 79%
The Buy Day HIGH was 1849.50 1849 50 1851.25 Only HG 15849.50 1818.00 184050 odds of Rally » 25 Y%
The Buy Day LOW was 1818.00 1=t 1820.50 1st 182225 SHDX  1851.25 1522.25  1845.03 odds of Rally = 0 Y 0%
NG Day  1849.50 1520.50 1840.50 Ave Range on S0 4493
Possible HIGH for Sell Day 1865.79 1866.51 1868.25] 54% 53% |based on Ave Penetration of BD of 16.29 1701 StdiD  7.42
Posgsible HIGH for Sell Day 1860.13 1853.36 15853.14] 100% 95% |based on Ave Rally of 4243 3786 Stdf 2145
Poszsible LOW for Sell Day 1795.14 1797.02 1799.78] 47% 49% Jbased on Ave Buy Day Violation on 5D of 22,86 2348 Stad  9.90
Wed, Jul14 wilbea Sell day. NQ therefore has a 54%  chance of making a high above 1849.50 and up to 1865.79 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1818.00 and upto 1860.13 baszed on Ave Rally
therefore has a 47%  chance of making a Low below 18418.00 and downto 479514 based on Ave Buy Day Violation on 5D
The 24 hour High has a 48% chance of being made Last
Wed, Jul 14 wilbe a Sell day. NQ Day therefore hasa §3%  chance of making a high above 1849.50 and up to 1866.51 bazed on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1820.50 and upto 1858.36 based on Ave Rally
therefore haz a 49%  chance of making a Low below 1820.50 and downto 4797.02 based on Ave Buy Day Violatien on SD
The Day zess High has 58% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 [k
The Buy Day HIGH was 10354.00 10354.00 10407 82 Only] YM 1035400 10154.00  10290.00 odds of Rally > 150 " 59%
The Buy Day LOW was 10151.00 1st 10252.00 1st 10217 .55 SINDU  10407.82 10217.65 10363.02 odds of Rally = 0 Y 0%
YN Day 10354.00  10252.00  10290.00 Ave Range on S0 239.81
Possible HIGH for Sell Day 10436.97 1044593 10500.06] 54% 50% Jbased on Ave Penetration of BD of 8297 9193 StdD 42,52
Posgsible HIGH for Sell Day 10373.88 10453.26 1041535 100% 94% | based on Ave Rally of 22238 201.26 Std/f 12247
Pogsible LOW for Sell Day 10034.93 10130.28 10094.79] 51% 51% | based on Ave Buy Day Violation on 5D of 11607 12472 Std/f  53.24
Wed, Jul14 wilbea Sell day. YM therefore has a 54%  chance of making a high above 10354.00 and up to 10436.97 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10151.00 and up to 10373.88 based on Ave Rally
therefore has a 51%  chance of making a Low below 10154.00 and downto 1003493 bazed on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made 1=t
Wed, Jul 14 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 10354.00 and up to 1044593 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10252.00 and up to 10453.26 based on Ave Rally
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Wednesday July 14" | 2010

Today was a Sell day and as expected it was a confused day.
Tomorrow will be a SS day. We still have room to go up if the bulls want to show that they are in charge

TTT Data for trading US Index Futures on:

| Thursday, Jul

15, 2010

24H Day JCurrent  High Low Last odds of 30 Rally > 10 " 88%
The Sell Day HIGH was 1099.00 1=t 1095.50 1st Only ES 1099.00 108350  1094.00 odds of 3D Rally>20 " 62%
The Sell Day LOW was 1083.50 1083.50 §SPX  1099.08 1087.68  1095.14 odds of 30 Rally < 0 “12%
The Buy Day LOW was 1073.00 1084.25 ES Day  1095.50 1083.50 1091.00 Ave Range on " 550 2576
Possible HIGH for Sell Short Day 1107.83 1104.67 53% 51% | based on Ave Penetration of 5D of 8.83 947 StdD 454
Possible HIGH for Sell Short Day 1103.21 1111.15 1106.87] 88% 85% |based on Ave 3 Day Rally of 30.31 2690 Staid 1589
Possible LOW for Sell Short Day 1072.34 1071.83 1076.54] 50% 51% Qbased on Ave of Sell Day Violation on 55 days of 11.16 1167 Stdif  4.86
Thu, Jul16 wilbea  SellShort day ES therefore has a B3%  chance of making a high above 1099.00 and up to 1107.83 based on Ave Penetration of 3D
therefore has a 88% chance of making a high above 1073.00 and up to 1103.31 based on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 1083.50 anddowntoc 107234 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5d% chance of being made 1st
Thu, Jul1s wilbea SellShort day. ESDay thereforehasa 5% chance of making a high above 1095.50 and up to 1104.67 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1084.25 and up to 111145 based on Ave 3 Day Rally
therefore has a b1% chance of making a Low below 1083.50 anddowntoc 1071.83 based on Ave of Sell Day Violation on S5 days
The Day sess High has 47% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally > 5 93%
The Sell Day HIGH was 64550 1st 54230 1st 54347 Only TF 64550 633.10 638.60 odds of 3D Rally =10 S
The Sell Day LOW was 633.10 633.10 635.63 SRUT 64347 635.63 639.99 odds of 30 Rally < 0 “12%
The Buy Day LOW was 620.20 626.70 B826.72 TF Day 542,30 §33.10 538.60 Ave Range on " 85D |18.18
Possible HIGH for Sell Short Day 651.97 648.97 649,78 50% 48% Jbased on Ave Penetration of SD of 647 667 StdD 303
Possible HIGH for Sell Short Day 641,37 646.12 645.40] 83% 87% |based on Ave 3 Day Rally of 247 1942 Stdf 1076
Possible LOW for Sell Short Day 625.03 624.92 627.58] 49% 49% Jbased on Ave of Sell Day Violation on 55 days of &8.07 818 stad 326
Thu, Jul1s wilbea  SellShort day. TF therefore has a B0% chance of making a high above 64550 andupto 651,97 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 620.20 and upteo 641.37  based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 633.10 anddownto 625,03 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 55% chance of being made 1st
Thu, Jul1s  wilbea  SellShort day TF Day therefore hasa 43%  chance of making a high above 642,30 andupte 648.97 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 626.70 and up to 646.12 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 63310 anddownto 62492 based on Ave of Sell Day Violation on 55 days
The Day sess High has 49% chance of being made  Last
NG 24h NG Day SNDX |§ 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH was 1866.25 1=t 1862.00 1=t 1863.52 Only NG 1566.25 1838.00 185125 odds of 30 Rally>30 “71%
The Sell Day LOW was 1338.00 15838.00 15840.62 SNDX  1863.52 1840.62  1853.41 odds of 30 Rally < 0 “13%
The Buy Day LOW was 1818.00 1820.50 1822.25 NG Day  1862.00 1838.00  1851.25 Ave Range on " 550 42,38
Possible HIGH for Sell Short Day 1381.59 1878.02 1879.50] 53% 51% | based on Ave Penetration of 5D of 1534 1602 StdD 7.40
Possible HIGH for Sell Short Day 1368.09 1565.96 1566.04] 87% 84% |based on Ave 3 Day Rally of 5009 4546 Stdid 2464
Possible LOW for Sell Short Day 1847.77 1818.39 1822.67) 46% 49% Qbased on Ave of Sell Day Violation on 5§ days of 20.23 19.61 Stdid  7.65
Thu, Jul1s  wilbea  SellShort day. NHQ therefore has a h3% chance of making a high above 1866.25 and up to 1881.59 based on Ave Penetration of 5D
therefore has a 87% chance of making a high above 1818.00 and up to 1868.09 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1838.00 anddowntoc 41817.77 based on Ave of Sell Day Violation on 5% days
The 24 hour High has a 51% chance of being made 1st
Thu, Jul1s wilbea  SellShort day. NQ Day therefore hasa b1%  chance of making a high above 1862.00 and up to 1878.02 based on Ave Penetration of S0
therefore has a 84%  chance of making a high above 1820.50 and up to 1865.96 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1838.00 anddownto 181839 based on Ave of Sell Day Violation on 55 days
The Day sess High has B1% chance of being made  Last
YM 24h YM day $INDU 24H Day JCurrent  High Low Last odds of 3D Rally »75 " 92%
The Sell Day HIGH was 10362.00 1st 10345.00 1st 1040010 Only] YM 1036200 10243.00 10307.00 odds of 30 Rally > 100 8%
The Sell Day LOW was 10248.00 10243800 10303.00 SINDU 1040010  10303.00 10366.72 odds of 30 Rally < 0 “12%
The Buy Day LOW was 10151.00 10252.00 10217.55 YM Day 10345.00  10248.00  10307.00 Ave Range on | 550 220.54
Possible HIGH for Sell Short Day 1043712 10420.87 10473.05] 50% 50% Jbased on Ave Penetration of 50 of 7542 7587 StdiD 3736
Possible HIGH for Sell Short Day 10404.78 10478.97 10446.78] 85% 56% Jbased on Ave 3 Day Rally of 26378 22697 Stdif 13636
Possible LOW for Sell Short Day 10152.29 10150.14 10211.08] 50% 50% §based on Ave of Sell Day Violation on 5§ days of 95.71 97.86  Stdif 4494
Thu, Jul1s  wilbea  SellShort day. YM therefore has a b0%  chance of making a high above 10362.00 and up to 10437.12 based on Ave Penetration of S0
therefore has a 88%  chance of making a high above 10451.00 and up to 10404.78 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10248.00 and downto 10152289 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Thu, Jul1s wilbea SellShort day. YM Day therefore has a B0%  chance of making a high above 10345.00 and up to 10420.87 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 1025200 and up to 1047897 based on Ave 3 Day Rally
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Thursday July 15", 2010

Today was a SS day. The bulls were not overly committed and made their highs during the Globex session.
Tomorrow will be a Buy day. The up down motion of today may make for a confusing Buy day with a

possible shallow decline.

TTT Data for trading US Index Futures on:

|Friday, Jul

16, 2010
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24H Day JCurrent  High Low Last odds of Decline >10 " 78%
The SelShort Day HIGH was 1099.25 1st 1095.50 Last Only ES 1099.25 1076.25 1090.25 odds of Decline >20 " 52%
The SelShort Day LOW was 1076.25 1076.25 §5PX  1098.66 1080.53 1096.48 odds of Decline= 0 0%
ES Day 109550 1076.25 1090.25 Ave Range on " BD 26.33
Possible HIGH for Buy Day 1109.91 1106.39 1109.65] 51% 51% Jbased on Ave Penetration of S50 of 10.66 10.89 StdiD 473
Possible LOW for Buy Day 1072.56 1070.24 1075.14] 100% 91% ] based on Ave Decline of 26.69 2526 Stdid  15.64
Possible LOV for Buy Day 1063.10 106244 1066.61] 51% 43% Jbased on Ave 55 Day Violation on BD of 1315 1381 Stdif 698
Fri, Jul 16 willbe a Buy day. ES therefore has a B81%  chance of making a high above 1099.25 and up to 1109.91 based on Ave Penetration of 330
therefore has a 100% chance of making a Low below 1099.25 and downto 107256 based on Ave Decline
therefore has a E1%  chance of making a Low below 1076.25 and downto 106310 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1=t
Fri, Jul 16 will be a Buy day. ES Day therefore has a 8%  chance of making a high above 109550 and up to 1106.39 based on Ave Penetration of 330
therefore has a 91% chance of making a Low below 1095.50 and downto 1070.24 based on Ave Decline
therefore has a 43%  chance of making a Low below 1076.25 and downto 106244 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
TF 24h TF Day $Rut 24H  Day JCurrent  High Low Last odds of Decline >10 " 69%
The SelShort Day HIGH was B44.00 1=t B39.50 1=t £40.30 Only TF B44.00 624.50 529.90 odds of Decline>15 " 51%
The SelShort Day LOW was 524.50 524.50 627.33 SRUT 640.30 627.33 634.62 odds of Decline= 0 " 1%
TF Day 539.50 6524.50 529,90 Ave Range on " BD 18.28
Possible HIGH for Buy Day 651.63 646.93 647.79] 49% 51% |bazed on Ave Penetration of 55D of T7.63 743  StdiD 342
Possible LOW for Buy Day 62533 62215 624.72] 99% 95% ] based on Ave Decline of 18.67 17.35  stdid  10.31
Possible LOV for Buy Day 616,20 615.75 618.93] 50% 45% Jbased on Ave 53 Day Violation on BD of 8§30 875 Staf 4.3
Fri, Jul16  wilbea Buy day. TF therefore has a 49%  chance of making a high above 644.00 and up to 651.63 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 644.00 anddownto 62533 based on Ave Decline
therefore has a B0%  chance of making a Low below 62450 anddownto 616.20 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Fri, Jul16  willbe a Buy day. TF Day therefore has a B4%  chance of making a high above 639.50 andupto 646.93  based on Ave Penetration of 55D
therefore has a 98%  chance of making a Low below 639.50 anddownto 62245 based on Ave Decline
therefore has a 48%  chance of making a Low below 62450 anddownto 61575 based on Ave 55 Day Violation on BD
The Day sess Low has 53% chance of being made  1st
NQ 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Decline>20 "73%
The SelShort Day HIGH was 1864 50 1st 1858.75 Last 1860.35 Only HG 1564.50 1828.50 1850.50 odds of Decline =25 " 63%
The SelShort Day LOW was 1828.50 1828.50 1830.70 SHDX  1860.35 1830.70 1856.24 odds of Decline= 0 " 0%
NQ Day  1858.75 1528.50 1850.50 Ave Range on " BD 42.09
Possible HIGH for Buy Day 15879.42 15873.93 1575.63] 55% 54% ]based on Ave Penetration of 550 of 1492 1518 StdlD  6.55
Possible LOW for Buy Day 15821.84 1519.64 1523.05] 100%: 94% ] based on Ave Decline of 42.66 39.14 stdid  23.81
Possible LOW for Buy Day 1509.42 1807.78 15810.25] 49% 46% Jbased on Ave 55 Day Violation on BD of 19.08 2073 stdid 10.39
Fri, Jul 16 willbe a Buy day. NQ therefore has a BB%  chance of making a high above 1864.50 and upto 1879.42 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1864.50 and downto 1821.84 bazed on Ave Decline
therefore has a 49%  chance of making a Low below 1828.50 and downto 1809.42 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
Fri, Jul 16 willbe a Buy day. NQ Day therefore has a R4%  chance of making a high above 1858.75 and up to 1873.93 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 1858.75 anddownto 1819.61 bazed on Ave Decline
therefore has a 46%  chance of making a Low below 1828.50 and downto 1807.78 based on Ave 55 Day Violation on BD
The Day sess Low has 51% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline >100 " 73%
The SelShort Day HIGH was 10367.00 1st 10324.00 Last 10379.74 Only] YM  10367.00 10483.00 10290.00 odds of Decline > 150 " 55%
The SelShort Day LOW was 10183.00 10183.00 10240.48 SINDU  40379.74 10240.48  10359.31 odds of Decline= 0 " 0%
YN Day 1032400 10183.00  10290.00 Ave Rangeon | BD 223.20
Possible HIGH for Buy Day 10455.68 10416.95 10470.30] 50% 51% | based on Ave Penetration of 33D of &3.68 9295 StdD  37.34
Possible LOW for Buy Day 10138.33 10113.32 10176.64] 100% 93% Jbased on Ave Decline of 22867 21068 Stdf 13464
Possible LOV for Buy Day 10066.29 10061.61 10116.04] 48% 46% Jbased on Ave 55 Day Violation on BD of 11671 12439 Stdif 6143
Fri, Jul 16 willbe a Buy day. YM therefore has a B0%  chance of making a high above 10367.00 and up to 10455.68 based on Ave Penetration of 55D
therefore has a 100%  chance of making a Low below 10367.00 and downto 1013833 based on Ave Decling
therefore has a 48%  chance of making a Low below 10183.00 and down to 10066.29 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5T% chance of being made 1zt
Fri, Jul 16 will be a Buy day. YM Day therefore has a B1%  chance of making a high above 10324.00 and up to 10416.95 baszed on Ave Penetration of 55D
therefore has a 93%  chance of making a Low below 10324.00 and downto 10113.32 based on Ave Decling
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Friday July 16™ , 2010
Today was a Buy day and the bears proved to be in charge and produced a strong decline
Monday will be a Sell day. Having closed near the lows of the day, momentum may take us lower before the

rally starts

TTT Data for trading US Index Futures on:

IMonday, Jul

19, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 a4%
The Buy Day HIGH was 1094.75 10856.50 Only ES 1094.75 1059.00 1063.25 odds of Rally > 20 “53%
The Buy Day LOWW was 1059.00 Last 1059.00 Last $5PX  1093.85 1063.32 1064.58 odds of Rally= 0 0%
ES Day  1086.50 1059.00 1063.25 Ave Range on SD  28.09
Possible HIGH for Sell Day 1104.18 1097.08 B6% 51% | based on Ave Penetration of BD of 9.43 1058 StdiD 480
Possible HIGH for Sell Day 1085.15 1082.65 108528 | 100% 93% | based on Ave Rally of 2615 2365 Stad 1423
Possible LOW for Sell Day 1044.26 1043.97 1048.35] 49% 50% Jbased on Ave Buy Day Violation on 5D of 14.74 1503  Std/f 657
Mon, Jul19 willbe a Sell day. ES therefore has a B6%  chance of making a high above 1094.75 and up o 1104.18 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1059.00 and up to 1085.15 based on Ave Rally
therefore has a 49%  chance of making a Low below 1059.00 and downto 1044.26 bazed on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made 1st
Mon, Jul19  willbe a Sell day. ES Day therefore has a B1%  chance of making a high above 1086.50 and upto 1097.08 based on Ave Penetration of BD
therefore has a 93% chance of making a high above 1059.00 and up to 1082.65 based on Ave Rally
therefore has a 50%  chance of making a Low below 1059.00 and downto 104397 bazed on Ave Buy Day Violation on SD
The Day sesg High has 46% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of Rally =10 6%
The Buy Day HIGH was 63420 £29.00 £31.38 Only TF 634.20 606.90 608.10 odds of Rally > 15 Y52
The Buy Day LOW was 606.90 Last 606.90 Last 60957 SRUT 631.36 609.57 610.39 odds of Rally= 0 Y 0%
TF Day 629,00 606.90 605.10 Ave Range on U 5D 1947
Possible HIGH for Sell Day 641.60 636.96 639.13] 52% 50% |based on Ave Penetration of BD of T7.40 796 StdD 330
Possible HIGH for Sell Day 62549 624.10 624,341 100% 95% ]| based on Ave Rally of 1859 1720 Std  9.65
Possible LOV for Sell Day 597.25 597.20 600.21] 50% 51% | based on Ave Buy Day Violation on SD of 9.65 9.60 St 4.23
Mon, Jul19 wilbe a Sell day. TF therefore has a B2%  chance of making a high above 63420 andupto 641.60 based on Ave Penetration of BD
therefore has a 100% chance of making a high above: 606.90 and up to 625.49 based on Ave Rally
therefore has a 50%  chance of making a Low below 606.90 anddownto 597.25 based on Ave Buy Day Vielation on SD
The 24 hour High has a 50% chance of being made Last
Mon, Jul 19 willbe a Sell day. TF Day therefore has a 50%  chance of making a high above 629.00 and upto 636.96 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 606.90 and up to 624.10  based on Ave Rally
therefore has a 51%  chance of making a Low below 606.90 anddownto 597.30 based on Ave Buy Day Vielation on SD
The Day sesg High has 49% chance of being made  Last
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 9%
The Buy Day HIGH was 1856.00 1849.25 1850.73 Only NG 1856.00 1800.00 1802.00 odds of Rally > 25 1%
The Buy Day LOW was 1800.00 Last 1800.00 Last 1802.54 SNDX  1850.73 1302.54 1803.48 odds of Rally= 0 0%
NQ Day  1849.25 1300.00 1502.00 Ave Range on 5D 44.85
Possible HIGH for Sell Day 1872.30 1866.22 1867.69] 54% 53% Jbased on Ave Penetration of BD of 16.30 1697 StdlD  7.43
Possible HIGH for Sell Day 1842.16 1837.58 1833.46 ] 100% 95% | based on Ave Rally of 4246 3788 Stad 2149
Possible LOV for Sell Day 1777.14 1776.52 1780.07] 47% 49% | based on Ave Buy Day Violation on SD of 2286 2345  S5td/d 990
Mon, Jul 19  willbe a Sell day. NQ therefore has a B4%  chance of making a high above 1856.00 and up to 187230 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1800.00 and up to 1842.16 based on Ave Rally
therefore has a 47%  chance of making a Low below 1800.00 and downto 1777.14 based on Ave Buy Day Violation on SD
The 24 hour High has a 60% chance of being made Last
Mon, Jul 19  willbe a Sell day. NQ Day therefore hasa 53%  chance of making a high above 1849.25 and up to 1866.22 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1800.00 and up to 1837.88 based on Ave Rally
therefore has a 49%  chance of making a Low below 1800.00 and downto 1776.52 based on Ave Buy Day Violation on SD
The Day sess High has 49% chance of being made  1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally =100 7%
The Buy Day HIGH was 10321.00 10255.00 10356.20 Only] YM 10321.00 10026.00 10062.00 odds of Rally>150 " 59%
The Buy Day LOW was 10026.00 Last 10026.00 Last 10079.58 SINDU 1035620 10079.58  10097.90 odds of Rally= 0 0%
YW Day  10255.00  10026.00  10062.00 Ave Rangeon  © SD 239,24
Possible HIGH for Sell Day 10403.34 10346.93 10445.44| 55% 50% Jbased on Ave Penetration of BD of 82.34 9193 StdiD 42,52
Posgsible HIGH for Sell Day 10248.53 10226.73 10277.34] 100% 94% Jbased on Ave Rally of 22233 20073 Stad 12227
Possible LOV for Sell Day 09909.93 9905.33 09956.82] 50% 51% | based on Ave Buy Day Violation on 5D of 11607 12067 St/  53.24
Mon, Jul 19  willbe a Sell day. YM therefore has a E&%  chance of making a high above 10321.00 and up to 10403.34 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10026.00 and up to 10248.83 baszed on Ave Rally
therefore has a B0%  chance of making a Low below 10026.00 and downto 990993 based on Ave Buy Day Vielation on 5D
The 24 hour High has a 52% chance of being made 1st
Mon, Jul 19 willbe a Sell day. YM Day therefore has a 50%  chance of making a high above 10255.00 and up to 10346.93 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10026.00 and up to 10226.73 bazed on Ave Rally
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Monday July 19", 2010
Today was a Sell day and the bears kept it as a confusing day.
Tomorrow will be a SS day. The question is how much of a 3 day rally will the bears let the bulls have

TTT Data for trading US Index Futures on:

| Tuesday, Jul

20, 2010

24H Day JCurrent  High Low Last odds of 30 Rally > 10 " 88%
The Sell Day HIGH was 1071.00 Last 1071.00 Last 107470 Only ES 1071.00 1057.00  1064.25 odds of 30 Rally>20 " 62%
The Sell Day LOW was 1057.00 1057.00 1081.11 S5PX 107470 1064.11 1071.33 odds of 3D Rally <0 “12%
The Buy Day LOW was 1058.00 1055.00 1063.32 ES Day  1071.00 1067.00  1064.25 Ave Range on | 550 26.74
Possible HIGH for Sell Short Day 1079.75 108047 1083.98] 54% 51% Jbased on Ave Penetration of 5D of 875 947  StdD 454
Possible HIGH for Sell Short Day 1089.258 1085.82 1089.50] 88% 85% | based on Ave 3 Day Rally of 3028 2682 Stal 1590
Possible LOW for Sell Short Day 1045.87 1045.37 1050.00] 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 1113 1163 Stdif  4.86
Tue, Jul20 wilbea  SellShort day. ES therefore has a h4% chance of making a high above 1071.00 and up to 1079.75 based on Ave Penetration of SD
therefore has a &8%  chance of making a high above 1059.00 and up to 1089.28 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1057.00 and downto 1045.87 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1=t
Tue, Jul20 wilbea  SellShort day. ESDay therefore hasa 51%  chance of making a high above 1071.00 and up to 1080.17 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1059.00 and upto 1085.82 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1057.00 and downto 104537 bazed on Ave of Sell Day Violation on 5SS days
The Day gess High has 50% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally > 5 93%
The Sell Day HIGH was 613.90 1=t 61320 1st 614.02 Only TF 613.90 599.90 609.80 odds of 3D Rally>10 " 77%
The Sell Day LOW was 599.90 299.90 602 .64 SRUT 614,02 602.64 612.99 odds of 3D Rally < 0 “11%
The Buy Day LOW was 606.90 506.90 609.57 TF Day §13.20 599.90 609.80 Ave Range on " 55D 18.49
Possible HIGH for 5ell Short Day 620.37 619.87 620.33] 50% 48% Jbased on Ave Penetration of 5D of 6.47 667 StdD  3.03
Possible HIGH for Sell Short Day 628.08 626,28 §28.22] 89% &7% | based on Ave 3 Day Rally of 248 1938 staf 1078
Possible LOW for 5ell Short Day 591.82 531.71 594.58] 49% 49% Jbased on Ave of Sell Day Violation on 55 days of 8.08 849 stad 327
Tue, Jul20 wilbea  SellShort day. TF therefore has a B0%  chance of making a high above 613.90 and up to 620.37 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 606,90 and up to 628.08 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 599.90 anddowntoc 591.82 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 56% chance of being made 1st
Tue,Jul20 wilbea SellShort day. TFDay therefore hasa 48%  chance of making a high above 613.20 and up to 619.87 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 606.90 and up to 626.28 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 599.90 anddowntoc 591,71 based on Ave of Sell Day Violation on 55 days
The Day sess High has 45% chance of being made  Last
NG 24h NG Day SNDX J 24H Day Current  High Low Last odds of 3D Rally =10 " 95%
The Sell Day HIGH was 182125 Last 1821.25 Last 182211 Only HQ 15821.25 179250  1806.00 odds of 30 Rally>30 " 71%
The Sell Day LOW was 1792 50 1792 50 1794 56 SHDX 182271 1794.56 181928 odds of 3D Rally < 0 “13%
The Buy Day LOW was 1800.00 1800.00 1802 54 NG Day  1821.25 1792.50  1806.00 Ave Range on | $5D 42.35
Possible HIGH for Sell Short Day 1836.59 1837.27 1838.69] 53% 50% | based on Ave Penetration of 5D of 1534 1602 StdiD  7.40
Possible HIGH for Sell Short Day 1850.07 1545.42 1546.30] 87% 84% | based on Ave 3 Day Rally of 5007 4542 Stdf 2467
Possible LOW for Sell Short Day 1772.38 1772.98 1776.69] 46% 49% Jbased on Ave of Sell Day Violation on 55 days of 2012 1952 Stdif  7.65
Tue, Jul20 wilbea SellShort day NOQ therefore has a 53%  chance of making a high above 1821.25 and up to 1836.59 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1800.00 and upto 1850.07 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 179250 anddownto 177238 bazed on Ave of Sell Day Violation on 5SS days
The 24 hour High has a 52% chance of being made 1st
Tue, Jul20 wilbea SellShort day. NQ Day therefore has a B0%  chance of making a high above 1821.25 and upto 1837.27 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1800.00 and up to 184542 based on Ave 3 Day Raly
therefore has a 49%  chance of making a Low below 179260 and downto 177298 based on Ave of Sell Day Violation on S5 days
The Day zezz High has 52% chance of being made  1st
YM 24h YM day $INDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 92%
The Sell Day HIGH was 10134.00 Last 10134.00 Last 10187.28 Only] YM 1013400  10019.00  10064.00 odds of 30 Rally > 100 " 81%
The Sell Day LOW was 10019.00 10019.00 10073.68 SINDU  40187.28 10073.68 10154.43 odds of 3D Rally < 0 “11%
The Buy Day LOW was 10026.00 10026.00 10079.58 YM Day  10134.00  10049.00  10061.00 Ave Range on | §SD 220.37
Possible HIGH for Sell Short Day 10208.48 10209.87 102656.23 50% 50% Jbased on Ave Penetration of 5D of 7443 76587 StdiD 37.36
Possible HIGH for Sell Short Day 10279.59 10252.15 10308.46] 89% 86% |based on Ave 3 Day Rally of 25359 22645 Stdif 13646
Possible LOW for Sell Short Day 9923.57 9921.44 9982.03) 50% 50% Jbased on Ave of Sell Day Violation on 55§ days of 9543 9756 Staid  44.98
Tue, Jul20 wilbea SellShort  day. YM therefore has a B0%  chance of making a high above 10134.00 and up to 10208.48 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 10026.00 and up to 10279.59 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10019.00 and downto 992357 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 58% chance of being made 1st
Tue,Jul 20 wilbea  SellShort day. YM Day therefore has a B0%  chance of making a high above 10134.00 and up to 10209.87 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 10026.00 and up to 10252.15 based on Ave 3 Day Rally
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Tuesday July 20", 2010

Today was a SS day and the bears did give the bulls a scare, however TTT and the bulls prove to be
stronger

Tomorrow will be a Buy day. We should be looking for a decline however today’s momentum may take us a
bit higher before the decline starts

TTT Data for trading US Index Futures on:

|wednesday, Jul

21,2010

Current  High Low Last odds of Decline >10 " 78%
The SellShort Day HIGH was 1080.75 Last 1080.75 Last Only ES 1080.75 1050.756 1080.50 odds of Decline>20 " 52%
The SelShort Day LOW was 1050.75 1053.00 §SPX 1083.94 1056.58 1083.48 odds of Decline=0 ™ 0%
ES Day  1080.75 1053.00 10:80.50 Ave Range on " BD 26.37
Possible HIGH for Buy Day 1091.41 1091.64 1094.93] 51% 51% Jbased on Ave Penetration of 55D of 10.66 10.89 StdiD 473
Passible LOW for Buy Day 1054.00 1055.43 1060.37 | 100% 91% | based on Ave Decline of 26.75 2532 Std/lf 1568
Passible LOW for Buy Day 1037.56 1039.16 1042.93) 51% 45% Jbased on Ave 55 Day Violation on BD of 1319 1384  Std/f  7.00
Wed, Jul21 wilbea Buy day. ES therefore has a 51%  chance of making a high above 1080.75 and upto 1091.41 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1030.75 anddownto 41054.00 based on Ave Decline
therefore has a 51%  chance of making a Low below 1050.75 and downto 1037.56 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made Last
Wed, Jul 21 wilbe a Buy day. ES Day therefore has a 51%  chance of making a high above 1080.75 and up te 109164 based on Ave Penetration of S5D
therefore has a 9%  chance of making a Low below 10380.75 anddownto 105543 based on Ave Decline
therefore has a 48%  chance of making a Low below 1053.00 and downto 1039.16 baszed on Ave 55 Day Violation on BD
The Day sess Low has 53% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline >10 " 69%
The SelShort Day HIGH was 6523.40 Last 623.40 Last 624.31 Only TF 62340 600.10 622,60 odds of Decline =15 "~ 51%
The SellShort Day LOW was 600.10 600.50 603.50 SRUT 624.31 603.50 624.24 odds of Decline=0 1%
TF Day §23.40 £00.50 §22.60 Ave Range on " BD 18.32
Possible HIGH for Buy Day 631.03 630.83 631.80] 49% 51% Jbased on Ave Penetration of 55D of T7.683 743  StdD 342
Possible LOV for Buy Day 604.65 605.93 603.65] 99% 95% | bazed on Ave Decline of 18.75 1743 Stdf 1037
Possible LOW for Buy Day 591.72 591.67 595.01] 50% 48% Jbased on Ave 55 Day Violation on BD of 838 883 St 434
Wed, Jul 21 wilbea Buy day. TF therefore has a 49%  chance of making a high above 62340 andupte 631.03 based on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 62340 anddownto 60465 based on Ave Decline
therefore has a 50% chance of making a Low below 600.10 anddownto 59172 bazed on Ave 55 Day Violation on BD
The 24 hour Low hazs a 47% chance of being made Last
Ved, Jul21 wilbea Buy day. TF Day therefore haz a B51%  chance of making a high above 62340 andupte 630.83 based on Ave Penetration of 55D
therefore has a 9&8%  chance of making a Low below 62340 anddowntc 60598 bazed on Ave Decline
therefore has a 48%  chance of making a Low below 600.50 anddownto 59167 bazed on Ave 55 Day Violation on BD

The Da: s&2s8 Low has 52% chance of being made  Last

—

NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Decline >20 "73%
The SellShort Day HIGH was 1841.25 Last 1841.25 Last 1841.16 Only HG 1841.25 17681.75 1840.75 odds of Decline>25 ™ 63%
The SellShort Day LOW was 1781.75 1782.50 1784.55 SNDX 1841.16 1784.55 1840.67 odds of Decline=0 ™ 0%
NG Day  1841.25 1782.50 1840.75 Ave Range on " BD 4215

Possible HIGH for Buy Day 1856.17 1856.43 1856.44] 55% hd% Jbased on Ave Penetration of 55D of 1492 1548 Std/D  6.55
Possible LOW for Buy Day 1798.49 1802.02 1803.76 | 100% 95% ] based on Ave Decline of 42.76 1923 Std/f  23.87
Passible LOW for Buy Day 1762.58 1761.70 1764.02) 49% 46% Jbased on Ave 55 Day Violation on BD of 1917 2030  Std/f 1042
Wed, Jul 21 wilbea Buy day. HQ therefore has a B&%  chance of making a high above 1841.25 and upto 1856.17 baszed on Ave Penetration of 55D

therefore has a 100% chance of making a Low below 1841.25 anddownte 4179849 based on Ave Decline

therefore has a 49%  chance of making a Low below 1731.75 anddownto 4176258 baszed on Ave 5SS Day Violation on BD
The 24 hour Low haz a 48% chance of being made Last
Ved, Jul 21 wilbea Buy day. HQ Day therefore haz a 4%  chance of making a high above 1841.25 and upto 1856.43 baszed on Ave Penetration of 55D

therefore has a 95%  chance of making a Low below 1841.25 anddownto 4802.02 based on Ave Decline

therefore has a 46%  chance of making a Low below 178250 anddownto 1761.70 baszed on Ave 55 Day Violation on BD
The Day sess Low has 52% chance of being made  Last

YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline >100 " 73%
The SellShort Day HIGH was 10186.00 Last 10186.00 Last 10236.40 Only YM 10186.00 9946.00  10179.00 odds of Decline > 150 ~ 55%
The SellShort Day LOW was 8946.00 5948.00 10007.76 SINDU  10236.40 10007.76 10229.96 odds of Decline= 0 " 0%
Y Day 10186.00 9948.00  10179.00 Ave Range on | BD 223.53

Possible HIGH for Buy Day 10274.638 10278.95 10326.96] 49% 51% | based on Ave Penetration of 55D of B88.68 9295 StdD 37.34
Passible LOW for Buy Day 9956.81 9974.89 10032.85] 100% 93% | based on Ave Decline of 22949 21141 stdf 13492
Passible LOW for Buy Day 9528.91 9526.26 9552.95] 48% 46% Jbased on Ave 55 Day Violation on BD of 117.00 12174 std/f  61.30
Wed, Jul 21 wilbe a Buy day. YM therefore has a 49%  chance of making a high above 10186.00 and up to 10274.68 based on Ave Penetration of 55D

therefore has a 100% chance of making a Low below 10186.00 and down to 9956.81 baszed on Ave Decline

therefore has a 43%  chance of making a Low below 9946.00 and downtc 982891 based on Ave S5 Day Violation on BD
The 24 hour Low haz a 48% chance of being made Last
Ved, Jul 21 wilbea Buy day. YM Day therefore haz a 51%  chance of making a high above 10186.00 and up to 10278.95 based on Ave Penetration of 55D

therefore has a 93%  chance of making a Low below 10136.00 and downte 9974.89 based on Ave Decline
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Wednesday July 21%', 2010

Today was a Buy day and momentum did take the markets higher before the decline started.

Tomorrow will be a Sell day. We closed near the lows of today, therefore we could go lower before the rally
starts.

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

22,2010

24H Day JCurrent  High Low Last odds of Rally > 10 a4%
The Buy Day HIGH was 1087.75 1085.50 Only ES 1087.75 1061.00  1063.75 odds of Rally = 20 Y53,
The Buy Day LOW was 1061.00 Last 1081.00 Last $5PX  1038.96 1065.25  1068.87 odds of Rally= 0 Yo%
ES Day 108550 1061.00  1063.75 Ave Rangeon 5D 2802
Possible HIGH for Sell Day 1097.18 1096.08 1099.56] 56% 51% | based on Ave Penetration of BD of 9.43 1058 StdiD 480
Possible HIGH for Sell Day 1087.09 1084.59 1087.16] 100% 93% | based on Ave Rally of 2609 2359 Stdl 1423
Possible LOW for Sell Day 1045.38 1046.08 1050401 49% 50% Jbased on Ave Buy Day Violation on 5D of 14.62 1492 Stdif 657
Thu, Jul 22 wilkea Sell day. ES therefore has a B6%  chance of making a high above 1087.75 and upto 1097.18 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1061.00 and up to 1087.09 based on Ave Raly
therefore has a 49%  chance of making a Low below 1061.00 and downto 104638 based on Ave Buy Day Violation on 5D
The 24 hour High has a 54% chance of being made 1=t
Thu, Jul 22 willbe a Sell day. ES Day therefore hasa 51%  chance of making a high above 1085.50 and up to 1096.08 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1061.00 and up to 1084.59 based on Ave Raly
therefore has a 50%  chance of making a Low below 1061.00 and downto 1046.08 based on Ave Buy Day Violation on 5D
The Day sess High has 45% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 75%
The Buy Day HIGH was 628.20 £28.00 529.42 Only TF 628.20 609.40 611.20 odds of Rally =15 Y5,
The Buy Day LOW was 509.40 Last 509.40 Last 611.85 SRUT 629.42 611.85 612.57 odds of Rally= 0 Yo%
TF Day 625,00 609,40 611,20 Ave Range on " 5D 19,45
Possible HIGH for Sell Day 635.60 635.96 637.19] 52% 50% |based on Ave Penetration of BD of T.40 796 StdiD 330
Possible HIGH for Sell Day 627.94 626.55 627.06] 100% 95% |based on Ave Rally of 1854 1715 Stdl 965
Possible LOW for Sell Day 599.77 599,582 602.51] 50% 52% | based on Ave Buy Day Violation on 5D of 9.63 958 St 4.23
Thu, Jul 22 wilkea Sell day. TF therefore has a 52%  chance of making a high above 628.20 and upto 63560 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 609.40 andupto 627.94 based on Ave Rally
therefore has a B0%  chance of making a Low below 60940 anddownto 599.77 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made Last
Thu, Jul 22 willbe a Sell day. TF Day therefore hasa 50%  chance of making a high above 628.00 andupto 635.96 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 609.40 andupte 626.55 based on Ave Rally
therefore has a 52%  chance of making a Low below 609.40 anddownto 599.82 based on Ave Buy Day Violation on SD
The Day sess High has 45% chance of being made  Last
NG 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 9%
The Buy Day HIGH was 1860.00 1860.00 1558.85 Only HG 1860.00 1811.000 181575 odds of Rally =25 T 70
The Buy Day LOW was 1811.00 Last 1811.00 Last 181328 SNDX  1859.85 1813.28  1817.30 odds of Rally= 0 Yo%
HQ Day  1860.00 1811.00 1815.75 Ave Range on " 5D 4478
Possible HIGH for Sell Day 1876.30 1876.97 1876.81| 54% 53% |based on Ave Penetration of BD of 1630 1697 StdD 743
Possible HIGH for Sell Day 1853.06 1845.80 1849.12] 100% 95% | based on Ave Rally of 4206 37.80 Stdd 2149
Possible LOW for Sell Day 1785.28 1787.67 1790.94] 47% 49% | based on Ave Buy Day Violation on 5D of 2212 2333 Stad 990
Thu, Jul 22 wilke a Sell day. NQ therefore has a E4%  chance of making a high above 1860.00 and up to 1876.30 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1811.00 and upto 1853.06 based on Ave Rally
therefore has a 47%  chance of making a Low below 1811.00 anddowntoc 1788.28 based on Ave Buy Day Violation on 5D
The 24 hour High has a 60% chance of being made Last
Thu, Jul 22 willbe a Sell day. NG Day therefore hasa 53%  chance of making a high above 1860.00 and upto 1876.97 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1811.00 and up to 1848.50 based on Ave Raly
therefore has a 49%  chance of making a Low below 1811.00 and downto 1787.67 based on Ave Buy Day Violation on 5D
The Day sess High has 49% chance of being made  1st
YM 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH was 10231.00 10214.00 10265.54 Onlyj YM 1023100 10013.00 10059.00 odds of Rally>150 " 58%
The Buy Day LOW was 10013.00 Last 10013.00 Last 10065.50 $INDU 1026554 1006650 10120.53 odds of Rally= 0 0%
YW Day  10214.00  10013.00  10059.00 Ave Rangeon S0 238.67
Possible HIGH for Sell Day 10313.34 10305.93 10357.78] 54% 49% Jbased on Ave Penetration of BD of 8234 9193 StdD 4252
Possible HIGH for Sell Day 10235.31 10213.28 10262.85] 100% 94% Jbased on Ave Rally of 22231 20028 Stdd 12227
Possible LOW for Sell Day 9897.91 9893.34 9943.83] 51% 52% | based on Ave Buy Day Violation on 5D of 11509 119.66 Stdd 53.24
Thu, Jul 22 willbe a Sell day. YM therefore has a 54% chance of making a high above 10231.00 and up to 10313.34 based on Ave Penetration of BD
therefore has a 100% chance of making a high above: 10013.00 and up to 10235.31 based on Ave Rally
therefore has a 51% chance of making a Low below 10013.00 and downto 9897.91 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made ist
Thu, Jul 22 willbe a Sell day. ¥YM Day therefore has a 49%  chance of making a high above 10214.00 and up to 1030593 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10013.00 and up to 10213.28 based on Ave Rally
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Thursday July 22" | 2010

Today was a Sell day and we got a normal rally for a sell day
Tomorrow will be a SS day. Based on averages we have reached the 3 day rally levels. Will the momentum
take the markets higher, and by how much, that is the question
TTT Data for trading US Index Futures on: IFrida , July 23, 2010

24H Day JCurrent  High Low Last odds of 3D Rally =10 " 39%
The Sell Day HIGH waz 1094.50 Last 1094.50 Last Only ES 1094.50 1061.25 1088.50 odds of 3D Rally>20 " 63%
The Sell Day LOW waz 1061.25 1078.00 §SPX 109750 1072.14 1093.66 odds of 3D Rally <0 " 12%
The Buy Day LOW was 1061.00 1061.00 ES Day  1094.50 1078.00 1058.50 Ave Range on " §50 25.76
Possible HIGH for Sell Short Day 1103.26 1103.68 1106.78] 54% 51% | based on Ave Penetration of 5D of &8.76 943 StdD  4.55
Possible HIGH for Sell Short Day 1091.24 1087.79 1091.40] 58% 85% | based on Ave 3 Day Rally of 30.24 2679 Stdif  15.91
Possible LOW for Sell Short Day 1050.17 1066.44 1061.10] 50%: 51% Jbased on Ave of Sell Day Violation on S5 days of 11.08 1156 Std/f 486
Fri, Jul 23 wilbea  SellShort day. ES therefore has a B4%  chance of making a high above 1094.50 and up te 1103.26 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 1061.00 and up to 1091.24  based on Ave 3 Day Rally
therefore has a 50% chance of making a Low below 1061.25 anddownte 1050.17 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 40% chance of being made 1st
Fri, Jul 23 wilbea  SellShort day. ESDay therefore hasa B1%  chance of making a high above 1094.50 and up te 1103.68 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1061.00 and up to 1087.79 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1078.00 anddownto 106644 based on Ave of Sell Day Vielation on 55 days
The Day sess High has 49% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally >5 93%
The Sell Day HIGH waz 635.30 Last 53530 Last 635.95 Only TF 635.30 609.50 633.70 odds of 3D Rally > 10 b
The Sell Day LOW waz 609.50 52020 618.46 SRUT 635.95 618.46 635.45 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 609.40 609.40 611.85 TF Day £35.30 620.20 633.70 Ave Range on ' S50 18.24
Possible HIGH for Sell Short Day 641.80 642,00 642.30] 50% 48% |based on Ave Penetration of 5D of 650 670 StdD  3.04
Possible HIGH for Sell Short Day 630.56 628.77 630.48] 89% &7% Jbased on Ave 3 Day Rally of 21.16 19.37 stdf 1078
Possible LOW for Sell Short Day 601.42 612.01 610.40] 49% 49% Jbased on Ave of Sell Day Violation on 35 days of 8.08 849  Stdf 327
Fri, Jul 23 wilbea  SellShort day. TF therefore has a 50%  chance of making a high above 63530 andupto 641.80  bazed on Ave Penetration of 3D
therefore has a 89%  chance of making a high above 60940 andupto 630,56 bazed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 609.50 anddownto 60142 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 47% chance of being made 1st
Fri,Jul23  wilbea SellShort day. TF Day therefore hasa 48% chance of making a high above 635.30 andupte 642.00 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 609.40 andupte 628.77  bazed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 620,20 anddownte 61201 based on Ave of Sell Day Vielation on S5 days
The Day sess High has 48% chance of being made  1st
NG 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH was 18689.25 Last 1869.25 Last 1870.41 Cnly [[[#] 1869.25 1812.50 13563.25 odds of 3D Rally>30 " 72%
The Sell Day LOW was 1812 50 183825 1842.38 SNDX  1870.41 1842.38 1363.10 odds of 30 Rally < 0 Y43%
The Buy Day LOW was 1811.00 1811.00 1813.28 NCQ Day  1869.25 1838.25 1853.25 Ave Range on 550 4243
Possible HIGH for Sell Short Day 1884.63 1885.31 1886.41] 53% 51% Jbased on Ave Penetration of 5D of 1538 1606 StdD 742
Possible HIGH for Sell Short Day 1864.03 1856.40 1857.04] 87% &4% | based on Ave 3 Day Rally of 50.03 4540 St 2469
Possible LOW for Sell Short Day 1792.47 1818.82 1324.50) 47% 49% | baszed on Ave of Sell Day Violation on 55 days of 20.03 19.43  5tdf  7.66
Fri, Jul 23 wilbea  SellShort day. NQ therefore has a 53%  chance of making a high above 1869.25 and up te 1234.63 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1811.00 and up to 1861.03 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 181250 anddownto 179247 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 52% chance of being made 1st
Fri, Jul 23 wilbea  SellShort  day. NQ Day therefore hasa 51%  chance of making a high above 1869.26 andupte 188531 based on Ave Penetration of 3D
therefore has a 84%  chance of making a high above 1811.00 and up te 1856.40 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1833.25 anddownte 1818.82 based on Ave of Sell Day Violation on 55 days
The Day sess High haz 52% chance of being made  1st
YM 24h YM day §INDU 24H Day JCurrent  High Low Last odds of 3D Rally =75 " 92%
The Sell Day HIGH waz 10314.00 Last 10314.00 Last 10363.24 Only YM 1031400 1003500 10271.00 odds of 3D Rally > 100 ~ 81%
The Sell Day LOW was 10035.00 10166.00 10M121.81 SINDU  10363.24 10121.81 1032230 odds of 30 Rally <0 " 11%
The Buy Day LOW was 10013.00 10013.00 10065.50 YM Day 10314.00  10166.00  10274.00 Ave Range on | 550 220.46
Possible HIGH for Sell Short Day 10388.28 10389.65 10440.93] 51% 50% | based on Ave Penetration of 5D of 74.28 7566 StdlD  37.39
Possible HIGH for Sell Short Day 10266.10 10235.50 10294.01] 89% 86% |based on Ave 3 Day Rally of 26310 22580 Stdld 13649
Possible LOW for Sell Short Day 9939.77 10068.68 10030.40) 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 9523 9732 std 4202
Fri, Jul23  wilbea SellShort day. YM therefore has a 54%  chance of making a high above 10314.00 and up to 10388.28 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 10013.00 and up to 10266.10 bazed on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10035.00 and downto 9939.77 bazed on Ave of Sell Day Vielation on S5 dayz
The 24 hour High has a 5% chance of being made 1=t
Fri, Jul 23 wilbea  SellShort day. YM Day therefore has a 50%  chance of making a high above 10314.00 and up to 10389.65 baszed on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 10013.00 and up to 10238.80 based on Ave 3 Day Rally
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Friday July 23", 2010
Today was a SS day. The bulls took charge and blew right through the level and even the penetration levels.
Monday will be a Buy day, momentum may take markets higher before the decline starts.

TTT Data for trading US Index Futures on:  |Monda , July 26, 2010

24H Day JCurrent  High Low Last odds of Decline > 10 " 78%
The SellShort Day HIGH was 1101.50 Last 1101.50 Last Cnly ES 1101.50 108400  1101.00 odds of Decline >20 " 52%
The SelShort Day LOW was 1084.00 1084.00 S5PX  1103.73 1087.28  1102.59 odds of Decline= 0 " 0%
ESDay 110150 1054.00 1101.00 Ave Range on " BD |26.38
Possible HIGH for Buy Day 111213 1112.33 1114.66] 51% 51% Jbased on Ave Penetration of 550 of 10.63 1083 StdiD 4.73
Possible LOW for Buy Day 1074.78 1076.24 1080.18] 100% 91% Jbased on Ave Decline of 2672 2629 Std 1568
Posgsible LOW for Buy Day 1070.84 1070.16 1073.93] 51% 43% Jbazed on Ave 55 Day Violation on BD of 1349 1334 Stdf  7.00
Mon, Jul 26 wilbe a Buy day. ES therefore has a 51% chance of making a high above 1101.50 and up to 111243 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1101.50 and downto 107478 based on Ave Decline
therefore has a 51% chance of making a Low below 1084.00 and downto 1070.81 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5% chance of being made Last
Mon, Jul 26 wilbe a Buy day. ES Day therefore has a B1%  chance of making a high above 1101.50 and upte 111233 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1101.50 and downta 1076.21 based on Ave Decline
therefore has a 48%  chance of making a Low below 1034.00 and downte 107016 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 " 69%
The SellShort Day HIGH waz 650.40 Last 650.40 Last 650.88 Only TF 650.40 628.00 650.00 odds of Decline>15 " 51%
The SelShort Day LOW was 628.00 628.00 §31.04 SRUT 650,85 §31.04 650,50 odds of Decline= 0 ™ 1%
TF Day 650,40 §28.00 650,00 Ave Range on " BD 18.33
Possible HIGH for Buy Day 658.00 B57.80 658.34] 49% 51% Jbased on Ave Penetration of S50 of T7.60 740  StdiD 342
Possible LOW for Buy Day 631.67 632,99 635.24] 99% 95% Jbased on Ave Decline of 1873 1741 stdf 1037
Possible LOW for Buy Day 519.62 619,47 §22.56] 50% 48% Jbased on Ave 55 Day Violation on BD of 838 833 Stdf 434
Mon, Jul 26 wilbe a Buy day. TF therefore has a 49%  chance of making a high above 650.40 and upto 658.00 based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 650.40 anddownto 63167 based on Ave Decline
therefore has a B0%  chance of making a Low below 628.00 anddownto 61962 based on Ave SS Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Mon, Jul 26 wilbe a Buy day. TF Day therefore has a 51% chance of making a high above 650.40 and upto 657.80 based on Ave Penetration of 55D
therefore has a 95%  chance of making a Low below 65040 anddownto 63299 based on Ave Decline
therefore has a 48%  chance of making a Low below 628.00 anddownto 619.17 based on Ave S5 Day Violation on BD
The Day =ess Low has 53% chance of being made  Last
NG 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline » 20 " 74%
The SelShort Day HIGH wasz 1876.25 Last 1876.25 Last 1875.38 Only HG 1876.25 184425  1875.00 odds of Decline>25 " 63%
The SellShort Day LOW waz 184425 184425 1846.32 SNDX  1875.38 184632  1575.38 odds of Decline= 0 " 0%
NQ Day  1876.256 154425  1575.00 Ave Rangeon | BD 42.18
Possible HIGH for Buy Day 1891.20 1891.46 1890.69] 55% B54% |based on Ave Penetration of $5D of 14.95 1521 StdiD 657
Possible LOW for Buy Day 1833.55 1837.06 1833.03]100% 95% Jbased on Ave Decline of 4270 3949 staf 23.88
Possible LOW for Buy Day 1525.08 1523.45 1525.79] 49% 46% Jbased on Ave 55 Day Violation on BD of 1947 2080 Stdif  10.42
Mon, Jul 26  willbe a Buy day. NQ therefore has a B6%  chance of making a high above 1876.25 and upto 1891.20 based on Ave Penetration of 350
therefore has a 100% chance of making a Low below 1876.25 and downto 1833.65 based on Ave Decline
therefore has a 49%  chance of making a Low below 1844.25 anddownto 182508 based on Ave SS Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Mon, Jul 26 wilbe a Buy day. NQ Day therefore has a B4%  chance of making a high above 1876.25 and upto 189146 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 1876.25 and downto 1837.06 based on Ave Decline
therefore has a 46%  chance of making a Low below 1844.25 and downto 182345 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
YM 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SellShort Day HIGH was 10393.00 Last 10393.00 Last 10441.95 Only] YM  10393.00 1023500 10387.00 odds of Decline > 150 ~ 55%
The SelShort Day LOW was 10235.00 10235.00 1028748 SINDU 1044195 10287.48 10424.62 odds of Decline= 0 " 0%
¥M Day 10393.00 10235.00 10337.00 Ave Rangeon | BD 223.50
Possible HIGH for Buy Day 10481.28 10485.38 10531.95] 50% 51% Jbased on Ave Penetration of S50 of 8828 9238 StdiD 37.36
Possible LOW for Buy Day 1016407 1018207 10235.55] 100% 93% ] based on Ave Decline of 22893 21093 StdD 13497
Posgsible LOW for Buy Day 10117.91 10113.26 10162.67] 48% 46% ] based on Ave 55 Day Violation on BD of 117.09 12174 Stdif  61.30
Mon, Jul 26 wilbe a Buy day. YM therefore has a 50%  chance of making a high above 10393.00 and up to 10481.28 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10393.00 and downtoc 10164.07 based on Ave Decline
therefore has a 48% chance of making a Low below 10235.00 and downto 10117.91 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Mon, Jul 26  will be a Buy day. YM Day therefore has a 51%  chance of making a high above 10393.00 and up to 1048538 baszed on Ave Penetration of 330
therefore has a 93%  chance of making a Low below 10393.00 and downte 10182.07 based on Ave Decline

tharafrra hae a AR®L rhanca nf maling a | o balnoue ANTEE M and dArwn tn AN4A472 R hacad an Ads 00 Dase Vinlatinn an AT



Monday July 26" , 2010
Today was a Buy day and the Bulls were clearly in charge with this very small decline.
Tomorrow will be a Sell day. We are half way into this rally so we could get a confusing day.

TTT Data for trading US Index Futures on:

| Tuesday, Jul

27,2010
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24H Day JCurrent  High Low Last odds of Rally > 10 a4%
The Buy Day HIGH waz 1111.75 1111.75 Only ES 1111.75 1097.000 1109.50 odds of Rally > 20 Y535
The Buy Day LOW was 1057.00 1=t 1097.75 §5PX 111504 1101.30  1115.01 odds of Rally= 0 MR
ES Day  1111.75 1097.75  1109.50 Ave Rangeon | 5D |28.05
Possible HIGH for Sell Day 1121.16 1122.32 1125.59] 56% 51% |based on Ave Penetration of BD of 9.4 1057 StdiD 4.0
Possible HIGH for Sell Day 112312 1121.39 1123.26]100% 93% | based on Ave Rally of 2642 2364 Stdl 1425
Possible LOW for Sell Day 1082.38 1082.83 1086.45] 49% 50% Jbased on Ave Buy Day Violation on 5D of 14.62 1492 stdif  6.57
Tue, Jul 27 wilbea Sell day. ES therefore has a B6%  chance of making a high above 1111.75 and up to 112146 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1097.00 and up to 112342 based on Ave Rally
therefore has a 49%  chance of making a Low below 1097.00 and downtoc 108238 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Tue, Jul 27  wilbea Sell day. ES Day therefore hasa 51%  chance of making a high above 1111.75 and up to 112232 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1097.75 and up to 1121.39  based on Ave Rally
therefore has a 50%  chance of making a Low below 1097.75 anddownto 4108283 based on Ave Buy Day Viclation on 3D
The Day sess High has B6% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 75%
The Buy Day HIGH was 663.80 663.80 665.30 Only TF 663.80 647.80 663.10 odds of Rally > 15 h7i
The Buy Day LOW wazs 647.80 1st 547.80 1=t 650.14 SRUT 665,30 650,14 666,22 odds of Rally= 0 bR
TF Day 563,80 647,80 663,10 Ave Range on " 5D 19,48
Possible HIGH for Sell Day 671.20 671.75 673.06] 52% 50% Jbased on Ave Penetration of BD of 7.40 7.95 StdiD 3.3
Possible HIGH for Sell Day 666,35 664.99 665,401 100% 95% ]| based on Ave Rally of 1858 1749 Stdl  9.67
Possible LOW for Sell Day 63817 §38.22 640.80] 50% 51% Jbased on Ave Buy Day Violation on 5D of 963 958 Stad 423
Tue, Jul 27 wilbea Sell day. TF therefore has a 52%  chance of making a high above 663.80 andupte 671.20 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 647.80 andupte 666.38 based on Ave Rally
therefore has a 50%  chance of making a Low below 647.80 anddownto 63847 based on Ave Buy Day Violation on SD
The 24 hour High has a bd% chance of being made 1st
Tue, Jul 27 wilbe a Sell day. TF Day therefore has a 50%  chance of making a high above 663.80 andupte 671.75 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 647.80 andupte 664.99  based on Ave Rally
therefore has a B1%  chance of making a Low below 647.80 anddownto 638.22 based on Ave Buy Day Violation on 5D
The Day sess High has b3% chance of being made  1st
NQ 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 T9%
The Buy Day HIGH waz 1588.25 1588.25 18590.40 Only HG 1588.25 1566.00  1887.25 odds of Rally > 25 0%
The Buy Day LOW was 1866.00 1=t 1866.00 1=t 1867.84 SHDX  1890.40 1867.84  1890.40 odds of Rally= 0 N 0%
NG Day  1888.25 1566.00 1587.25 Ave Range on 75D 4483
Possible HIGH for Sell Day 1904.49 1905.15 1907.30] 54% 53% | based on Ave Penetration of BD of 16.24 1690 StdiD  7.44
Possible HIGH for Sell Day 1508.14 1503.89 1903.78] 100% 95% | based on Ave Rally of 4244 3789 Stdd 2154
Possible LOW for Sell Day 1843.28 1842.67 1845.50] 47% 49% ]| based on Ave Buy Day Violation on 5D of 22.72 2333 staid 9.90
Tue, Jul 27 wilbe a Sell day. NQ therefore has a 54% chance of making a high above 1888.25 and upto 1904.49 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1866.00 and up to 1908.14 based on Ave Rally
therefore has a 47%  chance of making a Low below 1866.00 and downto 1843.28 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made Last
Tue, Jul 27 wilbea Sell day. NQ Day therefore has a 53%  chance of making a high above 1838.26 and upto 1905.45 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 1866.00 and up to 1903.89 based on Ave Rally
therefore has a 49%  chance of making a Low below 1866.00 and downtc 184267 based on Ave Buy Day Vielation on SD
The Day sess High has 5&% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH waz 10477.00 10477.00 10526.79 Only] YM  10477.00 10356.00 10457.00 odds of Rally >150 " 59%
The Buy Day LOW was 10356.00 1st 10364.00 1st 10414.40 SINDU  10626.79  10414.40 1052543 odds of Rally= 0 Yo%
YM Day 10477.00 1036400  10457.00 Ave Rangeon | 5D |238.86
Possible HIGH for Sell Day 10559.34 10569.00 10619.08| 55% 50% |based on Ave Penetration of BD of 8234 9200 StdD 4258
Possible HIGH for Sell Day 105678.66 10564.77 10612.21]| 100% 94% Jbased on Ave Rally of 22266 20077 Stdid 12253
Possible LOW for Sell Day 10240.91 10244.34 10292.73) 50% 51% Jbased on Ave Buy Day Violation on 5D of 11509 119.66 Stdf 53.24
Tue, Jul 27 wilbea Sell day. YM therefore has a b5%  chance of making a high above 10477.00 and up to 10559.34 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 10356.00 and up to 10578.66 based on Ave Rally
therefore has a B0%  chance of making a Low below 1035600 and downto 10240.91 based on Ave Buy Day Violation on SD
The 24 hour High has a 5% chance of being made 1st
Tue, Jul 27  wilbea Sell day. YM Day therefore has a B0%  chance of making a high above 10477.00 and up to 10569.00 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 10364.00 and up to 10564.77 based on Ave Rally
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Tuesday July 27", 2010
Today was a Sell day and as anticipated the rally was a bit confusing
Tomorrow will be a SS day and if the Bulls want to continue they have room on this 3 day rally to go up

TTT Data for trading US Index Futures on:  [Wednesday, July 28, 2010

M1 Day JCurrent  High Low Last odds of 30 Rally >10 " §%%
The Sell Day HIGH was 111875 st 1775 1st 112095 Only] ES 114875 110600 444400 odds of 30 Rally > 20 Y63
The Sell Day LOW was 1106.00 1106.00 10978 §SPX 112085 10978 11134 odds of 30 Rally < 0 NI
The Buy Day LOW was 1087.00 1007 75 10130 ESDay 111775 110600  1411.00 Ave Range on T 880 .12
Possible HIGH for Sell Short Day 127.50 1126.91 1130.20] 54% 51% Jbased on Ave Penetration of S0 of 875 06 StdD 455
Possible HIGH for Sell Short Day 12129 1124.64 1127.52| 88% 85% | based on Ave 3 Day Rally of 3029 2686 St 1595
Possible LOWforSBIIShortDal 1094.92 1084.4 1088.74] 50% 51% Jbased on Ave of Sell Da:‘diolation an SSda:s of 108 15 St 446

Wed, Jul28 wilbea SelShort day ES  therefore has a B% chance ofmakingahighabove 111875 andupto 142750 based on Ave Penefration of S0
thergfore has a 8% chanceof makingahigh above  1097.00 andupto 112729 based on Ave 3 Day Raly

thergfore has a 0% chance ofmakingaLlow below  1106.00 anddownto 103492 based on Ave of Sel Day Violstion on 55 days
The24hourHighhasa  54%  chanceofbeingmade  fst

Wed, Jul28 wilbea SellShort day. ESDay therefore has a 8% chanceofmakingahighabove 114775 andupto 142691 based on Ave Penefration of 30
thergfore has a 5% chanceof makingahigh above 109775 andupto 112481 based on Ave 3 Day Raly
therefore has a BM% chanceofmakingaLow below  1106.00 anddownto 109444 based on Ave of Sell Day Violation on 55 days

TheDazsessHiHhhas 47% chanceufbeinﬂmade 15t

TF 24h TF Day SRut | 244 Day |Current High Low Last odds of J0Rally>5 " 93%
The Sell Day HIGH was 671.50 1st 67150 1st 67216 Only] TF 67150  GRO60 66130 odds of 30 Rally =10 Ty
The Sell Day LOW was 658,60 658,60 650.09 SRUT 67246 66009 6RLAT odds of 30 Rally < 0 1y
The Buy Day LOW was 64720 64720 650.14 TFDay 67150 66360 66130 Ave Range on " 550 18.03
Possible HIGH for Sell Short Day 675.08 678.20 678.59] 50% 49% Jbased on Ave Penetration of S0 of 658 678 StdD 308
Possible HIGH for Sell Short Day 669.06 667.28 f65.68] 8%% &7% Jbased on Ave 3 Day Rally of 16 1948 St 1035
Possible LOWforSBIIShortDaI 650,52 650.41 (52.03] 4% 4% Jbased on Ave of Sell DaI‘Uiolation an SSdaIs of 808 819 Sl 37

Wed, Jul28 wilbea SelShort day TF  therefore has 0% chanceofmakingahighabove 67150 andupto  678.08 based on Ave Penefration of S0
thergfore has a 8% chanceofmakingahighabove  647.80 andupto 66906 based on Ave 3 Day Raly
thergfore has a 4% chanceof makingaLow below  658.60 anddownto 650.52 based on Ave of Sell Day Violation on 55 dayz

T|1&24huurHiHhhasa 5% chanoeufbeinﬁrrmde 1st
Wed, Jul28 wilbea SellShort day. TFDay therefore has 4% chanceof makingahigh above 67150 andupto 67828  based on Ave Penetration of 50
therefore has a 8% chanceofmakingahighabove  647.80 andupto 66728 based on Ave 3 Day Raly
therefore has a 4% chanceof makingaLow below 65860 anddownto 65041 based on Ave of Sell Day Violation on 35 days

TheDazsessHiHhhas 49% chanceufbeinﬂmade Last

HQ 24h NG Day SHDX | 24H Day JCurrent High  Low Last odds of 3D Rally>10  "95%
The Sell Day HIGH was 1900.75 1st 1898.75 1st 190015 Only] NQ 100075 187826 188725 odds of 30 Rally>30 7%
The Sell Day LOW was 1878.5 1878.25 18802 §NDX 190045 18802  1BAg.81 odds of 30 Rally <0 *13%
The Buy Day LOW was 1866.00 1886.00 1867.84 NODay 189875 1878.25  1881.06 Ave Rangeon 55D 42.38
Possible HIGH for Sell Short Day 1046.06 1044.73 1016.05] 53% 51% |based on Ave Penetration of SD of 1531 1598 StdD 742
Possible HIGH for Sell Short Day 191641 1911.51 1911.67] 7% 85% [based on Ave 3 Day Rally of 5041 4550 St 2475

Possible LOW for Sell Short Da 1658.22 1858.52 185243 46% 4% | based on Ave of SellDay Violation on S5 days  of 2003 1943 Stdll 765



Wednesday July 28" | 2010
Today was a SS day and the bulls did run out of steam
Tomorrow will be a Buy day and the decline started today should continue before the rally can start

TTT Data for tradin% US Index Futures on; |Thursdaz, Julz 29, 2010
M4 DayJCurrent High  Low Last odds of Decline >0 "77%

The Sellzhort Day HIGH was 11575 1st 111,50 1st 11485 Ony] E§ 111575 1089.26 110225 odds of Decline>20 524
The Sellshort Day LOW was 1099.25 1099.25 RIIENR §SPX 111466 110341 110643 odds of Decline= 0 0%
ESDay 111150 1089.26 110225 Ave Range on " BD 263
Possible HIGH for Buy Day 126.37 12233 1125.59) 52% 52% |based on Ave Penetration of 330 of 1062 1083 StdD 474
Pogible LOW for Buy Day 1089.43 1036.32 1001.24]100% 91% Jbazed on Ave Decline of %60 2648 Staf 1568
Possible LOWforEuIDax 1086.06 108541 1083.46] M% d48% Jbazed on Ave SSDaI‘JioIation on BD of 1349 1384 staf 7.0

Thu, Jul 28 wilbea  Buy  day. ES  thersforehasa 5% chanceofmakingahighabove 111575 andupto 126,37 Dbased on Ave Penetration of 330
therefore hag 4 100% chance of makingaLow below 111575 anddownto 1083.43 basedunAveDeclineb
therefore has 3 M% chanceof makingaLow below  1099.25 anddownto 1086.06 based on Ave 55 Day4fnlation on BD

The 24 hourLow hasa  Bd% chanoeufh-einﬁrrmde 1st

Thu, Jul 23 wilbea  Buy  day ESDay thersfore hasa 5% chanceof makingahighabove 111150 andupto 142233 Dbased on Ave Penetration of 330
therafore has a 91% chance of makingaLow bebw  1111.50 anddownto 108632 based on Ave Decline

therefore hag 3 43% chance ofmakingaLow bebw  1099.25 anddownto 108541 based on Ave 35 Day Violation on BD

Thel}axsessLuwhas 0% chanceufbeinﬂmade 15t

TF 24h TF Day SRut | 4H Day|Current High  Low Last odds of Decline 10 "6%%

The Sellshort Day HIGH was 66470 1st 653.00 1st 663.01 Ony] TF 66470 64640  £49.90 odds of Decline >15 5%

The Sellshort Day LOW was 646.40 646.40 B45.45 SRUT 66301 64845 6AOTE odds of Decline=0 1%
TFDay 66300 64640 64990 Ave Range on "B 1832
Possible HIGH for Buy Day 67236 670.45 670.54] 4% 5% |based on Ave Penetration of 350 of 766 745 St 344
Possible LOW for Buy Day 646,04 645,66 647.44] 93% 95% [based on Ave Decline of 1866 114 Stad 1037
Poszible L[}WtorEuEDaz 62802 61 57 630.96] 50% 48% Jbazed on Ave SSDaEUioIation on BD of 838 88 staf M

Thu, JulZ3  wilbea Buy day. TF therefore has a 4% chanceofmakingahighabove 66470 andupto 67236 based on Ave Penetration of S50
therefore hag 4 9% chanceofmakingalow bebw 66470 anddownto 646.04 based on Ave Declne
therefore hag 4 50% chanceof makingaLow below 64640 anddownto 638.02 based on Ave 55 Day Violation on BD

The 24 hour Low hasa  Bl% chanoeufbainﬁrrﬁde 15t

Thu, Jul23  wilbea Buy day. TF Day therefore has a 8% chanceofmakingahighabove 66300 andupto 67045 based on Ave Penetration of 330
therefore hag 2 95%  chanceofmakingalow bebw 66300 anddownto 64566 Dbased on Ave Declne

therefore hag 8 43% chanceofmakingalowbebw 64640 anddownto 63757  based on Ave 35 Day Violation on BD

TheDa;sessLuwhas 2% chanceufbeinﬂmade 15t

NG 24h NG Day SHDX | 24H Day |Current High Low Last odds of Decline>20 "73%

The Sellshart Day HIGH was 1804 75 1st 1883.25 1st 189459 Only] NQ 189475 188475  1860.25 odds of Decline»25 3%

The Sellshort Day LOW was 186475 1864.75 1366.68 ONDX 130469 186668 187262 odds of Decline= 0 0%
NODay 133325 136475  1869.25 Ave Range on " BD 4209
Possible HIGH for Buy Day 1909.68 1908.4 1910.00) 55% 54% | based on Ave Penetration of 330 of 1433 1543 StdlD 658
Poszible LOW for Buy Day 185219 1854.20 1857.48]100% 95% |based on Ave Decline of 25 2005 staf By
Possible LOV for Buy Day 1845.58 1843.95 1846.15] 4%% 46% Jbased on Ave 55 Day Violation on BD of 1047 2080 Stdf 104




Thursday July 29" , 2010

Today was a Buy Day and as anticipated the decline started yesterday continued and reached the average
goal.

Tomorrow will be a Sell day and the rally should continue

TTT Data for tradin% US Index Futures on; |Fridai, Julz 30,2010

21 Day JCurrent  High Low Last odds of Rally > 10 %

The Buy Day HIGH was 1113.00 1113.00 1115.80 Only] ES 111300 108875  1096.75 odds of Rally>20  “53%

The Buy Day LOW was 1088.75 Last 1082.75 Last 109282 §SPX 111590 00282 11183 odds of Rally= 0 0%
ESDay 111300 108875  1096.75 Ave Range on MEEL
Possible HIGH for Sell Day 1122.39 112353 1126.44] 56% 51% [based on Ave Penetration of BD of 939 1053 StdD 481
Possible HIGH for Sell Day 1114.85 2 1114.77]100% 93% based on Ave Rally of %640 262 Stal 1426
Possible LOWIorSeIIDax 1074.43 1073.83 1077.97] 48% 4%% Jbased on Ave BuIDaI‘u’iolation on 5D of 462 %R Stal 657

FriJul30  wilbesa Sell day. E5 therefore has a h6% chanceofmakingahighabove 111300 andupto 112239 based on Ave Penetration of BD
therefore has a 100% chance of makingahigh above 108875 andupto 111485 based on Ave Raly
therefore has a 48% chanceof makinga Low below 108875 anddownto 107443 based on Ave Buy Day Viokation on S0

The24hﬂurHiHhhasa 55% chanoeufbeinﬁrnade 15t

FriJul30  wilbea Sell day. ESDay thereforehaza M% chanceofmakingahighabove 111300 andupto 112353 based on Ave Penetration of BD
therefore has a 9% chanceof makingahigh above 108875 andupto 114237 based on Ave Raly

therefore has a 4% chance of makinga Low below 108875 anddownto 1073.83 based on Ave Buy Day Viokation on 3D
TheDay sessHighhas. 45% chance of being made  1st

b

TF 4h TF Day SRut | 241 Day |Current High Low Last odds of Rally > 10 76%

The Buy Day HIGH was 65870 B38.70 65848 Oniyl TF 65870 63810 64740 odds of Rally > 15 5

The Buy Day LOW was 638.10 Last 638.10 Last 640 57 SRUT  6AB4  640AT  6R0AD odds of Rally = 0 0%
TFDay 6h8.70  638M0 64140 Ave Range on " 5D 1945
Possible HIGH for Sell Day 666.10 666,65 666.23] 52% 51% |based on Ave Penetration of BD of 740 795 StdD 332
Possible HIGH for Sell Day 656.70 655,32 655,86 100% 95% Jbased on Ave Rally of 1860 1712 Stad 969
Possible LOWIorSeIIDaI 62847 628.52 631.23] 4% 51% Jbased on Ave BuIDaI‘ufiolation on §0 of 963 98 Stdl 4B

FriJul30  wilbesa Sell day. TF therefore has a 82 chanceofmakingahighabove 65870 andupto 66640  based on Ave Penetration of BD
therefore has a 100% chanceof makingahighabove 63840 andupto 65670  based on Ave Raly
therefore has a 4%  chanceof makingaLow below 63840 anddownto 62847 based on Ave Buy Day Viokation on 5D

TheZ4h0urHiHhhasa 5% chanr:eufheinﬁrnade Last
FriJul30  wilbea Sell day. TFDay thereforehaza M% chanceofmakingahighabove 65870 andupto 66665  based on AvePenetration of BD
therefore has a 95% chanceofmakingahighabove 63840 andupto 65532 based on Ave Raly

therefore has a 8% chanceofmakingalowbelow 63840 anddownto 62852 based on Ave Buy Day Violation on 5D
TheDay sessHighhas. 4% chance of being made  Last

b

NQ 24h NG Day SHDX ) 24H Day [Current High Low Last odds of Rally > 20 %%

The Buy Day HIGH was 1886.50 1886.50 1887 41 Onlyl HQ 138650 183850  1858.00 odds of Rally » 25 Yt

The Buy Day LOW was 1838.50 Last 1838.50 Last 184138 SNDX 18741 1B4136 186030 odds of Rally = 0 0%
NQDay 183650 183850  1853.00 Ave Range on METE
Possible HIGH for Sell Day 190271 1903.35 1904.25] 54% 53% Jbased on Ave Penetration of BD of 162 1635 StdD 745
Possible HIGH for Sell Day 1880.60 187637 1877.29]100% 95% | based on Ave Rally of 4240 787 Stal 256
Possible LOWIorSeIIDax 181578 181547 1819.02] 47% 4% Jbased on Ave BuzDaxViolation on §0 of 212 B3 Stdl 9%



Friday July 30™ , 2010

Today was a Sell day and prove to be a confusing day as we tested both the highs and the lows of the Buy
day.

Monday will be a SS day. Based on today’s action markets could be confused again.

TTT Data for tradin% US Index Futures on: |Mondaz, August 02, 2010
241 Day JCurrent  High Low Last odds of J0Rally>10 " 8%%

The 3¢l Day HIGH was 110350 Last 110350 Last 1108.44 Ony] ES 110350 108350  1100.00 odds of 30 Rally>20 62%
The Sell Day LOW was 1083.50 1084.50 108801 SSPX 110644 108801 110160 odds of 30 Rally < 0 12
The Buy Day LOW was 1088.73 1088.73 108282 ESDay 110350 108450  1100.00 Ave Rangeon S8 2558
Possible HIGH for Sell Short Day 111225 11266 1115.69] 54% 51% Jbased on Ave Penetration of SD of 875 96 StdD 455
Possible HIGH for Sell Short Day 1118.% 1115.54 1118.97] 88% 86% | based on Ave 3 Day Rally of 025 2679 Stdf 1595
PossibleLOWforSeIIShortDaI 107248 107298 1077.01] 50% 5% basedonhveofSeIIDaIUiolation onSSdaEs of 104 152 Stad 447

Mon, Aug 02 wilbea  SellShort  day. ES therefore haz a BM% chanceofmakingahighabove 110350 andupfo 111225 based on Ave Penetration of 5D
therefore has a 8% chanceofmakingahighabove 108875 andupto 111838 Dbasedon Ave 3 Day Raly
therefore haz a 5% chanceof makingaLow below 108350 anddownto 107246 based on Ave of Sell Day Violation on 35 days

TheZ4huurHiHhhasa 49% chanceufbeinﬁrmde 1st

Mon, Aug 02 wilbea  SellShort day. ESDay therefore has a 8% chance of making a high above 110350 andupte 111266 based on Ave Penetration of 30
therefore haz a 86% chanceofmaking a high above 108875 andupte 111554 Dbased on Ave 3 Day Raly
therefore has a 8% chance of makinga Low below 108450 anddownto 107298 based on Ave of Sell Day Violation on 55 days

The Da; 5£88 HiHh has 49% chance of beinﬂ made st

TF 24h TF Day SRut J 244 Day JCurrent High Low Last odds of D Rally>5 " 93%
The Sel Day HIGH was 654.80 Last £24.80 Last 63480 Only| TF 65480 6360 64070 odds of 30 Rally > 10 8%
The Sell Day LOW was 636.90 636,90 63947 SRUT 65480 63047  650.89 odds of 3D Rally <0 11
The Buy Day LOW was 638.10 638.10 64057 TFDay 6480 63690 64470 Ave Range on " 550 18.03
Possible HIGH for Sell Short Day 661,38 661.58 664.23] 50% 48% |based on Ave Penetration of SD of 658 678 StdD 308
Possible HIGH for Sell Shart Day 659.34 657.56 659.28] 89% &7% Jbased on Ave 3 Day Rally of €24 1946 Std 1085
Possible LOW for Sell ShortDa: 628.18 628.68 631.38] 49% 4%% Jbased on Ave of Sell Daz‘ufiolation on SSda!s of 802 &1 st 3%

Mon, Aug 02 wilbea  SellShort  day. TF therefore haz a 8% chanceofmakingahighabove 65480 andupfo 66138  based on Ave Penetration of 5D
therefore haz a 8% chanceofmaking ahigh above 63810 andupto  659.34  Dbased on Ave 3 Day Raly
therefore has a 4% chanceofmakingalow bebw 63690 anddownto 62878 Dbased on Ave of Sell Day Violation on 55 days

The24huurHiHhhasa 4% chanoeufbeinﬁrrmde 1st
Mon, Aug 02 wilbea  SellShort  day. TFDay therefore hasa 48% chanceofmaking ahigh above 65480 andupto 66158  based on Ave Penetration of 50
therefore has a 8% chanceofmakingahighabove 63840 andupto 65756  Dbasedon Ave 3 Day Raly
therefore haz a 4%% chanceofmaking aLow belbw 63690 anddownto 62868  Dbased on Ave of Sel Day Violation on 55 days

TheDa;ses&HiHhhas 48% chanceufbeinﬁmade 13t

NQ 24h NG Day SHDX | 244 Day |Current High  Low Last odds of 30 Rally 10 " 95%
The Sell Day HIGH was 1873.50 Last 1873.50 Last 1874684 Oniyl MO 187350 183450 186375 odds of 30 Rally » 30 11y
The Sel Day LOW was 183150 183150 183380 SNDX 187464 183300 186400 odds of 30 Rally < 0 3%
The Buy Day LOW was 1838.50 1838.50 1841.36 NQDsy 187350 183450 1863.75 Ave Rangeon | 58D 4233
Pozsible HIGH for Sell Shart Day 1888.81 1889.48 189054 53% 51% |bazed on Ave Penetration of 30 of 531 1588 StdD 7.42
Possible HIGH for Sell Shart Day 1888.49 1883.91 1885.40] 87% 85% |based on Ave J Day Rally of 4999 4541 stid 2476

Possible LOW for Sell Short Da 181153 181212 1816.5] 47% 49% |based on Ave of Sell Day Violation on S3days  of 1997 1938 Stdl 747



Monday August 2" | 2010

Today was a SS day and the bulls decided to continue the rally and even surpass the average 3 day rally.

Tomorrow will be a Buy day. Having closed on the highs of the day today, momentum should take markets
higher before the decline starts.

TTT Data fortradin% US Index Futures on: |Tuesdaz, August 03,2010
241 Day [Current  High Low Last odds of Decline 10 "77%

The SellShort Day HIGH was 112425 Last 112425 Last 12130 Ony] ES 11425 110255  11AN odds of Decline > 20 5%
The SeliShort Day LOW was "2z 102 107,53 §SPX 112730 10753 112536 odds of Decling= 0 0%
ESDay 112425 111026 1121580 Ave Range on T BD %63
Possible HIGH for Buy Day 134.87 1135.00 1138.15] 5% 52% Jbased on Ave Penetration of 350 of 1062 1075 StdD 474
Possible LOW for Buy Day 1097.63 1099.08 1103.86] 100% 91% Jbased on Ave Decline of %62 2647 Stdd 1570
PossibleLDWforEuzDaz 1083.09 109644 1093.61] 51% 48% Jbased on Ave SSDa!Uiolation on B0 of 1346 1381 Stdl 700

Tue, Aug 05 wilbe 3 Buy day. E§  therefore has 3 8% chanceofmakingahighabove 112425 andupto 113487 based on Ave Penetration of 330
therefore has a 100% chance of makinga Low below  1124.25 anddownto 108763 based on Ave Decline
therefore has a M% chanceof makinga Low below 110225 anddownto 1089.09 based on Ave S5 Day Violation on BD

The2dhour Low hasa A% chanu&ufb&inﬁrnada Last
Tue, Aug 05 wil be 3 Buy day. ESDay therefore has 2 5% chanceof makingahighabove 112425 andupto 113500 based on Ave Penetration of 330
therefore has a 9% chanceof makingaLow below 112425 anddownto 1099.08 based on Ave Decling

therefore has a 48% chanceof makingaLow below  1110.25 anddownto 109644 bazed on Ave 55 Day Violation on BD
Thelaysesslowhas 3% chance of being made  Last

_

TF 24h TF Day SRut ] 244 Day [Current High Low Last odds of Decline > 10 "60%

The SeliShort Day HIGH was 66410 Last 66410 1st £64.46 Onyl TF 68440 6850  658.90 odds of Decling >15 5%

The SeliShort Day LOW was B51.50 65450 B35.74 SRUT  6B446 65674 661.56 odds of Decline= 0 1%
TrDay 66410 68450  6RE.O0 Ave Range on " BD 1833
Possible HIGH for Buy Day 671.76 671.55 671.99] 4% 51% Jbased on Ave Penetration of 350 of 766 745 StdD 344
Possible LOW for Buy Day 64541 646,73 645.96] 9%% 95% Jbased on Ave Decline of 1869 1737 Stad 1039
PossibleLOWforEuzDal 643,12 645,68 645.26] 50% 48% Jbased on Ave SSD&HUiolation on BD of 838 88 stdl 43

Tue, Aug 03 wil be a Buy day. TF therefore has a 4% chanceofmakingahighabove 66440 andupte 67176  based on Ave Penefration of 35D
therefore has a 9% chanceofmakingalowbelow 66440 anddowntr 64541  basedon Ave Declne
therefore has a B0% chance of makinga Low below 65150 anddowntc 64342  based on Ave 55 Day Viokation on BD

The2dhourLow hasa  4T% chanu&ufb&inﬁmade Last
Tue, Aug 05 wilbe 3 Buy day. TFDay therefore has a 8% chanceof makingahighabove 66410 andupto 67155 based on Ave Penetration of 330
therefore has a 9% chanceofmakingalowbelow 66440 anddowntn 64673 basedon Ave Declne

therefore has a 48%  chance of makinga Low below 65450 anddownto 64568 based on Ave S5 Day Violation on BD
TheDaysessLowhas  52% chance of being made  1st

_

NG 24h NQ Day SHDX | 24H Day |Current  High Low Last odds of Decline > 20 ' 73%

The SelShort Day HIGH was 1901.75 Last 1901.75 Last 190267 Oniy] NQ 190175  1867.00 189400 odds of Decline > 25 63%

The SelShort Day LOW was 1867.00 1878.00 187877 SNDX 100267 1879077 1898.99 odds of Decline= 0 0%
NODay 190175 187800 183400 Ave Range on " BD 4242
Possible HIGH for Buy Day 1916.68 1916.94 1917.95] 55% 54% | based on Ave Penetration of 330 of 1493 1549 StdD 658
Possible LOW for Buy Day 1859.13 186263 1865.39]100% 95% Jbased on Ave Decline of 9260 142 Stdl 29
PossibleLOWforEuzDaI 1847.77 1857 .14 1850.20) 49% 46% Jhased on Ave SSDa!Uiolation on BD of 93 20486 Stdl 1045



Tuesday August 3" | 2010
Today was a Buy day and most ended up with a small decline except for TF that nearly made the objective
Tomorrow will be a Sell day and based on today’s close we may get a confusing day

TTT Data for trading US Index Futures on; Wednesdax, August 04, 2010

M4 Day JCurrent  High Low Last odds of Rally > 10 ity

The Buy Day HIGH wag N22T5 N2T5 1125.44 Onyl ES 2275 11115 11186 odds of Rally>20 Y53

The Buy Day LOW was 113.25 1st 113.25 1st 116,78 §SPX 112644 111676 112046 odds of Rally= 1 0%
EsDay 112275 1136 11185 Ave Range on MEE
Possible HIGH for Sell Day 113214 1133.28 1135.98] 56% 51% Jbased on Ave Penetration of BD of 939 1053 StdD 48
Possible HIGH for Sell Day 1139.30 1136.83 138,67 100% 93% Jbased on Ave Rally of %05 258 Stal 1426
PossibleLDWforSellDaI 1088.72 108843 1102.01] 4%% 50% Jbased on Ave E-ux[laxll’iolation on 8D of 145 148 sl 657

VWed, Aug04 wilbea  Sell day. ES  therefore has a 56% chanceofmakingahighabove 112275 andupto 113244 based on Ave Penetration of BD
therefore has a 100% chanceof makinga highabove  1113.25 andupfo  1139.30 based on Ave Raly
therefore has a 4% chance of makinga Low below  1143.26 anddownto 1088.72 based on Ave Buy Day Violation on 5D

TheZ4huurHiHhhasa 4% chanc&ufb&inﬁmada 1st
Ved, Aug04 wilbea  Sell day. ESDay therefore has a M% chanceofmakingahighabove 112275 andupte 113328 based on Ave Penetration of BD

therefore has a 93% chanceof makingahighabove  1113.25 andupte 113683 Dbased on Ave Raly
therefore has a 0% chanceofmakingaLlow below 111325 anddownto 109843 Dbased on Ave Buy Day Violstion on S0

Th&Daxs&ssHiHhhas B6% chanc&ufb&inﬂmad& 1at

TF 24h TF Day SRt | 241 Day |Current High  Low Last odds of Rally > 10 T6%

The Buy Day HIGH was g64.10 85410 65437 Only] TF 66410 64070 65620 odds of Rally 15 i

The Buy Day LOW was 64970 1st 649.70 st 65204 SRUT 66437 65204 65666 odds of Rally = 0 0%
ThOay 68440 64970 65600 Ave Range on ME
Possible HIGH for Sell Day 671.50 672,08 67242] 5% 50% |based on Ave Penetration of BD of 740 1% S0 33
Possible HIGH for Sell Day £68.29 £66.92 667321 100% 95% Jbased on Ave Rally of 1859 7.2 St 970
PossibleLDWforSellDal £40.15 £40.20 642.77] 50% 51% Jbased on Ave EulDal‘Lfiolation on 30 of 955 9050 Sl 4B

Wed, Aug04 wilbea  Sell day. T therefore has a 5% chanceofmakingahighabove 66440 andupto 67150  based on Ave Penetration of BD
therefore has a 100% chanceofmakingahighabove 64970 andupto 66829 Dbased on Ave Raly
therefore has 3 50% chanceofmakingalowbelow 64970 anddownts 64015  based on Ave Buy Day Violstion on 5D

The24huurHiHhhasa 55% chanr:eufheinirnade 1st

Wed, Aug04 wilbea  Sell day. TFDay therefore has a 50% chanceofmakingahighabove 66440 andupte 67205 based on Ave Penetration of BD
therefore has a 95% chanceofmakingahighabove 64970 andupto 66692 based on Ave Raly
therefore has 8 M% chanceofmakingalowbelow 64970 anddownts 640.20  based on Ave Buy Day Violtion on 5D

Theﬂa;sessHiHhhas % chanceufbeinamade 15t

NG 24h NG Day SNDX | 244 Day JCurrent High  Low Last odds of Rally>20 %%

The Buy Day HIGH was 1898.25 1898.25 1894 63 Only] NQ 189826 187975  1890.75 odds of Rally>25 ' 71%

The Buy Day LOW was 1879.75 Last 1879.75 Last 1881.58 SNDX 180863 188158 180184 odds of Rally= 0 0%
NGDay 183526 187975  1890.75 AveRangeon S0 72
Possible HIGH for Sell Day 101446 1045.40 1045.47] 54% 53% [based on Ave Penetration of BD of 164 1645 St 745
Possible HIGH for Sell Day 192182 1947.61 1947.49]100% 95% Jbased on Ave Rally of 07 38 Sl A&
PossibleLDWforSellDaE 1857.18 1856.57 1859.37] 47% 49% based on Ave EuEDaEUiolation on 8D of 257 B8 Sl 980



Wednesday August 4" , 2010

Today was a Sell day and it ended up being a confused day with the test of both the low and high of the Buy
day
Tomorrow will be a SS day. In principle the rally should continue unless they continue the confusion

TTT Data for trading US Index Futures on; | Thursda , August 05, 2010

21 Day JCurrent  High Low Last odds of JDRally>10 8%
The Sel Day HIGH was 1126.00 Last 1126.00 Last 12873 Ony] ES 112600 111225 112500 odds of 30 Rally>20 63%
The Sell Day LOW was 11225 11623 11948 §SPX 2875 111046 M4 odds of 30 Rally < 0 *12%
The Buy Day LOW was 111325 M35 116,78 ESDay 112600 111625 112500 AveRangeon S0 2567
Possible HIGH for $ell Short Day 1134.85 1135.26 1138.10] 54% 51% |based on Ave Penetration of 3D of 885 026 StdD 459
Possible HIGH for Sell Short Day 114351 1140.09 1142.95] 88% 66% |based on Ave 3 Day Rally of 026 %84 Stdl 1598
PossibleLDWforSellShorlDaz 1101.24 104,73 1108.46) 50% 51% Jbased on Ave otSeIIDazUiolationon SSdaEs of M04 M52 Stdl 447

Thu, Aug05 wilbea SellShort day ES therefore hasa M% chanceofmakingahighabove 112600 andupto  1134.85 based on Ave Penetration of SD
therafore has a 88% chanceofmakingahighabove 111325 andupte 11435 based on Ave 3 Day Rally
thergfore has a 50% chanceofmakingalow below 111226 anddownto 1904.21 based on Ave of Sel Day Violation on 55 days

TheZ-ihuurHiHhhasa 4% r:hanoeufbeinﬁmade 15t
Thu, Aug05 wilbea SellShort day. ESDay thersfore hasa 8% chanceofmakingahighabove 112600 anduptc 113526 based on Ave Penetration of SD
therefore has a 86% chanceof makingahighabove 111325 andupte  1140.09 based on Ave 3 Day Rally
therafore has a 8% chanceofmakingalow below 111626 anddownto 190473 based on Ave of Sel Day Violation on 55 days

The Daﬁ 3E35 HiHh has 48% chance of beinﬂ made st

TF 24h TF Day SRut § 244 Day JCurrent High Low Last odds of JDRally>5  "93%
The Sell Day HIGH was 68350 Last 68350 1st 663.37 Onyl] TF 66350 65200 66230 odds of 30 Rally > 10 i
The Sell Day LOW was 6520 655,30 BSTE2 SRUT  663.37 66782 66296 odds of 30 Rally < 0 1y
The Buy Day LOW was 643,70 643.70 £52.04 TFDay 66350 66680 66230 Ave Range on " 55D 1820
Possible HIGH for Sell Short Day 670,10 670.50 669.83] 50% 4%% Jbased on Ave Penetration of 3D of 680 680 StdD 309
Possible HIGH for Sell Short Day 670.96 £69.19 670.78| 89% 87% based on Ave 3 Day Rally of U2 1949 StdD 1088
PossibleLOWforSellShorlDaz 643.88 047,58 643.73] 49% 49% Jbased on Ave ofSeIIDazUiolationon SSdais of 842 &1 Hdf 3%

Thu, Aug05 wilbea SellShort day. TF therefore hasa 50% chanceofmakingahighabove 66350 andupto 6700  based on Ave Penetration of SD
therafore has a 8% chanceofmakingahighabove 64970 andupts  670.96 based on Ave 3 Day Rally
therefore has a 49%  chance of makingaLow below 65200 anddownto 643.88  based on Ave of Sel Day Viokstion on 33 days

]heﬂhuurHiHhhasa 4% r:hanoeuftreinﬁmade 1st
Thu, Aug05 wilbea SellShort day. TFDay therefore has a 4% chanceofmakingahighabove 66350 andupte  670.30 Dbased on Ave Penetration of 30
therefore has a 8% chanceof makingahighabove 04970 andupte 66949  based on Ave 3 Day Rally
therefore has a 49% chanceof makinga Low below 65580 anddownto 647.58  Dbased on Ave of Sel Day Violation on 35 days

The Daﬁ 2688 HiHh has 48% chance of beinﬂ made  Last

NG 24k NG Day SHDX | 244 Day JCurrent High  Low Last odds of 30 Rally =10 " 95%
The Sell Day HIGH was 1910.00 Last 1910.00 Last 1811.01 Only] MO 194000 188326 190625 odds of 30 Rally>30 ' 72%
The Sell Day LOW was 188325 1889.50 18923 SNDX 191101 189123 190920 odds of 30 Rally < 0 3
The Buy Day LOW was 187975 1679.75 188158 NQDay 191000 188950  1906.25 Ave Range on 550 42.29
Possible HIGH for Sell Short Day 102542 1026.00 1927.02] 53% 51% |based on Ave Penetration of 5D of 542 1609 §tdD 747
Possible HIGH for Sell Short Day 1029.81 1025.26 1925.42] 87% 85% Jbased on Ave 3 Day Rally of 5006 4551 Stdl 248
Poszible LDWforSellShorlDa: 1863.28 187042 187248) 46% 4%% Jbased on Ave ofSeIIDa!Uiolation an SSda!s of 1997 1038 Stad 747



Thursday August 5™, 2010

Today was a SS day. This whole cycle was odd with each day in ES being within the same range.
Tomorrow will be a Buy day. Curious to see what will happen

, B C I | F G H | ] I L|W] 0 P Q R 5 |T| U v (W] X |
TTT Data for trading US Index Futures on:  |Friday, August 06, 2010
241 Day |Current  High Low Last odds of Decline =10 "78%
The SellShort Day HIGH was 12775 1st 112400 Last 112658 Oniy] ES 12075 111550 12575 odds of Decline>20  52%
The SeliShort Day LOW was 111550 115,50 11881 §SPX 112656 111831 112531 odds of Decline= 0 0%
ESDay 112400 111550 112375 Ave Range on " BD 24
Possible HIGH for Buy Day 13837 134,75 1137.41] 5% 52% |based on Ave Penetration of 530 of 1062 1075 StdD 474
Possible LOW for Buy Day 101.20 1098.90 1103.18]100% 91% Jbased on Ave Decline of %5 2540 Stdf 1570
PossibleLDWforEuzDaI 1024 110169 1104.89] 51% 48% Jbased on Ave SSDazUiolation on B0 of 1346 1381 Stdl 700

Fri, Aug 06  wil be 3 Buy day. ES therefore has a M% chanceofmakingahighabove 112775 andupto 113837 based on Ave Penefration of 55D
therefore has a 100% chance of makingaLow below 112775 anddownto 110120 basedon Ave Decline
therefore has a 8% chance of makinga Low below 111550 anddownto 110234 based on Ave 55 Day Violation on B0

The2dhour Low hasa A% chanm&ufbeinﬁmade 1st
Fri, Aug 06  wil be 3 Buy day. ESDay therefore has a 52% chanceofmakingahighabove 112400 andupto 193475 based on Ave Penefration of 55D
therefore has a 9% chance of makinga Low below  1124.00 anddownto 108890 based on Ave Decling

therefore has a 48%  chance of making a Low below 111550 anddownto 1101.69 based on Ave 55 Day Violation on B0
Thelayseszlowhas 3% chance of being made  Last

_

TF 24h TF Day SRut § 244 Day [Current High Low Last odds of Decline>10 " 63%

The SelShort Day HIGH was 66460 1st 661,00 1st 661,16 Oniy] TF 66460 65350  GA4A0 odds of Decline > 15  54%

The SelShort Day LOW was 653.50 653.50 BS5.07 SRUT  GA146  6RRO7  GAAO7 odds of Decline= 0 1%
TFDay 66100 65160 65450 Ave Range on " BD 1834
Possible HIGH for Buy Day 672.26 668.45 668.60] 4%% 51% based on Ave Penetration of 55D of 766 745 StdD 344
Possible LOW for Buy Day 645.93 643.64 645.57] 9%% 95% Jbased on Ave Decline of 1867 1736 Stad 1040
Possible LOW for Buy Da f45.18 f44.71 646,62 48% | based on Ave 55 Day Violation on BD of 832 819 Stdl 4%

Fri, Aug 06 wil be a Buy day. T therefore has a 4% chanceofmakingahighabove 66460 andupto 67226  basedon Ave Penetration of 550
therefore has a 9% chanceofmakingalowbelow 66460 anddownto 645.93 based on Ave Decling
therefore has a 50% chanceofmakigalowbelow 65350 anddownto 64548  based on Ave 55 Day Violation on BD

The 24 hour Low hasa  B0% chanueafheinﬁmade 1st
Fri, Aug 06 wilbe a Buy day. TF Day therefore has a 8% chanceofmakingahighabove 66100 andupto 66845 based on Ave Penefration of 350
therefore has a 95% chanceofmakingalowbelow 66400 anddownto 643.64 based on Ave Decling

therefore has a 48% chanceofmakingalowbelow 65350 anddownto 64471  based on Ave 55 Day Violation on B0
TheDaysessLowhas  Bd% chance of being made  1st

_

NG 24h NQ Day SHDX | 24H Day |Current High Low Last odds of Decline>20 " 73%
The Selhort Day HIGH was 191275 1st 1907 25 1st 150780 Onyl NQ 191275 189100 130225 odds of Decline>25 " 63%
The Selhort Day LOW was 1891.00 1891.00 188220 SNDX  1907.80 180250 190495 odds of Decling= 0 0%
NGDay 1907.26 180100 130225 Ave Range on " BD 4204
Possible HIGH for Buy Day 1927.68 192244 192341 55% 54% | based on Ave Penetration of 330 of 1493 1549 StdD 658
Possible LOW for Buy Day 1870.22 1868.21 1670.59]100% 95% Jhased on Ave Decline of 253 2904 Stal 229
PossibleLOWforEuzDal 187477 1870.14 1871.93] 49% 46% Jbased on Ave SSDazUiolation on BD of 923 2048 Stdl 1045



Friday August 6™, 2010

Today was a Buy day and markets tested the highs of the SS day in the overnight session then the decline
started and reached the targets or at least close to it.

Monday will be a Sell day. Based on the closed of today we may well get a confusing day

TTT Data for tradin% US Index Futures on: |Mondax, August 09, 2010
244 Day [Current  High Low Last odds of Rally>10 8%

The Buy Day HIGH was 127.00 112050 112306 Oniy] ES  1127.00 10375  1119.75 odds of Rally> 20 5
The Buy Day LOW was 110375 Last 110375 Last 17 §SPX 112306 110747 1184 odds of Raly=0 0%
ESDay 112050 110375 111975 Ave Range on MR
Pozzible HIGH for Sell Day 1136.34 1130.96 1133.53] 56% 51% Jbased on Ave Penetration of BD of 04 1046 StdD 431
Possible HIGH for Sell Day 129,74 121.28 1129,04]100% 93% | based on Ave Rally of 58 15 stdf 4%
Possible LOW for Sell DEE 1089.4 1088.93 109242] 4%% 4% Jhased on Ave EuIDaz‘u’iolation on S0 of 441 4R stdf 657

Mon, Aug 09 willbe a Sell day. ES therefore has a h6% chanceof makingahighabove  1127.00 andupte 143634 based on Ave Penefration of BD
therefore has a 100% chance of makinga high above  1103.75 andupte  1129.74 Dbased on Ave Rally
therafore has a 4%, chance of makingaLow below  1103.75 anddowntn 1089.34 basedun&eﬁuyDayViulatiununSD
TheZ-ihuurHiHhhasa 54% chanoaﬂfbeinﬁrnade 1st

Mon, Aug 09 willbe Sell day. ESDay therefore has a M% chanceof makinga highabove 112050 andupte 143096 based on Ave Penefration of BD
therefore has a 9% chanceofmakingahighabove 110375 andupte  1127.28 Dbazed on Ave Rally

therefore has a 4%, chance of makingaLow below  1103.75 anddownto 1088.93 bazed on Ave Buy Day Violation on 5D
TheDayzess Highhas. 4% chance of being made  1st

h

TF 24h TF Day SRut | 241 Day |Current High Low Last odds of Rally>10 16%

The Buy Day HIGH was BaT4( 652,90 653.66 Ony] TF 65740  631M0 65030 odds of Rally > 15 5

The Buy Day LOW was 63710 Last 63710 Last 63974 SRUT  6B366 63074 65068 odds of Rally= 0 N
TFDay 65280  G3A0 6500 Ave Range on 78D 1944
Pozzible HIGH for Sell Day 664.80 660,85 661.41] 52% 50% |based on Ave Penetration of BD of 740 785 StdD 33
Possible HIGH for Sell Day 655.67 654,30 655,001 100% 96% | based on Ave Rally of 857 1720 Staf 970
Possible LOW for Sell DEE 621.55 627,60 630.47] 49% 51% Jbased on Ave EuIDaz‘u’iolation on S0 of 955 950 Stdf 4B

Mon, Aug 09 willbe a Sell day. TF therefore has a 8% chanceofmakingahighabove 65740 andupte 66480 based on Ave Penefration of BD
therefore has a 100% chanceof makingahighabove 63740 andupte 65567  DasedonAve Rally

therafore has a 4%, chanceofmakingalowbelow 63740 anddownts 62755 based onAve Buy Day Violation on 5D
TheZ-ihuurHiHhhasa 50% chanoaﬂfbeinﬁrnade Last

Mon, Aug 09 willbe Sell day. TFDay therefore has a 5% chanceof makingahighabove 65290 andupte  660.85  based on Ave Penefration of BD
therefore has a 96% chanceofmakingahighabove 63740 andupte 65430  Dbased onAve Raly

therefore has a BM% chanceof makinga Low below 63740 anddownto 62760 based on Ave Buy Day Violation on 50
The Day 8¢5 High has 5% chance of being made  Last

h

NQ 24h NQ Day SHDX | 244 Day JCurrent  High Low Last odds of Rally>20 1%

The Buy Day HIGH was 190775 190575 1905 Oniy] HQ  1907.75 187126 190550 odds of Rally > 25 (i

The Buy Day LOW was 1871.25 Last 1871.25 1st 187344 SNDX 100501 187344 1902.88 odds of Rally= 0 N
HODay 190576 187125 190550 Ave Range on M
Possible HIGH for Sell Day 1923.92 1922.56 1924.81] 54% 53% |based on Ave Penetration of BD of 1647 1681 StdD 745
Possible HIGH for Sell Day 191320 1909.07 1909.32]100% 96% | based on Ave Rally of 4200 378 Staf 258

Possible LOW for Sell D 184568 184307 1851.23) 47% 48% based on Ave Buy Day Violation on 50 of 251 B8 Stal 9%



Monday August 9", 2010

Today was a Sell day. Markets were confused until the US Day session started at which point the rally
continued and achieved the targets.

Tomorrow will be a SS day. There is room to continue the rally and having closed on the highs of the day
momentum should help

TTT Data for trading US Index Futures on:

| Tuesday, August 10, 2010

24H  Day JCurrent  High Low Last odds of 3D Rally >10 " 89%%
The Sell Day HIGH was 1126.75 Last 1126.75 Last Only ES 1126.75 1116.50 1125.75 odds of 3D Rally>20 " 62%
The Sell Day LOW was 1116.50 1118.00 1120.81 $5PX 1129.24 1120.91 1127.79 odds of 3D Rally <0 " 12%
The Buy Day LOW was 1103.75 1103.75 110717 ES Day  1126.75 1115.00 1125.75 Ave Range on | 550 25.61
Pozsible HIGH for Sell Short Day 1135.54 1136.01 1133.659] 4% 51% | based on Ave Penetration of SD of 879 926 StdD 459
Possible HIGH for Sell Short Day 1133.93 1130.50 1133.28] 88% 86% Jbased on Ave 3 Day Rally of 30.18 2675 Stdif 1593
Pozsible LOW for Sell Short Day 1105.46 1106.57 1110.00] 50% 51% Jbased on Ave of Sell Day Violation on S5 days of 11.04 1143  Staif  4.87
Tue, Aug 10 wilbea  SellShort day ES therefore has a B4%  chance of making a high above 1126.75 and upto 1135.54 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 1103.75 andupto 113393 basedon Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 1116.50 and downto 110546 based on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 49% chance of being made 1=t
Tue, Aug 10 wilbea  SellShort day. ES Day therefore haza B1%  chance of making a high above 1126.75 and upto 1136.01 based on Ave Penetration of SD
therefore haz a 86%  chance of making a high above 1103.75 andupto 1130.50 based on Ave 3 Day Rally
therefore haz a B1%  chance of making a Low below 1118.00 and downto 110657 based on Ave of Sell Day Vielation on S5 days
The Day zezz High has 43% chance of being made  1st
TF 24h TF Day $Rut 24H Day JCurrent  High Low Last odds of 3D Rally > 5 93%
The Sell Day HIGH was 6559.90 Last 659.90 Last 660.20 Only TF 659.90 648.30 658,60 odds of 3D Rally =10 " 78%
The Sell Day LOW was 6548.30 650.10 651.91 SRUT 660.20 651.91 659.52 odds of 3DRally <0 " 11%
The Buy Day LOW was B637.10 637.10 539.74 TF Day 559,90 §50.10 558,60 Ave Range on 550 1847
Possible HIGH for Sell Short Day 666.45 666.70 666.66] 51% 48% |based on Ave Penetration of 5D of 655 6.80 StdD 3.09
Possible HIGH for Sell Short Day 658.33 656.55 658.43) §89% 87% Jbased on Ave 3 Day Rally of 21.23 1945 Stdif  10.38
Possible LOW for Sell Short Day 640,18 641,93 643.87] 43% 49% | based on Ave of Sell Day Violation on S8 days of 842 847 Stdd  3.29
Tue, Aug 10 wilbea  SellShort day TF therefore has a B1%  chance of making a high above 65990 andupto 666.45 baszed on Ave Penetration of SD
therefore has a 89%  chance of making a high above 63710 andupto 65833  ba=zedon Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 64330 anddownto 64048 based on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 47% chance of being made 1=t
Tue, Aug 10 wilbea  SellShort day TF Day therefore haza 48%  chance of making a high above 65990 andupto 666.70  ba=zed on Ave Penetration of SD
therefore has a 87%  chance of making a high above 63710 andupto 656,55  ba=zed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 650,10 anddowntc 64193 baszed on Ave of Sell Day Vielation on S5 days
The Day zezz High has 43% chance of being made 1zt
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH was 1918.00 Last 1918.00 Last 1918.78 Only i (o] 1918.00 1898.50 1914.00 odds of 3DRally>30 " 72%
The Sell Day LOW was 1888.50 1801.75 1902.98 SNDX 1918.78 1902.98 191547 odds of 3DRally < 0 " 13%
The Buy Day LOW was 1871.25 1871.25 1873.44 HQ Day  1918.00 1901.75 1914.00 Ave Range on 550 42,20
Possible HIGH for Sell Short Day 1933.31 1934.09 1934.79] 53% 51% Jbased on Ave Penetration of 5D of 15.31 1609 StdiD 747
Possible HIGH for Sell Short Day 1921.23 1916.66 1917.18] 87% @&5% Jbased on Ave 3 Day Rally of 4998 4541 Stdd 2482
Possible LOW for Sell Short Day 1878.53 1882.37 1885.23] 46% 49% | based on Ave of Sell Day Violation on 55 days of 19.97 19,38  Staif  7.67
Tue, Aug 10 wilbea SellShort day NQ therefore has a B3  chance of making a high above 1913.00 and upto 1933.31 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1871.25 andupto 1921.23 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1893.50 and downto 4878.53 based on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 51% chance of being made 1=t
Tue, Aug 10 wilbea  SellShort day NG Day therefore haza B1%  chance of making a high above 1913.00 and upte 1934.09 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1871.25 andupte 1916.66 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 19041.75 and downtoc 483237 based on Ave of Sell Day Vielation on S5 days
The Day sezz High has 51% chance of being made  1st
h T Py T T S T T TN T T |
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally >75 "92%
The Sell Day HIGH was 10682.00 Last 10682.00 Last 10719.94 Only YM 10682.00  10590.00  10668.00 odds of 3D Rally > 100 " 82%
The Sell Day LOW was 10550.00 10608.00 10649.40 §INDU  10719.94 10649.40 10698.75 odds of 3DRally < 0 " 11%
The Buy Day LOW was 10473.00 10473.00 10515.37 YM Day 10632.00  10608.00 10668.00 Ave Range on | 550 219.04
Possible HIGH for Sell Short Day 10756.66 10758.64 10798.60] 51% 50% | based on Ave Penetration of 5D of T74.66 76.64 StdiD 37.86
Possible HIGH for Sell Short Day 10725.90 10693.84 10743.78| 89% &7% |based on Ave 3 Day Rally of 26290 22634 Stdd 137.19
Possible LOW for Sell Short Day 10495.42 10512.00 10559.21] 50% 51% Jbased on Ave of Sell Day Violation on S5 days of 94.58 96.00 Stdid  42.03
Tue, Aug 10 wilbea  SellShort  day. YM therefore has a 51%  chance of making a high above 10682.00 and up to 10756.66 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 10473.00 and up to 1072590 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 10590.00 and down to 1049542 based on Ave of Sel Day Violation on S5 days
The 24 hour High has a 57% chance of being made 1st
Tue, Aug 10 wilbea  SellShort  day. YM Day therefore haza B0%  chance of making a high above 10632.00 and up to 10758.64 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 1047300 and up to 10693.84 based on Ave 3 Day Rally
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Tuesday August 10", 2010
Today was a SS day. FOMC made for a confusing day.
Tomorrow will be a Buy day. Will the confusion continue in order for markets to get a proper decline??

TTT Data for trading US Index Futures on: |IWednesda , August 11, 2010

24H  Day JCurrent  High Low Last odds of Decline =10 " 78%
The SellShort Day HIGH was 1125.75 1st 1124 50 Last Only ES 1125.75 1108.25 111925 odds of Decline =20 " 52%
The SellShort Day LOW was 1108.25 1108.25 §5PX 112716 111158 1111.06 odds of Decline= 0 0%
ES Day  1124.50 1108.25  1119.25 Ave Range on | BD 26.23
Possible HIGH for Buy Day 1136.37 1135.25 51% 51% |based on Ave Penetration of 550 of 10.62 10.75 StdD 474
Possible LOW for Buy Day 1099.21 1099.42 1103.80 | 100% 91% ] based on Ave Decline of 2654 2608 Stdf 1574
Possible LOW for Buy Day 1095.10 1094.46 1097.69] 51% 43% Jbased on Ave 55 Day Violation on BD of 1345 1379 Stdf  7.01
Wed, Aug 11 willbe a Buy day. ES therefore has a 51% chance of making a high above 1125.75 and up to 1136.37 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1125.75 anddownto 1099.21 based on Ave Decline
therefore has a B1% chance of making a Low below 1108.26 anddownto 4109510 based on Ave S5 Day Violation on BD
The 24 hour Low haz a 53% chance of being made 1=t
Wed, Aug 11 willbe a Buy day. ES Day therefore has a 51% chance of making a high above 1124.50 and upto 1135.25 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 112450 and downto 1099.42 based on Ave Decline
therefore has a 48%  chance of making a Low below 1108.26 anddowntoc 1094.46 based on Ave S5 Day Violation on BD
The Day sezz Low has 53% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline > 10 " 6%
The SellShort Day HIGH was 659.00 1st 652.80 Last 654.54 Only TF 659.00 §39.90 645,30 odds of Decline >15 " 5%
The SellShort Day LOW was 639.90 639.90 542.00 SRUT 654,84 642,00 646,36 odds of Decline= 0 1%
TF Day §52.80 539.90 545,30 Ave Range on " BD 18.32
Possible HIGH for Buy Day 666,66 660,25 662,37 49% 50% Jbased on Ave Penetration of S50 of T.66 745 StdD 314
Possible LOW for Buy Day 640,29 63541 639.23] 99% 95% Jbased on Ave Decline of 18.71 1739 Stdif 1042
Possible LOW for Buy Day 631.51 631.04 633.49] 50% 49% Jbased on Ave 55 Day Violation on BD of 839 836  Stad 437
Wed, Aug 11 wilbe a Buy day. TF therefore has a 49%  chance of making a high above 659.00 andupto 666,66 Dbased on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 659.00 anddownto 640.29 based on Ave Decling
therefore has a 50%  chance of making a Low below 639.90 anddownto 63151 bazed on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made 1at
Wed, Aug 11 willbe a Buy day. TF Day therefore has a B0%  chance of making a high above 652,80 andupto 660.25 based on Ave Penetration of 35D
therefore has a 95%  chance of making a Low below 652.80 anddewnto 63541 bazed on Ave Decling
therefore has a 49%  chance of making a Low below 639.90 anddewnto 631.04 bazed on Ave 55 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
HG 24h NG Day SHDX J 24H Day JCurrent High Low Last odds of Decline =20 " 74%
The SellShort Day HIGH was 1914.00 1st 1908.25 Last 1908.73 Only HG 1914.00 1880.75  1897.25 odds of Decline 25~ 63%
The SellShort Day LOW was 1380.75 1880.75 1882.60 SHDX  1908.73 158260  1899.24 odds of Decline=0 0%
NG Day  1908.25 15880.75 1397.25 Ave Range on " BD 41,99
Possible HIGH for Buy Day 1925.93 1923.44 1924.04] 54% 54% | based on Ave Penetration of S50 of 1493 1519 StdD  6.58
Possible LOW for Buy Day 1871.48 1869.22 1871.54] 100% 95% | based on Ave Decline of 4252 3903 stdf 23.94
Possible LOW for Buy Day 1861.51 1859.91 1862.04] 49% 46% | based on Ave 55 Day Violation on BD of 19.24 2084 St 1046
Wed, Aug 11 willbe a Buy day. HQ therefore has a E4%  chance of making a high above 1914.00 and up to 1928.93 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1914.00 anddownto 1871.48 based on Ave Decline
therefore has a 49%  chance of making a Low below 1880.75 anddowntoc 1861.51 based on Ave S5 Day Violation on BD
The 24 hour Low has a B53% chance of being made 1st
Wed, Aug 11 willbe a Buy day. NQ Day therefore haz a 54%  chance of making a high above 1908.25 and up to 192344 based on Ave Penetration of SSD
therefore has a 95% chance of making a Low below 1908.25 and downto 1869.22 based on Ave Decline
therefore has a 46%  chance of making a Low below 1880.75 anddewntoc 1859.91 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
YM 24h YM day $INDU 24H  Day JCurrent  High Low Last odds of Decline =100 " 73%
The SellShort Day HIGH was 10668.00 1st 10662.00 Last 10700.71 Only] YM  10668.00 10511.00 10645.00 odds of Decline = 150 " 55%
The SellShort Day LOW was 10511.00 10511.00 10551.62 SINDU  40700.71  10551.62 10644.25 odds of Decline=0 0%
YN Day 10662.00  10511.00  10615.00 Ave Rangeon | BD 222.25
Possible HIGH for Buy Day 10754.95 10753.82 10790.18] 50% 51% Jbased on Ave Penetration of 550 of 8695 9182 StdD 3743
Possible LOW for Buy Day 10440.58 10452.95 10498.97| 100% 93% Jbased on Ave Decline of 22742 20905 Stdf 135.08
Possible LOW for Buy Day 10394.43 10389.95 1042757 45% 46% Jbased on Ave 85 Day Violation on BD of 11652 121.05 Std/f  61.39
Wed, Aug 11 willbe a Buy day. YM therefore has a 50% chance of making a high above 10668.00 and up to 10754.95 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 10668.00 and downto 10440.88 based on Ave Decline
therefore has a 48%  chance of making a Low below 10511.00 and downto 1039448 based on Ave 5SS Day Violation on BD
The 24 hour Low haz a 56% chance of being made 1=t
Wed, Aug 11 willbe a Buy day. YM Day therefore has a 51% chance of making a high above 10662.00 and up to 10753.82 based on Ave Penetration of 55D
therefore has a 93%  chance of making a Low below 10662.00 and downto 10452.95 based on Ave Decline
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Wednesday August 11", 2010

Today was a Buy day and with this large gap down TVGR was in force all day and we closed on the lows.
Tomorrow will be a Sell day and momentum may take us lower before the rally can start.

TTT Data for trading US Index Futures on:

| Thursday, Au

ust 12, 2010

24H Day JCurrent  High Low Last odds of Rally =10 34%
The Buy Day HIGH was 111975 1101.50 Only ES 1119.75 108450  1084.75 odds of Rally = 20 53%
The Buy Day LOW was 1084.50 Last 1084.50 Last $5PX  1116.89 10838.55 108947 odds of Rally= 0 Y 0%
ESDay  1101.50 1084.50 1084.75 Ave Range on U SD 27.80
Possible HIGH for Sell Day 1129.09 1111.93 1127.32] 56% 51% | based on Ave Penetration of BD of 9.3 1043 StdiD 4.8
Possible HIGH for Sell Day 1110.45 1108.02 1110.42] 100%: 93% | based on Ave Rally of 2698 2352 Staf 1427
Possible LOW for Sell Day 1070.09 1069.68 49% Jbased on Ave Buy Day Violation on 5D of 14.41 1482 std/f  6.57
Thu, Aug 12 willbe a Sell day. ES therefore has a B6%  chance of making a high above 1119.76 and upto 1129.09 based on Ave Penetration of BD
therefore has a 100% chance of making a high above: 1084.50 and up to 1110.48 based on Ave Rally
therefore has a 49%  chance of making a Low below 1034.50 and downto 1070.09 bazed on Ave Buy Day Vilation on 5D
The 24 hour High has a 54% chance of being made 1st
Thu, Aug 12 willbe a Sell day. ES Day therefore has a B1%  chance of making a high above 1101.50 and up fo 111193 based on Ave Penetration of BD
therefore has a 93% chance of making a high above 1084.50 and up o 1108.02 based on Ave Rally
therefore has a 49%  chance of making a Low below 1084.50 and downto 1069.68 based on Ave Buy Day Violation on 5D
chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally =10 76%
The Buy Day HIGH was 646.30 §32.00 639.20 Only TF 646,30 617.00 §17.20 odds of Rally > 15 Y53n
The Buy Day LOW was 517.00 Last §17.00 Last 619.38 SRUT 639.20 619,35 620.39 odds of Rally= 0 0%
TF Day 632,00 617.00 §17.20 Ave Range on 5D 19.37
Possible HIGH for Sell Day 653,66 639,94 646,94 52% 50% Jbased on Ave Penetration of BD of 7.36 7.04  StdD 332
Possible HIGH for Sell Day 635.59 634.23 634.6T]100% 96% | based on Ave Rally of 1859 1723 Stad a2
Possible LOW for Sell Day 607 .45 607.50 610.11] 49% 51% Jbased on Ave Buy Day Violation on 5D of 9.55 950 St 423
Thu, Aug 12 wilbea Sell day. TF therefore has a 2% chance of making a high above 646.30 and up to 653.66 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 617.00 andupto 635.59 based on Ave Rally
therefore has a 49%  chance of making a Low below 617,00 anddownto 607456 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made Last
Thu, Aug 12 wilbea Sell day. TF Day therefore has a B0%  chance of making a high above 632,00 andupto 639.94 Dbased on Ave Penetration of BD
therefore has a 96% chance of making a high above 617.00 andupto 634.23  based on Ave Rally
therefore has a B1%  chance of making a Low below 617.00 anddownto 607.50 based on Ave Buy Day Violation on SD
The Day sess High has B0%: chance of being made  Last
NQ 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 %%
The Buy Day HIGH was 1593.00 1566.50 1566.00 Only NG 1895.00 1837.000 1835.75 odds of Rally > 25 1%
The Buy Day LOW was 1837.00 Last 1837.00 Last 1838.89 SNDX  1866.00 1833.80 184533 odds of Rally= 0 Y 0%
NQ Day  1866.50 1837.00 1838.75 Ave Range on U SD 4453
Possible HIGH for Sell Day 191412 1883.27 1882.78] 54% 54% | based on Ave Penetration of BD of 1642 1677 StdD T.46
Possible HIGH for Sell Day 15879.04 1574.86 15874.82] 100% 96% | based on Ave Rally of 4204 3786 St 2161
Possible LOW for Sell Day 1514.43 15813.82 1516.68] 47% 48% ] based on Ave Buy Day Violation on D of 2257 2348 Staf  9.90
Thu, Aug 12 willbe a Sell day. NG therefore has a b4%  chance of making a high above 1898.00 and upto 1914.12 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1837.00 and up o 1879.04 based on Ave Rally
therefore has a 47%  chance of making a Low below 1837.00 and downto 1814.43 based on Ave Buy Day Violation on 5D
The 24 hour High has a 5% chance of being made Last
Thu, Aug 12 willbea Sell day. NQ Day therefore has a h4% chance of making a high above 1866.50 and up to 1883.27 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1837.00 and upto 1874.86 based on Ave Rally
therefore has a 48%  chance of making a Low below 1837.00 anddownto 1813.82 based on Ave Buy Day Violation on 5D
The Day sess High has 47% chance of being made  1st
¥M 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 78%
The Buy Day HIGH was 10624.00 10465.00 10631.50 Only§] YM 1062400 1033400 10337.00 odds of Rally>150 " 58%
The Buy Day LOW was 10334.00 Last 10334.00 Last 10367.33 SINDU 1063190 10367.33 10373.83 odds of Rally= 0 Y 0%
Y Day  10465.00  10334.00  10337.00 Ave Range on 50 236.70
Possible HIGH for Sell Day 10705.69 10565.83 10722.81] 54% 50% | based on Ave Penetration of BD of 8169 9083 Std/D 42.61
Possible HIGH for Sell Day 10555.45 1053384 10564.23] 100% 94%; | based on Ave Rally of 22145 199.84 Stdd 122.69
Possible LOW for Sell Day 10219.49 10215.05 10246.42] 50% 51% Jbased on Ave Buy Day Violation on 50 of 11451 11895 Stad  53.25
Thu, Aug 12 willbe a Sell day. YM therefore has a B4%  chance of making a high above 1062400 and up to 1070569 based on Ave Penetration of BD
therefore has a 100% chance of making a high above: 10334.00 and up to 10555.45 based on Ave Rally
therefore has a B0%  chance of making a Low below 10334.00 and downto 1021949 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made 1st
Thu, Aug 12 willbe a Sell day. YM Day therefore has a B0%  chance of making a high above 10465.00 and up to 10556.83 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 1033400 and up to 10533.84 based on Ave Rally
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Thursday August 12, 2010
Today was a Sell day. Momentum did carry the markets lower and reached the TTT violation levels before
rebounding to the Buy Day Low.

Tomorrow will be a SS day. We are still below the Buy day low, therefore odds favor that we should rally a
bit to at least the BDL

TTT Data for trading US Index Futures on:

|Friday, August 13, 2010

Current  High Low Last odds of 3D Rally =10 " 83%
The Sell Day HIGH was 1087.50 1st 1024.75 Last . Only ES 1087.50 1070.50 1079.25 odds of 3D Rally>20 " 62%
The Sell Day LOW was 1070.50 1070.50 §5PX 1086.72 1076.69 1083.64 odds of 3D Rally < 0 “12%
The Buy Day LOW was 1084.50 1084.50 1088.55 ES Day  1084.75 1070.50 1079.25 Ave Range on | 58D 25,57
Possible HIGH for Sell Short Day 1096.29 1094.01 1096.07 ] 54% 51% |based on Ave Penetration of 5D of 879 9.26 StdiD 459
Possible HIGH for Sell Short Day 1114.64 1111.22 1114.63] 88% 86% Jbased on Ave 3 Day Rally of 30.14 2672 Stdf 1599
Possible LOW for Sell Short Day 1059.48 10539.09 1065.79] 50% 51% |based on Ave of Sell Day Violation on 5§ days of 11.02 1141 Stdif 487
Fri, Aug13 wilbea  SellShort day. ES therefore has a B4%  chance of making a high above 1087.50 and upto 1096.29 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 1084.50 and upto 111464 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1070.50 anddownto 105948 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 54% chance of being made 1=t
Fri, Aug13 wilbea  SellShort day. ESDay thereforehasa 51%  chance of making a high above 1084.756 andupto 1094.01 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 1084.50 and upto 1111.22 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1070.50 anddownto 1059.09 based on Ave of Sell Day Violation on S5 days
The Day =ess High has 47% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally>5 93%
The Sell Day HIGH was 620.30 Last 620.30 Last 620.58 Only TF 620.30 6056.90 614.40 odds of 3D Rally > 10 “78%
The Sell Day LOW was 605.90 606.10 610.94 SRUT 620.58 610.94 616.98 odds of 3D Rally < 0 hELES
The Buy Day LOW was 617.00 617.00 619.38 TF Day §20.30 506,10 §14.40 Ave Range on " $5D 18.18
Pozsible HIGH for Sell Short Day 626.85 627.10 627.04] 50% 43% Jbaszed on Ave Penetration of 5D of 655 630 StdD  3.09
Possible HIGH for Sell Short Day 638.23 636.43 638.056] 89% 87% based on Ave 3 Day Rally of 21.23 1943 Std/f  10.89
Pozsible LOW for Sell Short Day 507.78 597.91 602.82) 49% 49% Jbaszed on Ave of Sell Day Violation on S5 days of 812 819  Stad  3.30
Fri, Aug13 wilbea SellShort day TF therefore has a 50% chance of making a high above 620,30 and upto 626,85 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 617.00 and up to 638.23 ba=zed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 60590 anddownto 597.78 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 47% chance of being made 1=t
Fri, Aug13 wilbea SellShort day. TFDay thereforehaza 48%  chance of making a high above 620,30 and upto 627.10  based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 617.00 and up to 636.43 ba=zed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 606.10 anddowntc 597.91 bazed on Ave of Sell Day Viclation on S5 days
The Day sess High has 43% chance of being made  1st
NG 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally>10 " 95%
The Sell Day HIGH was 1838.25 Last 1838.25 Last 1839.24 Only i[e] 1838.25 1806.25 1829.00 odds of 3D Rally > 30 1%
The Sell Day LOW was 1806.25 1806.25 1807 .45 SNDX 1839.24 1807 .46 183247 odds of 3DRally < 0 " 13%
The Buy Day LOW was 1837.00 1837.00 1838.89 NG Day  1838.25 1806.25 1829.00 Ave Range on 58D 42,16
Possible HIGH for Sell Short Day 1853.56 1854.34 1855.25] 53% 50% |based on Ave Penetration of 5D of 1531 16.09 StdiD  7.47
Possible HIGH for Sell Short Day 1856.94 1882.37 1882.59] 87% 85% Jbased on Ave 3 Day Rally of 4994 4537 Stdf 24.34
Possible LOW for Sell Short Day 1786.30 1786.86 1789.68] 46%: 49% Jbased on Ave of Sell Day Violation on 55 days of 19.95 19,39  Std/f  7.68
Fri,Aug13 wilbea SellShort day HQ therefore has a h3%  chance of making a high above 1838.256 and up to 1853.56 based on Ave Penetration of SD
therefore has a &7%  chance of making a high above 1837.00 and up to 1886.94 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1806.26 anddownto 4786.30 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made 1=t
Fri,Aug13 wilbea SellShort day HNQ Day therefore haza 50%  chance of making a high above 1838.256 and up to 1854.34 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1837.00 and up to 1882.37 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1806.25 anddownto 1786.86 based on Ave of Sell Day Violation on 55 days
The Day =ess High has 51% chance of being made  1st
h T —
¥M 24h Y day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 92%
The Sell Day HIGH was 10387.00 1st 10332.00 Last 10381.85 Only YM 10367.00 10223.00 10271.00 odds of 3D Rally > 100 " 82%
The Sell Day LOW was 10223.00 10223.00 10288.71 SINDU 1036165 10268.71 10319.95 odds of 3D Rally < 0 “11%
The Buy Day LOW was 10334.00 10334.00 103567.33 YN Day 10332.00  10223.00 10271.00 Ave Range on " S50 218,76
Possible HIGH for Sell Short Day 10441.66 10408.64 1044031 51% 50% | based on Ave Penetration of SD of 74.66 76,64 StdiD 37.86
Possible HIGH for Sell Short Day 10586.61 10559.65 1059562 9% &7% Jbased on Ave 3 Day Rally of 25261 22565 Stdd 137.26
Possible LOW for Sell Short Day 10128.56 10126.99 10178.45] 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 94.44 96.01  Staid  42.08
Fri, Aug13 wilbea  SellShort day. YM therefore has a 51%  chance of making a high above 10367.00 and up to 10441.66 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 10334.00 and up to 10536.61 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 10223.00 and downto 1012856 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Fri, Aug13 wilbea  SellShort day. YM Day therefore hasa 50%  chance of making a high above 10332.00 and up to 10408.64 based on Ave Penetration of 5D
therefore has a 87%  chance of making a high above 10334.00 and up to 1055965 based on Ave 3 Day Rally
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Friday August 13", 2010

Today was a SS day. All 4 markets made a Positive 3 Day rally on the 24 hour Globex session, however
failed on the day session. It is not for the lack of trying as ES came within 1 tick of getting there.

Monday will be a Buy day. Based on today’s close and the fact that the average decline is not over, we
should continue with the decline.

We did get an Hindenburg Omen yesterday which is not confirmed yet, and having a failed 3 day rally don’t
help the Bullish scenario. In Bear markets TTT favors stronger Declines and weaker Rallies.

TTT Data for trading US Index Futures on: IMonday, August 16, 2010

24H Day JCurrent  High Lowr Last odds of Decline > 10 78%
The SelShert Day HIGH was 1085.00 1st 1084.25 1st Only ES 1089.00 1072.50 1076.00 odds of Decline =20 “52%
The SelShoert Day LOVY was 1072.50 1075.50 $5PX 1086.25 1079.00 1079.25 odds of Decline= 0 0%
ES Day  1084.25 1075.50 1076.00 Ave Range on " BD 26.27
Possible HIGH for Buy Day 1099.62 1095.00 51% 51% Jbased on Ave Penetration of 55D of 10,62 10.75 Std/D 474
Possible LOW for Buy Day 1062.39 1059.10 100% 91% | based on Ave Decline of 26.61 2615 Stdid 1574
Possible LOVW for Buy Day 1059.26 1061.62 51% 43% Jbased on Ave S8 Day Violation on BD of 13.24 13.38 St/ 7.04
Mon, Aug 16 wil be a Buy day. ES therefore has a 51%  chance of making a high above 1089.00 and up to 1099.62 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1089.00 and downto 41062.39 based on Ave Decline
therefore has a B51%  chance of making a Low below 1072.50 and downto 1059.26 based on Ave S5 Day Violation on BD
The 24 hour Low haz a 53% chance of being made 1zt
Mon, Aug 16 wil be a Buy day. ES Day therefore haz a 51%  chance of making a high above 1084.25 and upto 1095.00 baszed on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1084.25 and downto 41059.10 based on Ave Decline
therefore has a 48%  chance of making a Low below 1075.50 and downtoc 1061.62 based on Ave 35 Day Violation on BD
The Day sezs Low has 50% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Decline = 10 0%
The SelShoert Day HIGH was 621.30 1st 615.50 1st 616.19 Only TF 621.30 608.00 605.40 odds of Decline 15 " 51%
The SelShort Day LOVY was 608.00 608.00 609.49 SRUT 616.18 609.49 609.49 odds of Decline= 0 1%
TF Day 615.50 #08.00 508.40 Ave Range on " BD 1837
Possible HIGH for Buy Day 628.96 622.95 623.72] 48% 50% Jbased on Ave Penetration of S50 of T7.66 745 StdiD 344
Possible LOW for Buy Day 602.48 598.02 600.48] 99% 95% Jbased on Ave Decline of 18.82 17.48 Stdif 1049
Possible LOW for Buy Day 599.43 599.02 600.36] 51% 49% Jbased on Ave 55 Day Violation on BD of 8.52 598 Stad 443
Mon, Aug 16 will be a Buy day. TF therefore has a 48%  chance of making a high above 621.30 and up to 62896 Dbased on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 621.30 anddowntc 60248 basedon Ave Decline
therefore haz a 51%  chance of making a Low below 608.00 anddowntc 599.48 based on Ave SS Day Violation on BD
The 24 hour Low has a 50% chance of being made 1st
Mon, Aug 16 will be a Buy day. TF Day therefore has a B50%  chance of making a high above 615.50 and upto 62295 Dbaszed on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 61550 anddowntc 598.02 basedon Ave Decline
therefore haz a 49%  chance of making a Low below 608.00 anddowntc 599.02 based on Ave SS Day Violation on BD
The Day sess Low has 53% chance of being made  1st
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline >20  74%
The SelShert Day HIGH was 1842.75 1st 1831.00 1st 1832.48 Only HO 1842.75 1815.25 1816.50 odds of Decline »25 “63%
The SelShert Day LOVY was 1815.25 1815.75 1818.30 SNDX 1832.46 1818.30 1813.80 odds of Decline = 0 0%
NG Day _1331.00 1815.75 1316.50 Ave Range on " BD 4207
Possible HIGH for Buy Day 1357.68 1846.19 1847.77] 54% 53% Jbased on Ave Penetration of 55D of 1493 1519 5td/D 658
Possible LOW for Buy Day 1800.07 1791.82 1795.11 | 100% 95% Jbased on Ave Decline of 42,68 3948  Std/f 2403
Possible LOW for Buy Day 1795.79 1794.69 1797.62] 49% 46% Jbased on Ave 55 Day Violation on BD of 19.46 2.06  Std/f 10.54
Mon, Aug 16 will be a Buy day. NQ therefore haz a 54%  chance of making a high above 1842.75 and up to 1857.68 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1842.75 and downte 91800.07 based on Ave Decline
therefore has a 49%  chance of making a Low below 1815.25 anddownte 4795.79 based on Ave 55 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1=t
Mon, Aug 16 will be a Buy day. MQ Day therefore has a 53%  chance of making a high above 1831.00 and up to 1846.19 baszed on Ave Penetration of SSD
therefore haz a 95%  chance of making a Low below 1831.00 and downtc 1791.82 based on Ave Decline
therefore has a 46%  chance of making a Low below 1815.75 anddownte 4794.69 based on Ave 55 Day Violation on BD
The Day sess Low has 53% chance of being made  1st
YM 24h ¥M day SINDU 24H Day JCurrent  High Lowr Last odds of Decline > 100 " 73%
The SelShert Day HIGH was 10357.00 1st 10324.00 Last 10354.92 Only YM 10357.00 1022200 10263.00 odds of Decling =150 " 55%
The SelShert Day LOV was 10222.00 10253.00 10285.44 SINDU 1035492 1028544 1030345 odds of Decline= 0 0%
YM Day  10324.00 10253.00  10263.00 Ave Rangeon | BD (22256
Possible HIGH for Buy Day 10443.95 10415.82 10444.39] 50% 51% Jbased on Ave Penetration of 55D of B86.95 91,82 StdD 3743
Possible LOW for Buy Day 10129.40 10114.39 10152.59 ] 100% 93% |based on Ave Decline of 22760 209.61 Stad 13537
Possible LOV for Buy Day 10104.93 10131.41 10160.79) 48% 46% Jbased on Ave 88 Day Violation on BD of 117.07 12159 Std/f  641.64
Mon, Aug 16 wil be a Buy day. YM therefore has a 50%  chance of making a high above 10357.00 and up to 10443.95 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10357.00 and downto 10129.40 bazed on Ave Decline
therefore has a 48%  chance of making a Low below 10222.00 and downto 1010493 based on Ave S5 Day Violation on BD
The 24 hour Low has a 56% chance of being made 1st
Mon, Aug 16 wil be a Buy day. YM Day therefore haz a 51%  chance of making a high above 10324.00 and up to 10415.82 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 10324.00 and downto 10114.39 bazed on Ave Decline
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Monday August 16" , 2010

Today was a Buy day. The average decline occurred at the open and the markets rallied afterwards.
Tomorrow will be a Sell day. Having accomplished a good part of the rally today we will probably get a
confusing day.

TTT Data for trading

Tuesday, August 17, 2010

US Index Futures on:

24H Day JCurrent  High Low Last odds of Rally = 10 84%
The Buy Day HIGH was 1061.50 1080.75 Onlyy ES 1081.50  1066.25  1077.25 odds of Rally»>20  "52%
The Buy Day LOW was 1066.25 Last 1066.25 1st §SPX 108262  1069.43  1079.38 odds of Rally=0 0%
ES Day 1080.75 106625  1077.25 Ave Rangeon ' SD 27.75
Possible HIGH for Sell Day 1090.84 1091.18 1093.05] 56% 51% Jbased on Ave Penetration of BD of 934 1043 SiD 481
Possible HIGH for Sell Day 1092.13 1089.66 1091.36]100% 93% Jbased on Ave Rally of 2588 2341 S/l 14.21
Possible LOW for Sell Da 1051.84 1051.44 1054.76] 49% 49% Jbased on Ave Buy Day Violation on SD of 1441 1481 S0 6.58
Tue, Aug 17 will be a Sell day. ES therefore has a 5%  chance of making a high above 1081.50 andupto  1090.84 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1066.25 andupto 109213 based on Ave Rally
therefore has a 4%%  chance of making a Low below 1066.25 and downto 1051.84 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made  1st
Tue, Aug 17 will be a Sell day. ES Day therefore has a 51%  chance of making a high above 1080.75 andupto  1091.18 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1066.25 andupto  1089.66 based on Ave Rally
therefore has a 4%%  chance of making a Low below 1066.25 and downto 1051.44 based on Ave Buy Day Violation on SD
The Day sess High has 56% chance of being made  1st
TF 24h TF Day $Rut | 244 Day JCurrent  High Low Last odds of Rally = 10 6%
The Buy Day HIGH was 618.00 618.00 615.02 Onlyg TF 618.00 60240 614,60 odds of Rally>15  "52%
The Buy Day LOW was 60240 1st 602.40 1st 604.83 $RUT = 618.02  604.83 61510 odds of Rally=0 0%
TF Day  618.00 60240  614.60 Ave Rangeon ' SD 19.35
Possible HIGH for Sell Day 025.30 0625.94 025.76] 52% 50% Jbased on Ave Penetration of BD of 736 794 SWiD 332
Possible HIGH for Sell Day 620.92 619.57 620.051100% 96% [based on Ave Rally of 1852 1747 Sif 9.72
Possible LOW for Sell Dal 592.84 592.88 595.57] 49% 51% Jbased on Ave Buz Daz Violation on SD of 956 952 Sl 4.4
Tue, Aug 17 will be a Sell day. TF therefore has a 52%  chance of making a high above 618.00 and upto 625.36  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 00240 and upto 020,92 based on Ave Rally
therefore has a 4%%  chance of making a Low below 060240 anddownto 592.84 based on Ave Buy Day Violation on SD
The 24 hour Hiﬁh has a 56% chance of beinﬁ made st
Tue, Aug 17 will be a Sell day. TF Day therefore has a 50%  chance of making a high above 618.00 and upto 625.94  based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 60240 and upto 619.57 based on Ave Rally
therefore has a 51%  chance of making a Low below 60240 anddownto 592.88 based on Ave Buy Day Violation on SD
The Day sess High has 53% chance of being made  1st
NQ 24h NQ Day SNDX f 24H Day JCurrent  High Low Last odds of Rally = 20 19%
The Buy Day HIGH was 1833.25 1833.25 1834.06 Onlyj NQ 183325  1800.00 182050 odds of Rally»>25  “71%
The Buy Day LOW was 1800.00 1st 1800.00 1st 1801.74 $NDX  1834.05 180174 182151 odds of Rally=0 0%
NQDay 1833.25  1800.00  1820.50 Ave Rangeon | SD 4447
Possible HIGH for Sell Day 1849.37 1830.02 1850.83] 34% 53% Jbased on Ave Penetration of BD of 1612 1677 StdiD 7.6
Possible HIGH for Sell Day 1841.86 1837.69 1837.501100% 96% Jbased on Ave Rally of 4186 3769 S0 21.61
Possible LOW for Sell Dal 1771.36 1776.75 1779.45] 47% 48% Jbased on Ave Buz Daz Violation on SD of 2264 2325 SiD .95
Tue, Aug 17 will be a Sell day. NQ therefore has a 54%  chance of making a high above 1833.25 andupto  1849.37 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1800.00 andupto  1841.86 based on Ave Rally
therefore has a 41%  chance of making a Low below 1800.00 and downto 1777.36 based on Ave Buy Day Violation on SD
The 24 hour Hiﬁh has a 52% chance of beinﬁ made  Last
Tue, Aug 17 will be a Sell day. NQ Day therefore has a 53%  chance of making a high above 1833.25 andupto  1850.02 based on Ave Penetration of BD
therefore has a 96%  chance of making a high abave 1800.00 andupto  1837.69 based on Ave Rally
therefore has a 48%  chance of making a Low below 1800.00 and downto 1776.75 based on Ave Buy Day Violation on SD
The Day sess High has 58% chance of being made  Last
YN 24h YW day $INDU High Low Last odds of Rally =100 '77%
The Buy Day HIGH was 10312.00 10303.00 1033312 YM 1031200 10181.00 10274.00 odds of Rally > 150  "58%
The Buy Day LOW was 10181.00 Last 10181.00 1st 1020953 $INDU 1033312 10209.53  10302.01 odds of Rally=0 0%




Tuesday August 17", 2010
Today was a Sell day. Markets rallied hard today and all achieved much more that the average levels.

Tomorrow will be a SS day. Markets are at or close to average 3 day rally levels. So it could go both ways.
TTT Data for trading US Index Futures on:  |Wednesda , August 18, 2010

24H  Day JCurrent  High Low Last odds of 3D Rally >10 " 88%
The Sell Day HIGH was 1088.50 Last 1098.50 Last Only ES 1098.50 107450  1088.75 odds of 30 Rally>20 “62%
The Sell Day LOW was 1074.50 1083.25 §SPX  1100.14 1081.16  1092.54 odds of 3D Rally < 0 " 12%
The Buy Day LOVY was 1065.25 1065.25 ES Day  1098.50 1083.25 1088.75 Ave Range on " 550 25.53
Possible HIGH for Sell Short Day 1107.23 1107.76 1109.49] 54% 51% |based on Ave Penetration of SD of &73 926 SidD 459
Possible HIGH for Sell Short Day 1096.26 1092.97 1095.57] 88% 85% |based on Ave 3 Day Rally of 30.01 2672 Sstdif 1599
Possible LOW for Sell Short Day 1063.48 1071.84 1070.26] 50% 51% Qbased on Ave of Sell Day Violation on 58§ days of 11.02 1141 stdif  4.87
Wed, Aug 18 wilbea  SellShort  day. ES therefore has a B4%  chance of making a high above 1098.50 and upto 1107.23 based on Ave Penetration of 5D
therefore has a 88%  chance of making a high above 1066.256 and upto 1006.26 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1074.50 anddownto 1063.48 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 49% chance of being made 1st
Wed, Aug 18 wilbea  SellShort  day. ES Day therefore haz a 51%  chance of making a high above 1095.50 and up te 1107.76 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1066.256 and up to 109297 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1083.25 anddownto 1071.84 based on Ave of Sell Day Vielation on S5 days
The Day sesz High has 48% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 30 Rally > 5 93%
The Sell Day HIGH was 630.20 Last 630.20 Last 63028 Only TF 630.20 612,90 624.20 odds of 3D Rally>10 " 78%
The Sell Day LOW was 612.90 617.20 61928 SRUT 630,25 619.28 626.30 odds of 30 Rally < 0 ™ 11%
The Buy Day LOVY was 602.40 B602.40 604.83 TF Day 530,20 617.20 524.20 Ave Range on " 550 1815
Possible HIGH for Sell Short Day 636.70 B37.00 636.74] 51% 48% Jbased on Ave Penetration of 5D of 650 680 StdD  3.09
Possible HIGH for Sell Short Day 623.55 621.83 623501 89% 87% Jbased on Ave 3 Day Rally of 245 1943 Stad 1089
Possible LOW for Sell Short Day 604.78 509.04 611.28] 48% 49% Jbased on Ave of Sell Day Violation on 5§ days of 812 849 St 330
Wed, Aug 18 wilbea  SellShort  day. TF therefore has a 51%  chance of making a high above 630.20 and upto 636.70 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 60240 andupte 623.56  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 61290 anddownto 604.78 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 48% chance of being made 1=t
Wed, Aug 18 wilbea  SellShort  day. TF Day therefore hasa 48%  chance of making a high above 630.20 andupto 637.00 Dbased on Ave Penetration of 3D
therefore has a 87%  chance of making a high above 60240 andupte 621.83 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 617.20 anddownto 609.01 based on Ave of Sell Day Violation on 55 days
The Day sess High has 48% chance of being made  1st
NG 24h NG Day SHDX | 24H Day JCurrent  High Low Last odds of 30 Rally =10 " 95%
The Sell Day HIGH was 1860.50 Last 1860.50 Last 1860.68 Only NG 1560.50 1847.00  1840.00 odds of 30 Rally>30 “71%
The Sell Day LOW was 1817.00 1830.00 1831.27 SNDX  1860.68 183127 184537 odds of 30 Rally < 0 “12%
The Buy Day LOW was 1800.00 1800.00 1801.74 NG Day  1860.50 1530.00 1540.00 Ave Range on " 550 42,40
Possible HIGH for Sell Short Day 1875.72 1876.59 1576.69] 53% 50% |based on Ave Penetration of 5D of 1622 1609 StdD 7.47
Possible HIGH for Sell Short Day 15849.71 1845.37 15845.44] 87% 24% |based on Ave 3 Day Rally of 49.71 4537 Stald 2484
Possible LOVI for Sell Short Day 1797.05 1810.61 1813.49] 46% 49% Jbased on Ave of Sell Day Violation on S5 days of 19.95 1939 Stdif  7.68
Wed, Aug 18 wilbea  SellShort  day. NQ therefore has a 53%  chance of making a high above 1860.50 and upto 1875.72 Dbased on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1800.00 and upto 1849.71 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 1817.00 and downto 1797.05 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made 1st
Wed, Aug 18 wilbea  SellShort  day. NQ Day therefore hasa 50%  chance of making a high above 1860.50 and up to 1876.59 based on Ave Penetration of 5D
therefore has a 84%  chance of making a high above 1800.00 and up to 1845.37 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1830.00 and downte 1810.61 based on Ave of Sel Day Viclation on S5 days
The Day sess High has 5% chance of being made  1st
¥M 24h Y day $INDU 24H Day JCurrent  High Low Last odds of 3D Rally »75 " 92%
The Sell Day HIGH was 10456.00 Last 10456.00 Last 10480.44 Only] YM  10456.00 10254.00 10363.00 odds of 30 Rally > 100 " 82%
The Sell Day LOW was 10234.00 10310.00 10257 47 SINDU 1048044 1029747 10405.85 odds of 30 Rally < 0 Y 11%
The Buy Day LOW was 10181.00 10181.00 10208.53 YM Day 10456.00  10310.00  40363.00 Ave Range on | 550 218.39
Possible HIGH for Sell Short Day 10530.66 10632.64 10559.10] 51% 50% Jbased on Ave Penetration of 5D of 7466 76.64 StdD 37.86
Possible HIGH for Sell Short Day 10432.46 10406.65 10437.72| 89% ©56% Jbased on Ave 3 Day Rally of 25146 22565 Stad 137.25
Possible LOW for Sell Short Day 10160.39 10213.99 10207.21] 50% 51% jbased on Ave of 5ell Day Violation on S5 days of 93.61 96.01  Staid 42,08
Wed, Aug 18 wilbea  SellShort  day. YM therefore has a 51%  chance of making a high above 10456.00 and up to 1053066 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 10481.00 and up to 1043246 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 10254.00 and downto 1016039 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 58% chance of being made 1st
Wed, Aug 18 wilbea  SellShort  day. YM Day therefore has a 50%  chance of making a high above 10456.00 and up to 10532.64 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 10181.00 and up to 10406.65 based on Ave 3 Day Rally
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Wednesday August 18" , 2010
Today was a SS day. Markets rallied into the Positive 3 day rally numbers before the Decline started.
Tomorrow will be a Buy day. There is still some room for the Decline to continue.

TTT Data for trading US Index Futures on:

| Thursday, Au

ust 19, 2010

Current  High Low Last odds of Decline >10 " T78%
The SellShort Day HIGH was 1088.50 Last 1098.50 Last 1089.77 Only ES 1093.50 1083.75  1086.25 odds of Decline 20 " 52%
The SellShort Day LOW was 1083.75 1083.75 1085.76 S5PX  1099.77 108576 1094.16 odds of Decline= 0 0%
ES Day  1093.50 1083.75 1086.25 Ave Range on " BD 26.22
Possible HIGH for Buy Day 1109.12 1109.25 1110.62] 50% 51% ]| based on Ave Penetration of 550D of 10.62 1075 StdiD 474
Possible LOW for Buy Day 1071.91 1073.39 1076.37 | 100% 91% | based on Ave Decline of 2659 2511 Stad 1675
Possible LOW for Buy Day 1070.57 1069.91 1071.52] 51% 49% Jbased on Ave 55 Day Violation on BD of 1348 1384 Stdd 7.0
Thu, Aug 19 willbe a Buy day. ES therefore has a 0%  chance of making a high above 1098.50 and upto 1109.12 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1098.50 and downto 1071.91 based on Ave Decline
therefore has a 51%  chance of making a Low below 1083.75 and downto 1070.57 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Thu, Aug 19 willbe a Buy day. ES Day therefore has a 51%  chance of making a high above 1098.50 and upto 1109.25 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 10908.50 and downto 1073.39 based on Ave Decline
therefore has a 49%  chance of making a Low below 1083.75 anddownto 1069.91 based on Ave S5 Day Violation on BD
The Day sezs Low has 54% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline >10 " T0%
The SellShort Day HIGH was 633.00 Last §33.00 Last 83277 Only TF £33.00 618,00 621.60 odds of Decline>15 " 51%
The SellShort Day LOW was 618.00 518.00 62024 SRUT 632.77 620.24 623.04 odds of Decline= 0 1%
TF Day 633.00 618.00 621,60 Ave Range on " BD 18.35
Possible HIGH for Buy Day 640,66 640.41 640.25] 48% 50% Jbased on Ave Penetration of S50 of T7.66 741  StdiD 344
Possible LOW for Buy Day 614.18 615.54 617.08] 99% 95% | based on Ave Decline of 18.82 1746  stdid 1050
Possible LOW for Buy Day 609.51 609,05 611.64] 51% 49% Jbased on Ave §5 Day Violation on BD of 849 895  Stdd 443
Thu, Aug 19 willbe a Buy day. TF therefore has a 48%  chance of making a high above 633.00 andupto 640.66 based on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 633.00 anddownto 61418 baszed on Ave Decline
therefore has a B1%  chance of making a Low below 618.00 anddownto 60951 based on Ave 55 Day Violation on BD
The 24 hour Low has a 46% chance of being made Last
Thu, Aug 19 willbe a Buy day. TF Day therefore has a B0%  chance of making a high above 633.00 andupte 640.41  based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 633.00 anddownto 61554 baszed on Ave Decline
therefore has a 49%  chance of making a Low below 618.00 anddownto 609.05 based on Ave 55 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
HQ 24h HGQ Day SNDX J 24H Day JCurrent  High Low Last odds of Decline>20 " T4%
The SellShort Day HIGH was 1862 25 Last 1862 25 Last 1862 37 Only i1#} 1862.25 1831.00 1836.00 odds of Decline > 25 ™ 64%
The SellShort Day LOW was 1831.00 1832.75 1834.20 SNDX  1862.37 1834.20  1850.80 odds of Decline= 0 ™ 0%
NGO Day 186225 183276 1836.00 Ave Rangeon | BD 42.04
Possible HIGH for Buy Day 1877.18 1877.33 1877.56] 54% 54% ]| based on Ave Penetration of 55D of 14.93 1503 StdiD  6.58
Possible LOW for Buy Day 1819.57 1823.11 1825.05] 100% 95% | based on Ave Decline of 4268 3914 Stad 2405
Possible LOW for Buy Day 1811.58 1811.74 1813.46] 50% 46% Jbased on Ave 55 Day Violation on BD of 1942 M. Stdd 1055
Thu, Aug 19 willbe a Buy day. NQ therefore has a b4%  chance of making a high above 1862.25 and upto 1877.18 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1862.26 and downto 1849.57 based on Ave Decline
therefore has a 50%  chance of making a Low below 1831.00 and downto 1811.58 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Thu, Aug 19 willbe a Buy day. NG Day therefore has a B4%  chance of making a high above 1862.25 and upto 1877.33 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 1862.26 and downto 182311 based on Ave Decline
therefore has a 46%  chance of making a Low below 1832.75 and downto 1841.74 based on Ave 55 Day Violation on BD
The Day sezs Low has 53% chance of being made  Last
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline =100 " 73%
The SellShort Day HIGH was 10455.00 Last 10455.00 Last 10472.30 Only] YM 1045500  10309.00 1035100 odds of Decline > 150  56%
The SellShort Day LOW was 10309.00 10303.00 10330.02 SINDU  10472.30  10330.02 10415.54 odds of Decline= 0 0%
¥M Day  10455.00  10309.00  10351.00 Ave Rangeon | BD 22215
Possible HIGH for Buy Day 10541.95 10546.82 10561.77| 50% 50% |based on Ave Penetration of S50 of 8695 91.82 StdD 3743
Possible LOW for Buy Day 1022763 10245.70 10270.22| 100% 93% Jbased on Ave Decline of 22737 20930 Stdf 13542
Possible LOW for Buy Day 1019262 10187.89 10205.85] 49% 46% Jbased on Ave 55 Day Violation on BD of 11638 121141 Stdd  61.64
Thu, Aug 19 willbe a Buy day. YM therefore has a B0%  chance of making a high above 1045500 and up to 1054195 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10455.00 and downto 10227.63 based on Ave Decline
therefore has a 49%  chance of making a Low below 10309.00 and downto 10192.62 based on Ave S5 Day Violation on BD
The 24 hour Low has a 47% chance of being made Last
Thu, Aug 19 willbea Buy day. YM Day therefore has a B0%  chance of making a high above 1045500 and up to 1054682 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 10455.00 and downto 10245.70 based on Ave Decline
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Thursday August 19", 2010

Today was a Buy day and the Decline was achieved very close to the numbers on ES

Tomorrow will be a Sell day. Having close near the lows today momentum may take us lower before the rally
starts.

TTT Data for trading US Index Futures on:

IFriday, August 20, 2010

24H Day JCurrent  High Low Last adds of Rally >10 4%
The Buy Day HIGH was 1085.00 1085.50 Cnly ES 1095.00 1068.50  1071.00 odds of Rally > 20 I53%
The Buy Day LOW was 1068.50 Last 1068.50 Last §SPX 109244 1070.66  1075.63 odds of Rally= 0 0%
ES Day  1089.50 1068.50 1071.00 Ave Range on U SD 2774
Possible HIGH for Sell Day 1104.40 1099.99 1102.94] 56% 51% Jbased on Ave Penetration of BD of 9.40 1049 StdiD 4.83
Possible HIGH for Sell Day 1094.40 1091.95 1092.57] 100% 93% | based on Ave Rally of 25.90 2345 st 1429
Possible LOW for Sell Day 1054.09 1053.69 105593 49% 43% Jbased on Ave Buy Day Violation on SD of 1441 1431 Stdid 658
Fri, Aug 20 willbe a Sell day. ES therefore has a B6%  chance of making a high above 1095.00 and up to 110440 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1068.50 and up to 109440 based on Ave Rally
therefore has a 49%  chance of making a Low below 1068.50 and downto 1054.09 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made 1st
Fri, Aug 20 willbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1089.50 and up to 1099.99 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1068.50 and up to 109195 based on Ave Rally
therefore has a 49%  chance of making a Low below 1068.50 anddownto 41053.69 based on Ave Buy Day Violation on SD
The Day sesg High has 43% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 T6%
The Buy Day HIGH was 62890 626.40 626.43 Only TF £28.90 608.00 609.50 odds of Rally > 15 Y53%
The Buy Day LOW was G08.00 Last 508.00 Last 509.82 SRUT 626.43 609.82 610.96 odds of Rally = 0 0%
TF Day 626,40 608.00 609.50 Ave Range on 75D 19.34
Possible HIGH for Sell Day 636.30 634.38 634.21] 52% 50% Jbased on Ave Penetration of BD of T7.40 798 StdD 334
Possible HIGH for Sell Day 626.56 625.1 625.09]100% 96% Jbased on Ave Rally of 18.56 17.21  stdd 974
Possible LOW for Sell Day 598.44 59348 600.56] 49% 51% Jbased on Ave Buy Day Viclation on 3D of 9.56 952 Staf  4.24
Fri, Aug 20 willbe a Sell day. TF therefore has a 52%  chance of making a high above 628,90 andupto 636,30  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 608.00 andupte 626.56 based on Ave Rally
therefore has a 49% chance of making a Low below 608.00 anddownto 598.44 based on Ave Buy Day Violation on SD
The 24 hour High has a 0% chance of being made Last
Fri, Aug 20 willbe a Sell day. TF Day therefore has a B0%  chance of making a high above 626,40 andupto 63438  based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 608.00 andupto 62521 based on Ave Rally
therefore has a 51%  chance of making a Low below 608,00 anddowntc 59848 based on Ave Buy Day Viclation on 3D
The Day sess High has 50% chance of being made  Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 9%
The Buy Day HIGH was 1850.50 1847.00 1847.62 Only NG 1550.50 1810.25  1820.00 odds of Rally > 25 7%
The Buy Day LOW was 1810.25 Last 181025 Last 1811.57 SNDX  1847.62 1811.57  1823.00 odds of Rally = 0 Y 0%
NG Day  1847.00 1810.25 1820.00 Ave Range on 75D 4447
Possible HIGH for Sell Day 1866.71 1863.86 186443 54% 54% | based on Ave Penetration of BD of 16.21 1636 StdiD  7.50
Possible HIGH for Sell Day 135219 1548.05 1847.44] 100% 96% | based on Ave Rally of 41.94 37.80 stad 2167
Possible LOW for Sell Day 1787.61 1787.00 1789.28] 47% 45% | based on Ave Buy Day Viclation on 50 of 22.64 23.25  Stdid 995
Fri, Aug 20 willbea Sell day. NQ therefore has a B4%  chance of making a high above 1850.50 and up to 1866.71 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1810.25 and up to 1852.19 based on Ave Rally
therefore has a 47%  chance of making a Low below 1810.25 anddownto 4787.64 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made Last
Fri, Aug 20 willbe a Sell day. NQ Day therefore has a B4%  chance of making a high above 1847.00 and up to 1863.86 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1810.25 and up to 18438.056 based on Ave Rally
therefore has a 43%  chance of making a Low below 1840.25 anddewntc 1787.00 based on Ave Buy Day Violation on S0
The Day sess High has 47% chance of being made 1zt
YM 24h YM day $INDU 24H Day JCurrent  High Low Last odds of Rally > 100 77%
The Buy Day HIGH was 10425.00 10373.00 1041115 Only ¥M  10425.00 10196.00  10234.00 odds of Rally>150 58%
The Buy Day LOW was 10196.00 Last 10195.00 Last 10216.19 SINDU 1041115 1021619 10271.2 odds of Rally = 0 Y 0%
YM Day 10373.00  10196.00  10234.00 Ave Rangeon | SD 23614
Possible HIGH for Sell Day 10507.20 1046438 10602.58] 54% 50% Jbased on Ave Penetration of BD of 8220 91,38 StdiD 42,82
Possible HIGH for Sell Day 10416.85 10396.20 10413.43] 100% 94% Jbased on Ave Rally of 22085 20020 Std/f 122.38
Possible LOW for Sell Day 10081.52 10077.12 10095.48] 50% 51% Jbased on Ave Buy Day Violation on 5D of 11448 11838 Std/f 53.34
Fri, Aug 20 willbe a Sell day. YM therefore has a F4%  chance of making a high above 10425.00 and up to 10507.20 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 10196.00 and up to 10416.85 bazed on Ave Rally
therefore has a B0%  chance of making a Low below 10196.00 and downto 10081.52 based on Ave Buy Day Violation on 3D
The 24 hour High has a B0% chance of being made 1=t
Fri, Aug 20 willbe a Sell day. YM Day therefore has a 50%  chance of making a high above 10373.00 and up te 1046438 based on Ave Penetration of BD
therefore has a 94% chance of making a high above 10496.00 and up to 10396.20 based on Ave Rally
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Friday August 20", 2010
Today was a Sell day. Weak markets after last night’s confirmation of a Hindenburg Omen. A third Omen
today also however markets managed to get back above the BDL at the close.
Monday will be a SS day. Yes we have room to go up however markets could go either way if we open at

the current levels.

TTT Data for trading US Index Futures on:

IMonday, August 23, 2010

24H Day |Current  High Low Last odds of 30 Rally =10 ~ 83%
The Sell Day HIGH was 1075.00 1st 1071.50 Last 3 Only ES 1076.00 1061.75 1070.50 odds of 3D Rally >20 " 62%
The Sell Day LOW was 1061.75 1061.75 1063.91 §5PX 1075.63 1063.91 1072.42 odds of 30 Rally < 0 Y12%
The Buy Day LOW was 1068.50 1068.50 1070.66 ES Day  1071.50 1061.75 1070.50 Ave Rangeon 55D 25.48
Possible HIGH for Sell Short Day 1084.73 10280.76 1034.93) 54% 50% |based on Ave Penetration of 5D of 873 9.26 StdD 459
Possible HIGH for Sell Short Day 1098.52 1095.25 1096.76] 88% 85% | based on Ave 3 Day Rally of 30.02 2675 Stdlf  16.01
Possible LOW for Sell Short Day 1050.73 105034 1053.01] 50% 51% Jbased on Ave of Sell Day Violation on 3§ days of 11.02 1141  Std 487
Mon, Aug 23 wilbea  SellShort  day. ES therefore has a 54%  chance of making a high above 1076.00 and up to 1084.73 bazed on Ave Penetration of SD
therefore has a 88%  chance of making a high above 1068.50 and up to 1098.52 bazed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1061.75 and downto 1050.73 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 55% chance of being made 1st
Mon, Aug 23 wilbea  SellShort day. ESDay therefore hasa 50%  chance of making a high above 1071.50 and upto 1080.76 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 1063.50 and upto 1095.25 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1064.75 and downto 1050.34 based on Ave of Sell Day Vielation on 55 days
The Day zezz High has 47% chance of being made 1=t
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of 3D Rally >5 93%
The Sell Day HIGH was 613.00 1st 610.80 Last 611.09 Only TF 613,00 599.90 610.30 odds of 30 Rally > 10 75%
The Sell Day LOW was 599.90 599.90 601.69 SRUT 611.09 601.69 611.01 odds of 30 Rally < 0 Y 11%
The Buy Day LOW was 608.00 608.00 509.82 TF Day 10,80 599.90 610,30 Ave Range on " 55D 18,14
Possible HIGH for Sell Short Day 619.47 617.57 617.51] 51% 48% Jbased on Ave Penetration of 5D of 647 677 StdD  3.09
Possible HIGH for Sell Short Day 629,20 627.49 628.54) 89% &7% | based on Ave 3 Day Rally of 21.20 1949 stad 1092
Possible LOW for Sell Short Day 591.78 591.71 593.69] 458% 49% | based on Ave of Sell Day Violation on 3§ days of 812 849  stad 330
Mon, Aug 23 wilbea  SellShort day TF therefore has a 1%  chance of making a high above 613.00 andupto 619.47  based on Ave Penetration of 3D
therefore has a 89%  chance of making a high above 608.00 andupto 629.20 based on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 599.90 anddownto 591.78 based on Ave of Sell Day Violation on 55 days
The: 24 hour High has a 56% chance of being made 1st
Mon, Aug 23 wilbea  SellShort day. TFDay thereforehaza 43%  chance of making a high above 610.80 andupto 617.57  ba=zed on Ave Penetration of SD
therefore has a 87%  chance of making a high above 608.00 andupto 627.49  ba=zed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 59990 anddowntoc 591.71 bazed on Ave of Sell Day Violation on 55 days
The Day zezz High has 453% chance of being made  1st
NG 24h HQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally =10 " 95%
The Sell Day HIGH was 1829.75|Last 1829.75|Last 1829.92 Only NG 1829.75 1808.50 1826.75 odds of 3D Rally > 30 T
The Sell Day LOW was 1808.50 1809.50 1810.62 SNDX 1829.92 1810.62 1825.75 odds of 3D Rally < 0 “12%
The Buy Day LOW was 1810.25 1810.25 1811.57 HQ Day  1829.76 1809.50 1826.75 Ave Range on " 55D 42,05
Possible HIGH for Sell Short Day 1844.86 1845.71 1845.80] 54% 50% |based on Ave Penetration of 5D of 1511 1596 StdD  7.47
Possible HIGH for Sell Short Day 1860.03 1855.70 1855.36] 87% 85% | based on Ave 3 Day Rally of 4978 4545 Std/0 2490
Possible LOW for Sell Short Day 1788.55 1790.11 1792.84) 46% 49% Jbased on Ave of Sell Day Violation on 55 days of 19.95 19,39 Stdld  7.68
Mon, Aug 23 wilbea  SellShort  day. NGQ therefore has a 54%  chance of making a high above 1829.75 and upto 1844.836 based on Ave Penetration of SD
therefore has a &7%  chance of making a high above 1810.25 and upto 1860.03 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1808.50 and downto 47833.55 based on Ave of Sell Day Violation on 5S days
The 24 hour High has a 52% chance of being made ist
Mon, Aug 23 wilbea  SellShort day. NQ Day therefore haza 50%  chance of making a high above 1829.75 and upto 1845.71 bazed on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1810.25 and up to 1865.70 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1809.50 and downto 1790.11 based on Ave of Sell Day Violation on SS days
The Daz ZE2E Hiah has 51% chance of being made 1=t
¥ 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 92%
The Sell Day HIGH was 10272.00 1st 10228.00 1st 10270.58 Only YM 10272.00  10127.00 10202.00 odds of 3D Rally > 100 " 82%
The Sell Day LOW was 10127.00 10127.00 10147.24 SINDU  10270.98 10147.24 10213.62 odds of 3D Rally < 0 “11%
The Buy Day LOW was 101196.00 101196.00 10216.1% YM Day 10228.00 10127.00  10202.00 Ave Range on 58D 218.07
Possible HIGH for Sell Short Day 10346.66 10304.64 10349.64] 50% 50% Jbased on Ave Penetration of 5D of T74.66 76.64 StdlD 37.86
Possible HIGH for Sell Short Day 10447.57 10421.90 10444.55] 89% B86% | based on Ave 3 Day Rally of 261,67 22590 Std/0 137.43
Possible LOW for Sell Short Day 10033.39 10031.82 10056.98] 50% 51% Jbased on Ave of Sell Day Violation on 55 days of 93.61 9518 Stdf  42.08
Mon, Aug 23 wilbea  SellShort  day. YM therefore has a 50%  chance of making a high above 10272.00 and up to 10346.66 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 10196.00 and up to 10447.57 ba=zed on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 10127.00 and down to 10033.39 bazed on Ave of Sell Day Violation on S5 days
The 24 hour High has a chance of being made 1zt
Mon, Aug 23 wilbe a day. YM Day therefore has a 50%  chance of making a high above 10228.00 and up to 10304.64 based on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 10196.00 and up to 10421.90 based on Ave 3 Day Rally
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Monday August 23" | 2010
Today was a SS day. Markets tried to rally but only to be stopped by the Average Penetration levels.
Tomorrow will be a Buy day. Part of the decline is in but we still have room for more.

TTT Data for trading US Index Futures on:  |Tuesda , August 24, 2010

Current  High Low Last odds of Decline »10 " 78%
The SellShort Day HIGH was 1080.25 1st 1080.25 1st 1081.58 Only ES 1080.25 1064.25  1065.50 odds of Decline>20 " 52%
The SellShort Day LOW waz 1064.25 1064.25 1067.08 §SPX  1081.58 1067.08  1067.36 odds of Decline= 0 0%
ESDay  1080.25 1064.25 1065.50 Ave Range on " BD 26.22
Possible HIGH for Buy Day 1090.87 1091.00 1092.43] 50% 51% | based on Ave Penetration of 55D of 10.62 10.75 StdD 474
Possible LOW for Buy Day 10563.64 1055.11 1058.15] 100% 91% | based on Ave Decline of 26.61 2614 stad 1577
Possible LOW for Buy Day 1051.056 1050.40 1063.13] 52% 49% Jbased on Ave 35 Day Violation on BD of 13.20 13.35 Std0  7.06
Tue, Aug 24 wilbe a Buy day. ES therefore has a B0%  chance of making a high above 1080.25 and up to 1090.57 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1080.25 and downto 1053.64 based on Ave Decline
therefore has a 52%  chance of making a Low below 1064.26 and downto 1051.05 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
Tue, Aug 24 wilbe a Buy day. ES Day therefore has a B1% chance of making a high above 1080.25 and upto 1001.00 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1080.25 and downtoc 1055.41 based on Ave Decline
therefore has a 49%  chance of making a Low below 1064.25 and downto 1050.40 based on Ave S5 Day Violation on BD
The Day sess Low has 50% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline »10 " 70%
The SellShort Day HIGH waz 617.90 1st 617.90 1st B17.75 Only TF 617.90 600.60 601.70 odds of Decline>15 " 52%
The SellShort Day LOW was 600.60 600.60 B02.42 SRUT 617.75 602,42 602,66 odds of Decline= 0 1%
TF Day 617.90 600.60 601.70 Ave Range on " BD 1837
Possible HIGH for Buy Day 625,56 625.31 625.23] 48% 50% | based on Ave Penetration of 550 of 7.66 7.41  StdD 344
Possible LOW for Buy Day 599.05 600.41 602.03) 99% 95% ]| based on Ave Decline of 18.85 1749 stad 1052
Possible LOW for Buy Day 592.09 591.64 533.80] 51% 49% Jbased on Ave 55 Day Violation on BD of 851 896 St 444
Tue, Aug 24 wil be a Buy day. TF therefore has a 48%  chance of making a high above 64790 andupto 625,56  based on Ave Penetration of S50
therefore has a 99% chance of making a Low below 61790 anddownto B599.05 based on Ave Decline
therefore has a 5% chance of making a Low below 600,60 anddownto 592.09 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Tue, Aug 24 wilbe a Buy day. TF Day therefore hasa 50%  chance of making a high above 617,90 and up to 625.31  based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 61790 anddownto 600.41 based on Ave Decline
therefore has a 49%  chance of making a Low below 600.60 anddownto 591.64 Dbased on Ave 53 Day Violation on BD
The Day sess Low has 53% chance of being made st
NG 24h NQ Day SNDX 24H  Day JCurrent  High Low Last odds of Decline > 20 " 74%
The SellShort Day HIGH was 1842.75 1st 1842.75 1st 1842.79 Only [11#] 1842.75 1804.75  1809.75 odds of Decline»25 " 64%
The SellShort Day LOW was 1804.75 1804.75 1807.84 SNDX  1842.79 1507.84  1808.31 odds of Decline= 0 0%
NQ Day  1842.75 1804.75 1509.75 Ave Range on " BD 4203
Possible HIGH for Buy Day 1857.68 1857.83 1857.98] 54% 53% | based on Ave Penetration of 550 of 1493 1508 StdD  6.58
Possible LOW for Buy Day 1500.03 1803.55 1505.41] 100% 95% Jbased on Ave Decline of 4272 39.20 Stdf 2409
Possible LOW for Buy Day 1785.32 1783.72 1787.08] 50% 47% Jbased on Ave 55 Day Violation on BD of 1943 2103 Sta/f 1057
Tue, Aug 24 wilbe a Buy day. NQ therefore has a Bd4%  chance of making a high above 1842.756 and up to 1857.68 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1842.,75 and downto 1800.03 baged on Ave Decline
therefore has a 50%  chance of making a Low below 1804.75 and downto 178532 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made 1st
Tue, Aug 24 wilbe a Buy day. NQ Day therefore hasa 53% chance of making a high above 1842.75 and up to 1857.83 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 1842.75 and downtoc 1803.55 bazed on Ave Decline
therefore has a 47%  chance of making a Low below 1804.76 and downto 1783.72 based on Ave S5 Day Vielation on BD
The Day sess Low has 53% chance of being made  1st
¥M 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SellShort Day HIGH was 10286.00 1st 10256.00 1st 10304.70 Only§] YM  10286.00 10143.00 10457.00 odds of Decline > 150 " 56%
The SellShort Day LOW wasz 10143.00 10143.00 10170.29 SINDU 1030470  10170.20  10174.41 odds of Decline=0 0%
YM Day 10286.00  10443.00  10157.00 Ave Rangeon | BD 222,18
Possible HIGH for Buy Day 10372.95 10377.82 10394.17] 49% 50% | based on Ave Penetration of 550 of B695 9182 StdD 3743
Possible LOW for Buy Day 10058.49 1007647 10102.35] 100% 93% | baszed on Ave Decline of 22751 20953 Staf 13557
Possible LOW for Buy Day 10026.65 10021.96 10046.22] 49% 47% Jbased on Ave 55 Day Violation on BD of 11635 121.04 Std/f  61.69
Tue, Aug 24 wilbe a Buy day. YM therefore has a 49%  chance of making a high above 10286.00 and up to 1037295 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 10286.00 and downto 10058.49 based on Ave Decline
therefore has a 49%  chance of making a Low below 10143.00 and downto 10026.65 based on Ave S5 Day Violation on BD
The 24 hour Low has a 56% chance of being made 1st
Tue, Aug 24 wilbe a Buy day. YM Day therefore has a h0%  chance of making a high above 10286.00 and up to 10377.82 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 10286.00 and downto 10076.47 based on Ave Decline
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Tuesday August 24" | 2010
Today was a Buy day and the low was made early but since 3 of 4 indexes were under TVGR all day we
didn’t get a convincing rally so far.

Tomorrow will be a Sell day. We should get a rally but the lack of conviction in today’s start of a rally is not
promising

TTT Data for trading US Index Futures on:

IWednesday, August 25, 2010

Current  High Low Last odds of Rally =10 241
The Buy Day HIGH was 1085.75 1058.25 Only ES 1065.75 1044.00 1049.75 odds of Rally > 20 5%
The Buy Day LOW was 1044.00 Last 1044.00 1st $5PX 1063.20 1046.68 1051.97 odds of Rally = 0 0%
ESDay  1053.25 1044.00 1048.75 Ave Range on U 5D 2768
Passible HIGH for Sell Day 1075.15 1068.74 1073.70] 56% 51% |based on Ave Penetration of BD of 9.40 1049 StdlD 433
Possible HIGH for Sell Day 1069.82 1067.36 1068.51 ] 100% 93% | based on Ave Rally of 25.82 2336 Stdlf 1429
Possible LOV for Sell Day 1029.66 1029.26 1032.02] 49% 49% Jbased on Ave Buy Day Violation on SD of 14.34 1474  Std/d  6.58
Wed, Aug 25 wilbea Sell day. ES therefore has a B6%  chance of making a high above 1065.76 and up to 1075.15 bazed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1044.00 and up to 1069.82 based on Ave Rally
therefore has a 49%  chance of making a Low below 104400 and downto 1029.66 based on Ave Buy Day Violation on SD
The 24 hour High has a 53% chance of being made 1zt
Vied, Aug 25 wilbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1053.25 and up to 1063.74 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1044.00 and up to 1067.36 based on Ave Rally
therefore has a 49%  chance of making a Low below 1044.00 and downto 1029.26 based on Ave Buy Day Viclation on SD
The Day sess High has iy chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of Rally > 10 75%
The Buy Day HIGH was 602.30 601.80 B801.77 Only TF 602,30 ba6.40 594.60 odds of Rally > 15 52%
The Buy Day LOW was 586.40 Last 586.40 1st 588.58 SRUT 601.77 558.58 596.52 odds of Rally = 0 Y 0%
TF Day 601,90 536.40 504.60 Ave Range on S0 19.M
Possible HIGH for Sell Day 609.70 609.83 609.55) 52% 50% Jbased on Ave Penetration of BD of T7.40 798 Std/D  3.34
Possible HIGH for Sell Day 604.90 603.55 603.79) 100% 96% Jbased on Ave Rally of 18.50 1745 Std/f 974
Possible LOV for Sell Day 576.85 576.90 579.33] 49% 51% Jbased on Ave Buy Day Viclation on 5D of 9.56 950 Stad 425
Wied, Aug 25 wilbe a Sell day. TF therefore has a 52%  chance of making a high above 60230 andupto 609.70  based on Ave Penetfration of BD
therefore has a 100% chance of making a high above 53640 andupto 604.90 based on Ave Rally
therefore has a 49%  chance of making a Low below 53640 anddownto 576.85 based on Ave Buy Day Vielation on SD
The 24 hour High has a 49% chance of being made Last
Ved, Aug 25 wilbea Sell day. TF Day therefore haz a 50%  chance of making a high above 60190 andupto 609.88 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 586,40 andupto 603.65 based on Ave Rally
therefore has a 51%  chance of making a Low below 53640 anddownto 576.90 based on Ave Buy Day Vielation on SD
The Day zezz High has 53% chance of being made  1st
h e —
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 79%
The Buy Day HIGH was 1810.25 1793.00 1793.43 Only i (] 1810.25 1766.00 1774.00 odds of Rally » 25 T T0%
The Buy Day LOW was 1765.00 Last 1765.00 1st 1767.36 SNDX 1793.43 1767.36 1775.27 odds of Rally = 0 0%
NG Day  1795.00 1766.00 1774.00 Ave Range on S0 44,36
Possible HIGH for Sell Day 1826.46 1809.86 1810.29] 54% 53% |based on Ave Penetration of BD of 16.21 1686 StdiD 750
Passible HIGH for Sell Day 1807.84 1803.71 1803.15] 100% 96% | based on Ave Rally of 41.84 3771 stdif 2167
Possible LOW for Sell Day 1743.55 174295 1745.26] 47% 45% ]| based on Ave Buy Day Violation on 5D of 22.45 2305 Std/f 995
Wed, Aug 25 wilbe a Sell day. NQ therefore has a 54%  chance of making a high above 1810.25 and up to 182646 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1766.00 and up to 1807.84 baszed on Ave Rally
therefore has a 47%  chance of making a Low below 1766.00 and downto 174355 based on Ave Buy Day Violation on 5D
The 24 hour High has a 5% chance of being made Last
Wed, Aug 25 wilbe a Sell day. NQ Day therefore has a 53%  chance of making a high above 1793.00 and up to 1809.86 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1766.00 and up to 1803.71 based on Ave Rally
therefore has a 48%  chance of making a Low below 1766.00 and downtoc 174295 bazed on Ave Buy Day Violatien on 5D
The Day sezz High has 53% chance of being made  Last
h T —
YM 24h ¥M day SINDU 24H Day JCurrent  High Low Last odds of Rally =100 7%
The Buy Day HIGH was. 10161.00 10095.00 10173.05 Only YM 10161.00 9970.00 10020.00 odds of Rally> 150 " 58%
The Buy Day LOW was 9970.00| Last 9970.00 1st 9991.18 SINDU  10173.05 9991.18  10040.45 odds of Rally= 0 Y 0%
YA Day  10095.00 9970.00  10020.00 Ave Range on U 5D 23574
Possible HIGH for Sell Day 10243.20 10186.38 10264.43] 54% 50% |based on Ave Penetration of BD of 82.20 9138 StdD 42.82
Possible HIGH for Sell Day 10190.21 10169.41 10187.78| 100% 94% | based on Ave Rally of 22021 199.41 Stad 122.87
Possible LOW for Sell Day 9855.92 9851.55 9570.94] 50% 51% Jbased on Ave Buy Day Violation on 5D of 11408 11845 Stad 63.37
Wed, Aug 25 wilbe a Sell day. YM therefore has a 54%  chance of making a high above 10161.00 and up to 10243.20 baszed on Ave Penetration of BD
therefore has a 100%  chance of making a high above 9970.00 and up to 10190.21 baszed on Ave Rally
therefore has a 50%  chance of making a Low below 9970.00 and downto 9855.92 based on Ave Buy Day Vielation on SD
The 24 hour High has a 0% chance of being made 1zt
Vied, Aug 25 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 1009500 and up to 1013638 baszed on Ave Penetration of BD
therefore has a 94%  chance of making a high above 9970.00 and up to 10169.41 baszed on Ave Rally
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Wednesday August 25" , 2010

Today was a Sell day. Markets tested the BD Lows and some even tested the Violation levels, before

starting the rally.

Tomorrow will be a SS day. We are in the middle of the road on the 3 day rally so it could go either way.

TTT Data for trading US Index Futures on:

| Thursda , Au

ust 26, 2010

24H  Day JCurrent  High Low Last odds of 3D Rally >10 " 88%
The Sell Day HIGH was 1057.75 Last 1057.75 Last Only ES 1057.75 1037.00 1055.25 odds of 3D Rally>20 " 62%
The Sell Day LOW was 1037.00 1037.00 $5PX 1069.38 1039.83 1065.34 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 1044.00 1044.00 1 ES Day  1057.75 1037.00 1055.25 Ave Range on | $5D 25.44
Possible HIGH for Sell Short Day 1066.44 1067.01 1068.70] 54% 51% | based on Ave Penetration of 5D of &§.69 926 StdD 4.60
Possible HIGH for Sell Short Day 1073.93 1070.67 1072.70] 88% 85% | based on Ave 3 Day Rally of 29.93 2667 Stdid  16.01
Possible LOW for Sell Short Day 1025.95 1025.59 1028.93] 49% 51% | based on Ave of Sell Day Violation on 55 days of 11.02 1141  s5tdid 487
Thu, Aug 26 wilbea  SellShort day. ES therefore has a B4%  chance of making a high above 1057.75 and up to 1066.44 based on Ave Penetration of SD
therefore has a 88%  chance of making a high above 1044.00 and up to 107393 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1037.00 anddownto 102598 basedon Ave of Sell Day Violation on S5 days
The 24 hour High has a 49% chance of being made 1=t
Thu, Aug 26 wilbea  SellShort day ESDay therefore hasa B1%  chance of making a high above 1057.75 and up to 1067.01 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1044.00 and up to 1070.67 based on Ave 3 Day Rally
therefore has a 51%  chance of making a Low below 1037.00 anddownto 102559 based on Ave of Sell Day Violation on S5 days
The Day sess High haz 43% chance of being made 1zt
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally>5 93%
The Sell Day HIGH was 605.40 Last 605.40 Last 605.69 Only TF G05.40 586.70 604,30 odds of 30 Rally > 10 " 77%
The Sell Day LOW was 586.70 58670 580.35 SRUT 605.69 559.38 604.72 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 526.40 53640 52353 TF Day 605.40 586.70 604.30 Ave Range on " 550 1814
Possible HIGH for Sell Short Day 611.86 61217 612.11] 51% 438% Jbased on Ave Penetration of 5D of 6.46 677 StdD  3.09
Possible HIGH for Sell Short Day 607.54 605.84 607.24] 89% &7% Jbased on Ave 3 Day Rally of 21.14 19.44 Std/d 1093
Possible LOW for Sell Short Day 578.58 578.51 581.33] 48% 48% | based on Ave of Sell Day Violation on 55 days of 812 849  Stad 330
Thu, Aug 26 wilbea  SellShort day. TF therefore has a B1%  chance of making a high above 60540 andupto 611.86  based on Ave Penetration of SD
therefore has a 89% chance of making a high above 586.40 andupto 607.54 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 586.70 anddownto 578.58 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 45% chance of being made 1=t
Thu, Aug 26 wilbea  SellShort day TF Day therefore hasa 48%  chance of making a high above 60540 andupto 61217  based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 586,40 andupto 605.84 basedon Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 586.70 anddownto 578.51 based on Ave of Sell Day Violation on 55 days
The Day sess High haz 43% chance of being made 1zt
NG 24h HQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 " 95%
The Sell Day HIGH was 1798.50 Last 1798.50 Last 1798.38 Only HG 1798.50 1756.75 1790.50 odds of 30 Rally > 30 " 72%
The Sell Day LOW was 1756.75 1758.50 1758.62 SNDX 1798.38 1758.62 1790.58 odds of 3D Rally < 0 " 12%
The Buy Day LOW was 1786.00 1766.00 1767.36 NG Day  1798.50 1758.50 1790.50 Ave Range on | S50 42.03
Possible HIGH for Sell Short Day 16813.59 1614.43 1814.24] 54% 51% | based on Ave Penetration of 50 of 15.09 15.93 StdiD  7.48
Possible HIGH for Sell Short Day 15815.69 1811.39 15811.08] 87% 85% | based on Ave 3 Day Rally of 4969 4539 Stad 2491
Possible LOW for Sell Short Day 17.36.96 1739.24 1740.93] 46% 49% |based on Ave of Sell Day Violation on 55 days of 19.79 19.26 Std/d  7.68
Thu, Aug 26 wilbea  SellShort day. NO therefore has a B4%  chance of making a high above 1798.50 and up to 1813.59 based on Ave Penetration of SD
therefore has a 87%  chance of making a high above 1766.00 and up to 1815.69 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1756.76 anddownto 1736.96 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 52% chance of being made 1=t
Thu, Aug 26 wilbea  SellShort day NQ Day therefore hasa B1%  chance of making a high above 17938.50 and up to 1814.43 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1766.00 and up to 1811.39 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1758.50 anddownto 1739.24 based on Ave of Sell Day Violation on S5 days
The Day sess High haz 51% chance of being made 1zt
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 982%
The Sell Day HIGH was 10075.00 Last 10078.00 Last 10097 .40 Only YM 10078.00 9914.00  10051.00 odds of 30 Rally > 100 ™ 81%
The Sell Day LOW was 5914.00 5914.00 9937.98 SINDU  10097.40 9937.98  10060.06 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 5970.00 5970.00 5991.18 Y Day 10078.00 9914.00  10054.00 Ave Range on §5D 247.74
Possible HIGH for Sell Short Day 1015213 10154.45 10175.66] 51% 50% |based on Ave Penetration of 5D of 7443 76.48 StdiD  37.86
Possible HIGH for Sell Short Day 10220.77 10195.20 10218.54| 89% 86% |based on Ave 3 Day Rally of 250.77 22520 Stdif 13743
Possible LOW for Sell Short Day 9820.39 9515.82 9847.72] 50% 51% | based on Ave of Sell Day Violation on 55 days of 93.61 9513  Std/d  42.08
Thu, Aug 26 wilbea  SellShort day. YM therefore has a B1%  chance of making a high above 10078.00 and up to 1015213 based on Ave Penetration of 5D
therefore has a 89% chance of making a high above 9970.00 and up to 10220.77 based on Ave 3 Day Rally
therefore has a B0%  chance of making a Low below 9914.00 and downto 9820.39 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 57% chance of being made 1=t
Thu, Aug 26 wilbea  SellShort  day. YM Day therefore has a B0%  chance of making a high above 10078.00 and up to 1015448 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 9970.00 and up to 10195.20 based on Ave 3 Day Rally
tharafnra hae a RAR rhanra nf makina a | o halnu 0044 N and dnwun tn QGRAR 27 hacad nn fAira nf Sall Dawe Vinlatinn an € dawe




Thursday August 26" , 2010
Today was a Textbook SS day. Markets tried to test the highs of the Sell day and failed to get much higher
and therefore the decline started.

Tomorrow will be a Buy Day. Most of the decline is in so if the bulls want to save face they could start a rally
earlier rather than later.

TTT Data for trading US Index Futures on:

IFriday, August 27, 2010

Current  High Low Last odds of Decline>10 " T78%
The Sellshort Day HIGH was 1061.75 1st 1060.25 1st 1061.45 Only ES 1061.75 1043.00 1044.75 odds of Decline>20 " 53%
The Sellshort Day LOW was 1043.00 1043.00 1045.40 §SPX 1061.45 1045.40 1047.22 odds of Decline= 0 0%
ES Day  1060.25 1043.00 1044.75 Ave Range on " BD |26.20
Possible HIGH for Buy Day 1072.37 1071.00 1072.30] 50% 50% |based on Ave Penetration of 55D of 1062 10.75 StdiD  4.74
Possible LOW for Buy Day 1035.10 1035.06 1037.97) 100% 91% Jbased on Ave Decline of 26.65 2519 staid  15.80
Possible LOW for Buy Day 1029.74 1029.09 1031.39) 52% 49% Jbased on Ave 55 Day Violation on BD of 13.26 1391 staid 7.8
Fri, Aug 27 willbe a Buy day. ES therefore has a 50%  chance of making a high above 1061.75 and up to 1072.37 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1061.75 and downto 103510 based on Ave Decline
therefore has a 52%  chance of making a Low below 1043.00 and downto 1029.74 based on Ave 55 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1=t
Fri, Aug 27 willbea Buy day. ES Day therefore haz a 50%  chance of making a high above 1060.25 and upto 1071.00  based on Ave Penetration of 55D
therefore has a 91%  chance of making a Low below 1060.25 and downto 1035.06 based on Ave Decline
therefore has a 49%  chance of making a Low below 1043.00 and downto 1029.09 based on Ave S5 Day Violation on BD
The Day sess Low has 50% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline>10 " T0%
The SellShort Day HIGH was 511.40 1st 611.40 1st 611.36 Only TF 611.40 59710 599.10 odds of Decline>15 " 52%
The Sellshort Day LOW was 35710 387.10 398.62 SRUT 511.36 598.62 599.76 odds of Decline= 0 1%
TF Day 511,40 597.10 599.10 Ave Rangeon  © BD 18.35
Possible HIGH for Buy Day 619.06 618.81 615.84] 48% 50% Jbased on Ave Penetration of 55D of T7.66 741 StdiD  3.14
Possible LOW for Buy Day 502.50 503.24 505.58] 99% 95% Jbaszed on Ave Decline of 12.90 17.56 Staid  10.55
Possible LOW for Buy Day 533.54 538.00 539.96] 51% 50% Jbazed on Ave 55 Day Violation on BD of 8.56 9.01 Stdf 446
Fri, Aug 27 wilbea Buy day. TF therefore has a 48%  chance of making a high above 61140 andupto 619.06 based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 61140 anddownto 59260 based on Ave Declne
therefore has a 51%  chance of making a Low below 597.10 anddownto 58854 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of being made 1st
Fri, Aug 27 willbe a Buy day. TF Day therefore haz a 50%  chance of making a high above 611.40 and upto 618.81  based on Ave Penetration of S5D
therefore has a 95%  chance of making a Low below 611.40 anddownto 593.84 baszed on Ave Decline
therefore has a 0%  chance of making a Low below h97.10 anddownto b583.09 based on Ave S5 Day Violation on BD
The Day =zess Low has 53% chance of being made  1st
_ T —
HQ 24h HQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline>20 " 74%
The SellShort Day HIGH was 1802.75 1st 1800.75 1st 1800.62 Only NQ 1802.75 1765.00 1766.00 odds of Decline>25 " 64%
The SellShort Day LOW was 1765.00 1765.00 1767.85 SHNDX 1800.62 1767.85 1769.02 odds of Decline= 0 0%
NG Day  1300.75 1765.00 1766.00 Ave Range on " BD 42.04
Possible HIGH for Buy Day 1817.68 1815.83 1815.81] 54% 53% | based on Ave Penetration of 55D of 1493 1508 StdiD  6.58
Possible LOW for Buy Day 1759.58 1761.38 1763.06] 100% 95% Jbased on Ave Decline of 42.87 3938 Stad 2443
Possible LOW for Buy Day 1745.40 1743.81 1746.91] 50% 47% Jbased on Ave S5 Day Violation on BD of 19.60 2119 Staid 1063
Fri, Aug 27 willbe a Buy day. NQ therefore has a E4%  chance of making a high above 1802.75 and up to 1817.68 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 1802.75 and downto 1759.88 based on Ave Decline
therefore has a B0%  chance of making a Low below 1765.00 and downto 474540 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
Fri, Aug 27 willbe a Buy day. NQ Day therefore has a 53%  chance of making a high above 1800.75 and up to 1815.83 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 1800.75 and downto 1761.38 based on Ave Decline
therefore has a 47%  chance of making a Low below 1765.00 and downto 1743.81 based on Ave 5S Day Violation on BD
The Day sess Low has 54% chance of being made  1st
¥M 24h Y day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SellShort Day HIGH was 10106.00 1st 10085.00 1st 10104.71 Only YM 10106.00 9947.00  9964.00 odds of Decline > 150 ™ 56%
The SellShort Day LOW was 5947.00 5947.00 5968.10 SINDU  10104.71 9968.10  9985.81 odds of Decline= 0 “0%
YM Day 10086.00 9947.00 9964.00 Ave Range on " BD 222.04
Possible HIGH for Buy Day 10192.95 10177.82 10194.18] 49% 50% Jbased on Ave Penetration of 5D of 8695 91.82 StdD 37.43
Possible LOW for Buy Day 9578.10 9875.97 9901.90] 100% 93% ]| based on Ave Decline of 227.90 21003 Stdd 136.82
Possible LOW for Buy Day 9330.14 9825.43 9343.50) 49% 47% Jbased on Ave S8 Day Violation on BD of 11686 12152 Stdif  61.90
Fri, Aug 27 willbea Buy day. YM therefore has a 49%  chance of making a high above 10106.00 and up to 10192.95 based on Ave Penetration of 33D
therefore has a 100% chance of making a Low below 10406.00 and downto 9878.10 based on Ave Decline
therefore has a 49%  chance of making a Low below 9047.00 and downto 983044 based on Ave 5S Day Violation on BD
The 24 hour Low has a 56% chance of being made 1st
Fri, Aug 27  willbe a Buy day. YM Day therefore has a 50%  chance of making a high above 10086.00 and up to 10177.82 based on Ave Penetration of 33D
therefore has a 93%  chance of making a Low below 10086.00 and downto 987597 based on Ave Decline
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Friday August 27", 2010

Today was a Buy day. Markets declined to reach the objectives, then the rally began.

Monday will be a Sell day. At this point the rally has reached the averages, | would therefore expect a
confusing day.

TTT Data for trading US Index Futures on:

IMonday, August 30, 2010

24H Day JCurrent  High Low Last odds of Rally > 10 a4%
The Buy Day HIGH was 1064.50 1064.50 108524 Only ES 1064.50 1037.25  1064.00 odds of Rally = 20 Y52
The Buy Day LOW was 1037.25 1=t 1037.25 1=t S5PX  1065.M 1039.70  1064.59 odds of Rally = 0 0%
ES Day  1064.50 1037.25 1064.00 Ave Range on 7 SD 2765
Possible HIGH for Sell Day 1073.90 1074.99 55% 51% | based on Ave Penetration of BD of 9.40 1049 StdiD 483
Possible HIGH for Sell Day 1063.02 1060.56 1061.49] 100% 93% |based on Ave Rally of 2577 233 Stdf 1429
Poszsible LOW for Sell Day 1022.93 1022.58 1025.11] 49% 50% Jbased on Ave Buy Day Vioclation on 5D [\r. of 1427 1467 Stdid 659
Mon, Aug 30 willbe a Sell day. ES therefore has a E&%  chance of making a high above 1064.50 and up te 107390 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1037.25 and up te 1063.02 based on Ave Rally
therefore has a 49%  chance of making a Low below 1037.25 anddownto 4102298 based on Ave Buy Day Violation on 5D
The 24 hour High has a 43% chance of being made 1st
Mon, Aug 30 willbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1064.50 and upte 107499 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1037.25 and up to 1060.56 based on Ave Rally
therefore has a 50%  chance of making a Low below 1037.25 anddownte 102258 based on Ave Buy Day Violation on 5D
The Day zezs High has 556% chance of being made 1=t
TF 24h TF Day SRut 24H Day |Current  High Low Last odds of Rally > 10 75%
The Buy Day HIGH was 617.60 617.60 617.10 Only TF 617.60 534.00 617.20 odds of Rally = 15 Y53%
The Buy Day LOW was 594.00 1st 594.00 1st 596.16 SRUT 617.10 596.18 616.76 odds of Rally = 0 Y 0%
TF Day 617.60 594.00 617.20 Ave Range on 75D 19.3
Possible HIGH for Sell Day 624.96 625.54 624.85] 52% 50% Jbased on Ave Penetration of BD of T.36 794  StdiD 3.34
Possible HIGH for Sell Day 612.50 611.16 611.40] 100% 96% Jbased on Ave Rally of 1850 1746 Stdf 975
Possible LOW for Sell Day 584,45 584,50 586.93] 49% 51% | based on Ave Buy Day Violation on 3D of 9.55 950 Stad 4,25
Mon, Aug 30 willbe a Sell day. TF therefore has a 52%  chance of making a high above 617.60 andupte 62496 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 594.00 and upte 612.50 based on Ave Raly
therefore has a 49%  chance of making a Low below 594.00 anddownto 584.45 based on Ave Buy Day Violation on 5D
The 24 hour High has a 57% chance of being made 1st
Mon, Aug 30 willbe a Sell day. TF Day therefore has a 50%  chance of making a high above 61760 andupte 625.54 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 594.00 andupte 611.16  based on Ave Raly
therefore has a 51%  chance of making a Low below 59400 anddownte 584.50 based on Ave Buy Day Violation on SD
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 79%
The Buy Day HIGH was 1794.50 1794.50 179429 Cnly HG 1794.50 174400 1790.25 odds of Rally > 25 %
The Buy Day LOW was 174400 1st 174400 1st 1747.32 SNDX  1794.29 1747.32  1791.64 odds of Rally= 0 Y 0%
NG Day  1794.50 174400  1790.25 Ave Rangeon  © §D 4435
Possible HIGH for Sell Day 1810.7 1811.26 1511.05] 54% 54% | based on Ave Penetration of BD of 16.21 16.76 StdiD  7.50
Posgsible HIGH for Sell Day 1785.50 1781.69 1783.00] 100% 96% Jbased on Ave Rally of 4180 3769 Stdf 21.68
Possible LOW for Sell Day 1721.67 1721.09 1725.33] 47% 49% Jbased on Ave Buy Day Violation on 5D of 2233 2281 Stdf 995
Mon, Aug 30 willbe a Sell day. NQ therefore has a 54%  chance of making a high above 1794.50 and upto 1810.71 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1744.00 and up te 178580 based on Ave Raly
therefore has a 47%  chance of making a Low below 174400 anddownto 41721.67 based on Ave Buy Day Violation on 3D
The 24 hour High has a 54% chance of being made Last
Mon, Aug 30 willbe a Sell day. NQ Day therefore hasa B4%  chance of making a high above 1794.50 and up te 1811.26 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 1744.00 and up te 178169 based on Ave Raly
therefore has a 49%  chance of making a Low below 1744.00 and downte 41721.09 based on Ave Buy Day Violation on 5D
The Day 3es8 High has 58% chance of being made  Last
¥M 24h YM day SINDU 24H  Day JCurrent  High Low Last odds of Rally > 100 7%
The Buy Day HIGH waz 10146.00 10146.00 10159.88 Only Y 10146.00 9920.00  10143.00 odds of Rally > 150 " 58%
The Buy Day LOW was 9920.00 1=t 9920.00 1=t 5936.62 SINDU  10159.88 993662 10150.65 odds of Rally = 0 Y 0%
YM Day 10146.00  9920.00  10443.00 Ave Rangeon | 5D 23543
Possible HIGH for Sell Day 10228.20 10237.38 10251.31] 54% 50% | based on Ave Penetration of BD of 8220 9133 StdD 42.82
Possible HIGH for Sell Day 10139.72 10115.98 10132.82]100% 94% | based on Ave Rally of 219.72 19898 Std/d 122.88
Possible LOW for Sell Day 9806.43 9802.09 95816.99] 50% 51% Jbased on Ave Buy Day Violation on SD of 113.57 11791 Stdif 53.38
Mon, Aug 30 willbe a Sell day. YM therefore has a B4%  chance of making a high above 10146.00 and up to 10228.20 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 9920.00 and up to 10139.72 baszed on Ave Rally
therefore has a B0%  chance of making a Low below 9920.00 and downto 980643 based on Ave Buy Day Violation on SD

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

Mon, Aug 30 wil be a Sell day. YM Day therefore has a 50%  chance of making a high above 10146.00 and up to 10237.38 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 9920.00 and up to 10118.93 bazed on Ave Rally




Monday August 30" , 2010
Today was a Sell day. Markets rallied overnight to reach the max Penetration levels then pulled back to
Normal TTT levels for the open. They then tried to test the Buy day highs and failed. TVGR was in effect and
markets dropped all day.

Tomorrow will be a SS day. We are close to the Buy day lows and based on today’s trend we could have a
failed 3 day rally on the day session tomorrow.

TTT Data for trading US Index Futures on: | Tuesday, August 31, 2010

24H  Day |Current  High Low Last odds of 3D Rally > 10 " 89%
The Sell Day HIGH was 1072.75 1st 1063.50 1st Only ES 1072.75 1044.50 1044.75 odds of 3D Rally>20 " 62%
The Sell Day LOW was 1044.50 1044.50 $SPX 1064.40 1043.79 1043.92 odds of 3D Rally < 0 ™ 12%
The Buy Day LOW waz 1037.25 1037.25 ES Day  1063.50 1044.50 1044.75 Ave Range on " 550 25,41
Possible HIGH for 5ell Short Day 1081.41 1072.70 4% 51% | based on Ave Penetration of 5D of 8.66 920 StdD 460
Possible HIGH for Sell Short Day 1067.12 1063.87 88% B86% Jbased on Ave 3 Day Rally of 29.87 2662 Stdlf  16.01
Possible LOW for Sell Short Day 1033.43 1033.09 49% 50% Jbased on Ave of Sell Day Violation on 55 days of 11.02 1141  Stdid 487
Tue, Aug 31 wilkea  SellShort day. ES therefore has a B4%  chance of making a high above 1072.75 and up to 1081.41 based on Ave Penetration of S0
therefore has a 88%  chance of making a high above 1037.25 and up to 1067.12 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1044.50 anddownto 4103348 based on Ave of Sel Day Vislation on 55 days
The 24 hour High has a 5b% chance of being made 1=t
Tue, Aug 31 wilbea  SellShort day. ES Day therefore haza 51%  chance of making a high above 1063.50 and up to 1072.70 based on Ave Penetration of 3D
therefore has a 86%  chance of making a high above 1037.25 and upte 1063.87 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 1044.50 and downtoc 41033.09 based on Ave of Sell Day Vielation on S5 days
The Day sess High has 47% chance of being made  1st
TF 24h TF Day SRut 24H  Day JCurrent  High Low Last odds of 3D Rally =5 93%
The Sell Day HIGH was 524.50 1st 515.40 1st 615.35 Only TF 624.50 600.50 600.60 odds of 3D Rally > 10~ 77%
The Sell Day LOW was 500.50 500.50 801.72 SRUT 615,35 601.72 601.72 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 554.00 594.00 558.18 TF Day 515.40 500.50 B00.60 Ave Range on " 55D 18.12
Possible HIGH for Sell Short Day 630.95 622,16 621.77] 51% 49% Jbased on Ave Penetration of 5D of 645 676 StdD 340
Possible HIGH for Sell Short Day 615.16 61347 614.86] 89% 87% Jbased on Ave 3 Day Rally of 21.16 1947 Staf 1094
Possible LOW for Sell Short Day 592.38 592.31 593.72] 48% 48% Jbased on Ave of Sell Day Violation on 55 days of 842 849 stdld 330
Tue, Aug 31 wilkea  SellShort day. TF therefore has a 51%  chance of making a high above 624.50 andupto 630.95 based on Ave Penetration of SD
therefore has a &9%  chance of making a high above 594.00 andupto 61516 based on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 600.50 anddownto 59238 based on Ave of Sell Day Vielation on 55 days
The 24 hour High has a 5% chance of being made 1st
Tue, Aug 31 wilbea  SellShort day. TF Day therefore haz a 49%  chance of making a high above 615.40 and upteo 62216 based on Ave Penetration of SD
therefore has a &7%  chance of making a high above 594.00 andupte 613.47 based on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 600.50 anddowntoc 59231 based on Ave of Sell Day Vielation on 55 days
The Day sess High has 43% chance of being made  Last
HQ 24h HQ Day SNDX 24H  Day JCurrent  High Low Last odds of 30 Rally > 10 " 95%
The Sell Day HIGH was 1805.50 1st 1798.00 1st 1758.47 Only NQ 1805.50 1768.25 1763.50 odds of 30 Rally > 30 " 72%
The Sell Day LOW was 1768.25 1768.25 1772.07 SNDX 1798.47 1772.07 1772.07 odds of 3D Rally < 0 ™ 12%
The Buy Day LOW was 1744.00 1744.00 1747.32 NG Day  1798.00 1768.25 1763.50 Ave Range on | SSD 42,01
Possible HIGH for Sell Short Day 1820.50 1813.82 1814.21] 54% 51% | based on Ave Penetration of 5D of 15.00 1582 StdlD 743
Possible HIGH for Sell Short Day 1793.62 1789.33 1790.99] 87% 85% ]| based on Ave 3 Day Rally of 4962 4533 sStdd 2492
Possible LOW for Sell Short Day 1748.46 1745.99 1754.43] 46% 49% Jbased on Ave of Sell Day Violation on S5 days of 19.79 19.26 Std/d  7.68
Tue, Aug 31 wilbea  SellShort day. NQ therefore has a B4%  chance of making a high above 1805.50 and up to 1820.50 based on Ave Penetration of 3D
therefore has a &7%  chance of making a high above 1744.00 and up to 179362 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1768.25 anddowntoc 4174846 based on Ave of Sel Day Vielation on S5 days
The 24 hour High has a 52% chance of being made 1st
Tue, Aug 31 wilbea  SellShort day. NG Day therefore haz a 51%  chance of making a high above 1798.00 and upto 1813.82 baszed on Ave Penetration of SD
therefore has a 85%  chance of making a high above 1744.00 and upto 1789.33 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1768.25 anddowntoc 4174899 based on Ave of Sell Day Vielation on S5 days
The Day sess High has 51% chance of being made  Last
h TR — Fe T T S T oI T e a— |
¥M 24h ¥M day SINDU 24H  Day |Current  High Low Last odds of 3D Rally > 756 " 92%
The Sell Day HIGH was 10212.00 1st 10135.00 1st 10150.57 Only YM 10212.00 9975.00  9979.00 odds of 30 Rally > 100 " 81%
The Sell Day LOW was 85975.00 9975.00 10007.68 §INDU 1015057 10007.68 10009.73 odds of 3DRally < 0 " 11%
The Buy Day LOW was 5520.00 9920.00 9936.62 YM Day 10135.00 9975.00  9979.00 Ave Range on | 58D (217.48
Possible HIGH for Sell Short Day 10285.73 10210.88 10228.20] 51% 50% | based on Ave Penetration of 5D of 7373 7588 StdlD  37.36
Possible HIGH for Sell Short Day 10170.21 10144.65 10163.72| 89% 86% | based on Ave 3 Day Rally of 250.21 22465 Stdd 137.44
Possible LOW for Sell Short Day 9381.39 9879.62 9917.42] 50% 50% Jbased on Ave of Sell Day Violation on S5 days of 93.61 9518 Std/f  42.08
Tue, Aug 31 wilbea  SellShort  day. Y therefore has a 51%  chance of making a high above 10212.00 and up to 10285.73 baszed on Ave Penetration of SD
therefore has a &9%  chance of making a high above 9920.00 and upto 10170.21 based on Ave 3 Day Rally
therefore has a 50%  chance of making a Low below 9975.00 anddownto 9881.39 based on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 51% chance of being made 1st
Tue, Aug 31 wilbea  SellShort day. ¥M Day therefore haz a 50%  chance of making a high above 10135.00 and up to 1021088 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 9920.00 and upto 1014465 based on Ave 3 Day Rally
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Tuesday August 31%, 2010

Today was a SS day. Markets declined overnight and ES tested previous lows for a triple bottom. Then
rallied again to create a Positive 3 day rally

Tomorrow will be a Buy day. Today having closed on the highs, momentum may take us higher before the
decline starts.

TTT Data for trading US Index Futures on: Wednesday, September 01, 2010

24H Day JCurrent  High Low Last odds of Decline >10 " 78%
The SellShort Day HIGH was 1054.25 Last 1054.25 Last Only ES 1054.25 1037.50 1052.50 odds of Decline>20 " 53%
The SellShort Day LOW was 1037.50 1039.25 $SPX 1055.14 1040.88 1049.33 odds of Decline= 0 0%
ES Day  1054.25 1039.25 1052.50 Ave Range on BD 26,20
Possible HIGH for Buy Day 1064.80 1064.94 1065.92| 50% 51% Jbased on Ave Penetration of 55D of 10.55 10.69 StdD 4.74
Possible LOW for Buy Day 1027.61 1029.07 1031.67| 100% 91% Jbased on Ave Decline of 26.64 2518 Stad 1584
Possible LOW for Buy Day 1024.30 10256.41 1026.95] 52% 49% Jbased on Ave 55 Day Violation on BD of 13.20 1384 stad 7.8
Wed, Sep 01 wilbea Buy day. ES therefore has a B0%  chance of making a high above 1054.25 and up to 1064.80 based on Ave Penetration of 350
therefore has a 100% chance of making a Low below 1054.25 and downto 41027.61 based on Ave Decline
therefore has a 52%  chance of making a Low below 1037.50 anddownto 102430 based on Ave 55 Day Violation on BD
The 24 hour Low has 3 458% chance of being made Last
Wed, Sep 01 wilbea Buy day. E5 Day therefore has a 51%  chance of making a high above 1054.25 and up to 1064.94 based on Ave Penetration of 350
therefore has a 91%  chance of making a Low below 1054.25 and downto 1029.07 based on Ave Decline
therefore has a 49%  chance of making a Low below 1039.25 and downto 102541 bazed on Ave S5 Day Violation on BD
The Day sess Low has B4% chance of being made  Last
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Decline »10 " 70%
The SelShort Day HIGH was 508.00 Last 505.00 Last 60763 Only TF 608.00 594.80 603.70 odds of Decline > 15 " 52%
The SelShort Day LOW was 594.80 595.50 597.33 SRUT 607.63 597.33 602.06 odds of Decline= 0 1%
TF Day 608.00 535,50 603.70 Ave Range on " BD 1838
Possible HIGH for Buy Day 615.64 615.40 615.09] 48% 50% |based on Ave Penetration of S50 of 764 740 StdD 3.5
Possible LOW for Buy Day 589.10 590.44 591.85] 99% 95% Jbased on Ave Decline of 18.90 1756 Stad 1056
Possible LOW for Buy Day 586,29 536.54 588.72] 52% 50% Jbased on Ave 55 Day Violation on BD of 851 896 Stdid 446
Wed, Sep 01 wilbea Buy day. TF therefore has a 48%  chance of making a high above 608,00 andupte 615.64 bazed on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 608.00 anddownto 58910 bazed on Ave Decline
therefore has a 52%  chance of making a Low below 59480 anddownto 586.29 based on Ave S5 Day Violation on BD
The 24 hour Low has a 46% chance of being made Last
Wed, Sep 01 wilbea Buy day. TF Day therefore hasa 50%  chance of making a high above 603.00 andupte 61540 bazed on Ave Penetration of SSD
therefore has a 95%  chance of making a Low below 603.00 anddowntc 590.44 bazedon Ave Decline
therefore has a B0%  chance of making a Low below B0550 anddownto 586.54 based on Ave S5 Day Vielation on BD
The Day sess Low has 53% chance of being made  Last
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline >20 " 74%
The SellShort Day HIGH was 1781.75 Last 1781.75 Last 1781.47 Only HQ 1781.75 1754.50 1773.75 odds of Decline > 25 " 64%
The SellShort Day LOW was 1754.50 1754.50 1755.38 SNDX 1781.47 1755.38 1767 43 odds of Decline= 0 " 0%
NG Day  1781.756 1754.50 1773.75 Ave Range on " BD 42,07
Possible HIGH for Buy Day 1796.68 1796.83 1796.66] 53% 53% Jbazed on Ave Penetration of S50 of 14.93 1508 StdD 6.58
Possible LOW for Buy Day 1738.81 1742.29 1743.64] 100% 95% Jbased on Ave Decline of 42.94 3946 Stad 2423
Pogsible LOV for Buy Day 1734.88 1733.31 1734.44] 50% 47% Qbased on Ave 55 Day Violation on BD of 19.62 2149 Std/d  10.65
Wed, Sep 01 wilbea Buy day. NQ therefore has a B3%  chance of making a high above 1784.75 and up to 1796.68 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1784.75 anddownto 4738.81 based on Ave Decline
therefore has a B0%  chance of making a Low below 1754.50 and downto 473488 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Wed, Sep 01 wilbea Buy day. NQ Day therefore hasa B3  chance of making a high above 1784.75 andupte 1796.83 based on Ave Penetration of S50
therefore has a 95%  chance of making a Low below 1781.75 anddownto 4174229 based on Ave Decline
therefore has a 47%  chance of making a Low below 1754.50 anddownto 4733.31 based on Ave 55 Day Violation on BD
The Daz zezg Low hag 53% chance of being made  Last
Y 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 73%
The SelShort Day HIGH was 10066.00 Last 10066.00 Last 10073.38 Only] YM  10066.00  9908.00 10035.00 odds of Decline » 150 " 56%
The SellShort Day LOW was 5908.00 5934.00 994184 SINDU  10073.38  9941.84 10014.72 odds of Decline= 0 " 0%
YM Day  10066.00 9934.00  10035.00 Ave Range on " BD 22206
Possible HIGH for Buy Day 10152.53 10157.54 10162.54] 49% 50% Jbased on Ave Penetration of S5D of 8653 91.54 Std/D 37.44
Possible LOW for Buy Day 9838.29 9856.17 9870.731100% 93% |based on Ave Decline of 227,71 200.83 Std/f 13587
Possible LOW for Buy Day 9791.94 9813.35 9818.13] 49% 47% Jbased on Ave 55 Day Violation on BD of 116.06 120.65 Std/f  61.90
Wed, Sep 01 wilbea Buy day. YM therefore has a 49%  chance of making a high above 10066.00 and up to 10452.53 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 10066.00 and down to 9838.23 based on Ave Decling
therefore has a 49%  chance of making a Low below 9908.00 and down to 9791.94 based on Ave 55 Day Violation on BD
The 24 hour Low has 3 47% chance of being made Last
Wed, Sep 01 wil bea Buy day. YM Day therefore has a 0%  chance of making a high above 10066.00 and up to 10157.564 based on Ave Penetration of 35D
therefore has a 93%  chance of making a Low below 10066.00 and downto 9856.17 based on Ave Decline
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