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Friday June 1 2012

Today was a Sell day. Markets opened this morning with a huge gap down and TVGR took effect and kept
the market going lower all day.

Monday will be a SS day. We are way below the BDL and have high odds of getting back to these levels.
We will have to be careful with this big mountain to climb

for trading US Index Futures on:

IMonday, June 04, 2012

24H Day JCurrent High Low Last odds of 3D Rally =10 " B5%
The Sell Day HIGH was 1307.50 1st 1282.75 1st Only ES 1307.50 1273.50 1273.75 odds of 3D Rally >20 " 58%
The Sell Day LOW was 1273.50 1273.50 $S5PX 1309.87 1277.25 1278.02 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 1287.25 1287.25 ES Day 128275 1273.50 1273.75 Ave Range on | 580 23.54
Possible HIGH for Sell Short Day 131593 1301.67 54% 51% [ based on Ave Penetration of 5D of 843 892 StdD 526
Possible HIGH for Sell Short Day 1324.80 1322.14 90% &4% jbased on Ave 3 Day Rally of 27.55 2439 Stdf 1382
Possible LOW for Sell Short Day 1262.46 1262.39 47% 48% Qbaszed on Ave of Sell Day Violation on 55 days of 11.04 1111 St/ 5.71
Mon, Jun 04 wil be a SellShort day. ES therefore has a 5% chance of making a high above: 1307.50 andup to 131693 based on Ave Penetration of SD
therefore has a 0% chance of making a high above: 1297.25 andupto 132430 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1273.50 anddownto 126246 based on Ave of Sel Day Violation on 55 days
The 24 hour Hiﬁh has a 5_3% chanoeofbeinH made 1st
Mon, Jun 04 wil be a SellShort day. ES Day therefore has a 51% chance of making a high above 1292.75 andupto 130167 based on Ave Penetration of SD
therefore has a 84% chance of making a high above: 1297.25 andupto 132214 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1273.50 anddowntoc 1262.39 based on Ave of Sel Day Violation on 55 days
The Daz SE58 Hiﬁh has 46% chance of being Ede 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally > 5 T 93%
The Sell Day HIGH was 758.10 1st 748,10 1st 73210 Only TF 758.10 735.40 736.80 odds of 3D Rally >10 " 78%
The Sell Day LOW was 735.40 73510 T37.50 SRUT 752.10 737.50 737.60 odds of 3DRally < 0 ™ 11%
The Buy Day LOW was T49.70 749.70 751.60 TF Day 749.10 736.10 736.80 Ave Range on | 5SD 17.78
Possible HIGH for Sell Short Day 764.62 756.18 758.73] 51% 48% Jbased on Ave Penetration of 5D of 6.52 7.08 StdD  3.79
Possible HIGH for Sell Short Day 770.70 768.97 769.66] 89% 86% |based on Ave 3 Day Rally of 21.00 19.27 Std/lf  10.03
Possible LOW for Sell Short Day 727.24 727.96 720,47 47% 43% jbased on Ave of 5ell Day Violation on 55 days of 8.16 844  Stdif 404
Mon, Jun 04 wil be a Sellshort day. TF therefore has a 51% chance of making a high above: 758.10 andupto 764.62 Dbased on Ave Penetration of SD
therefore has a 89%  chance of making a high above 749.70 andupto T70.70  based on Ave 3 Day Rally
therefore has a 47% chance of making a Low below 73540 anddownto 727.24 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Mon, Jun 04 wil be a SellShort day. TF Day therefore has a 48% chance of making a high above: 749.10 andupto 756.13 Dbased on Ave Penetration of SD
therefore has a 86%  chance of making a high above 749.70 andupto 768.97 based on Ave 3 Day Rally
therefore has a 48% chance of making a Low below 73610 anddownto 72796 based on Ave of Sell Day Violation on S5 days
The Day =ezs High has 43% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent High Lowr Last odds of 3D Rally >10  94%
The Sell Day HIGH was 2522.00 1st 249550 1st 2510.82 Only NG 2522.00 2454.00 2454.75 odds of 3D Rally > 30~ 71%
The Sell Day LOW was 2454.00 2454.00 2458.73 SNDX 2510.52 2458.73 2458.54 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 2508.00 2506.00 2507.58 NG Day  2495.50 2454.00 2454.75 Ave Range on | 550 41.33
Possible HIGH for Sell Short Day 2537.00 2511.47 2526.72] 54% 52% |based on Ave Penetration of 5D of 15.00 1697 StdD 8.82
Possible HIGH for Sell Short Day 2555.10 2550.82 2551.08] 89% 86% | based on Ave 3 Day Rally of 49.10 4482 std/d 2348
Possible LOW for Sell Short Dair 2434.2_5 2434.36 2440.36] 45% 46% Jbased on Ave of Sell Daz Violation on §5 dairs of 19.75 19.64 gdﬂj 9.35
Mon, Jun 04 wil be a SellShort day. HQ therefore has a 54%  chance of making a high above 2522.00 and up to 2537.00 based on Ave Penetration of SD
therefore has a 89% chance of making a high above: 2506.00 and up to 255610 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2454.00 and downto 2434.25 based on Ave of Sel Day Violation on 55 days
The 24 hour Hiﬁh has a 4-9% chanoeofbeinH made 1st
Mon, Jun 04 wil be a SellShort day. HQ Day therefore has a 2%  chance of making a high above 2495.50 and up to 2511.47 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 2506.00 and up to 255082 based on Ave 3 Day Ralby
therefore has a 46% chance of making a Low below 245400 anddownto 2434.36 based on Ave of Sell Day Violation on 55 days
The Day sess High has 53% chance of being made Last
YN 24h YN day SINDU 24H Day JCurrent High Low Last odds of 3D Rally = 75 " 88%
The Sell Day HIGH was 12380.00 1st 12247.00 1st 12381.56 Only Y 12380.00 12095.00 12103.00 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 12095.00 12095.00 12107.55 SINDU  12391.56 12107.55 12114.33 odds of 3DRally < 0 " 9%
The Buy Day LOW was 12307.00 12307.00 12316.48 | YT Day 12247.00 12095.00  12103.00 Ave Range on | 58D 202.17
Possible HIGH for Sell Short Day 12453.72 12322.95 12466.79] 52% 51% | based on Ave Penetration of 5D of 73.72 7595 S5td'D  43.88
Possible HIGH for Sell Short Day 12540.09 12518.74 125629.76] 91% 85% Jbased on Ave 3 Day Rally of 233.09 211.74 Stdif 119.24
Possible LOW for Sell Short Day 12003.70 12001.13 12017.39] 48% 49% fbased on Ave of Sell Day Violation on 55 days of 91.30 93.82 Std/f  49.33
Mon, Jun 04 wil be a SellShort day. YM therefore has a 52% chance of making a high above: 12380.00 and up to 12453.72 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 12307.00 and up to 12540.09 based on Ave 3 Day Rally
therefore has a 48% chance of making a Low below 12095.00 and downto 12003.70 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made 1st
Mon, Jun 04 wil be a SellShort day. YM Day therefore has a 51% chance of making a high above 12247.00 and up to 1232295 based on Ave Penetration of SD
therefore has a 85% chance of making a high above: 12307.00 and up to 12518.74 based on Ave 3 Day Rally
therefore has a A9% chance nf makinn a | nw belnw 1200500 _and dnwn tn 1200148 hased nn &ve of Sell Dav Vinlatinn nn 55 davs




Monday June 4" 2012
Today was a SS day. Markets failed to make it back to the BDL. Not only the hill was tall to climb but the
overnight drop didn’t help.

Tomorrow will be a Buy day. There is plenty room to decline. However sometimes when we get a failed 3

day rally we try compensate on the Buy day.

Tuesday, June 05, 2012

! TTT Data for tradin% US Index Futures on: |

24H Day JCurrent High Low Last odds of Decline >10  75%
The SelShort Day HIGH was 1281.50 Last 1281.50 1st 128255 Only ES 1281.50 1262.00 1272.75 odds of Decline >20 " 47%
The SelShort Day LOVW was 1262.00 1265.25 1268.74 $SPX 1282.55 1266.74 1278.47 odds of Decline= 0 ™ 0%
ES Day  1281.50 1265.25 1272.75 Ave Range on BD 23.58
Posgsible HIGH for Buy Day 1290.90 1201.10 1202.16] 52% 53% | based on Ave Penetration of 550 of 940 960 StdD 547
Possible LOW for Buy Day 1257.44 1259.36 12641.81 | 100% 91% | based on Ave Decline of 24.06 2244 Stdif  17.24
W 1249.95 1252.59 1253.98] 50% 47% Jbased on Ave 55 Daw of 12.05 12,66 Std/d  7.68
I I _ I
Tue, Jun 05  wil be a Buy day. ES therefore has a 52%  chance of making a high above 1281.50 and up to 129090 based on Ave Penetration of SSD
therefore has a 100%  chance of making a Low below 1281.50 and downto 41257.44 based on Ave Decline
therefore has a 50%  chance of making a Low below 1262.00 and downto 1249.95 based on Ave S5 Day Violation on BD
The 24 hour Low has a 47% chance of being made Last
Tue, Jun 05 wilbea Buy day. ES Day therefore has a 53% chance of making a high above 1281.50 and up to 1291.10 based en Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1281.50 and downto 1259.36 based on Ave Decling
therefore has a 47%  chance of making a Low below 1265.25 and downto 125259 based on Ave 5SS Day Vielation on BD
The Day sess Low has 50% chance of being made 15t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Decline > 10 67%
The SelShort Day HIGH was T42.50 1st T42.50 1st 74270 Only TF 742.50 728.50 733.30 odds of Decline > 15 " 50%
The SelShort Day LOVW was 728.50 728.50 728.70 SRUT 742.70 729.70 737.20 odds of Decline= 0 1%
TF Day 742.50 728.50 733.30 Ave Range on BOD 17.52
Possible HIGH for Buy Day 749,60 749.54 749.74] 50% 52% |based on Ave Penetration of S50 of T.10 7.04 StdiD  3.57
Possible LOW for Buy Day 724.41 725.87 T27.61] 99% 94% | based on Ave Decline of 18.09 16,63 Stad 1198
Possible LOW for Buy Day 720.02 719.81 721.22] 50% 49% Jbased on Ave 55 Day Violation on BD of 848 869 st 512
Tue, Jun 056 willbe a Buy day. TF therefore has a 50%  chance of making a high above 742,50 and upto 74960  based on Ave Penetration of S5D
therefore has a 99%  chance of making a Low below 74250 anddownto 72441 based on Ave Decline
therefore has a 50%  chance of making a Low below 728.50 anddownto 72002 based on Ave SS Day Violation on BD
The 24 hour Low has a 5_3‘35 chanoeufbeinﬁ made 1=_t
Tue, Jun 05  wil be a Buy day. TF Day therefore hasa 52%  chance of making a high above 742,50 and upto 749.54  based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 742,50 and downto 72587 based on Ave Decline
therefore has a 49%  chance of making a Low below 728.50 anddowntoc 719.81 based on Ave S5 Day Violation on BD
The Day sess Low has 51% chance of being made 15t
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Decline > 20  68%
The SelShort Day HIGH was 2480.25 Last 2480.25 1st 2480.97 Only NQ 2480.25 2433.75 2471.00 odds of Decline >25 " 60%
The SelShort Day LOW was 2433.75 2443.00 244392 SNDX 2480.97 2443.92 2478.43 odds of Decline=0 0%
NG Day  2430.25 2443.00 2471.00 Ave Range on BO  41.61
Possible HIGH for Buy Day 249547 2495.77 249645 56% 55% | based on Ave Penetration of 550 of 1522 1652 Stdill  7.85
Possible LOW for Buy Day 2438.95 244218 2444.221100% 93% |based on Ave Decline of 41.30 3807 Std  27.79
Possible LOW for Buy Day 2413.63 2422.05 2423.20] 48% 47% |based on Ave 55 Day Violation on BD of 20.12 20.95 Stdid  12.23
Tue, Jun 05 wil ke a Buy day. NQ therefore has a 56%  chance of making a high above 243025 and up to 249547 based on Ave Penetration of SSD
therefore has a 100%  chance of making a Low below 2480256 and downto 243895 based on Ave Decline
therefore has a 48%  chance of making a Low below 2433.75 anddownto 241363 based on Ave S5 Day Violation on BD
The 24 hour Low has a 4;%5 chanoeufbeinﬁ made Last
Tue, Jun 05 wil be a Buy day. NQ Day therefore hasa 55%  chance of making a high above 2430.25 and up to 249577 baszed on Ave Penetration of SSD
therefore has a 93%  chance of making a Low below 2430.25 and downto 244218 based on Ave Decline
therefore has a 47%  chance of making a Low below 244300 and downto 242205 based on Ave S5 Day Vielation on BD
The Day sess Low has 43% chance of being made 1st
YM 24h YM day SINDU 24H Day jCurrent High Low Last odds of Decline > 100 ° 68%
The SelShort Day HIGH was 12132.00 Last 12132.00 1st 12142.50 Only Y 12132.00  11985.00 12063.00 odds of Decline > 150 " 51%
The SelShort Day LOW was 11885.00 12024.00 12035.18 SINDU 1214290 1203516 12100.40 odds of Decline=0 0%
¥M Day  12132.00 12024.00 12063.00 Ave Range on BD 201.65
Possible HIGH for Buy Day 12208.62 12212.58 12220.91) 51% 52% Jbased on Ave Penetration of 550 of T76.62 80.58 Std/D 4090
Possible LOW for Buy Day 11926.85 11945.54 11962.73] 100% 92% | based on Ave Decline of 20512 18616 Std/f 147.74
Possible LOW for Buy Day 11881.00 11914.64 11923.57] 48% 45% Jbased on Ave 55 Day Violation on BD of 10400 109.36 Std/f  66.70
Tue, Jun 05 wil ke a Buy day. YM therefore has a 51%  chance of making a high above 12132.00 and up to 12208.62 based on Ave Penetration of S5D
therefore has a 100%  chance of making a Low below 1213200 and down to 11926.88 based on Ave Decline
therefore has a 48%  chance of making a Low below 11985.00 and down to 11881.00 based on Ave S5 Day Violation on BD
The 24 hour Low has a 47% chance of h-einH made Last
Tue, Jun 05 wil be a Buy day. YM Day therefore has a 52%  chance of making a high above 12132.00 and up to 1221258 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 12132.00 and down to 11945.84 based on Ave Decline
therefore has a AR%, chance nf makino a | nwe helnw 12024.00_and down tn 1191464  hased on Ave S5 Dav Vinlatinn nn AN




Tuesday June 5" 2012

Today was a Buy day. As mentioned last night, | felt the decline would be small. However the rally was not
very convincing either.

Tomorrow will be a Sell day. a good part of the rally is in place which may make for a confused day.

TTT Data for trading US Index Futures on:

Wednesday, June 06, 2012

24H Day JCurrent High Low Last adds of Rally > 10 B3%
The Buy Day HIGH was 1285.75 1286.75 128762 Only ES 1286.75 1267.50 1285.50 odds of Rally > 20 Y 49%
The Buy Day LOW was 1287.50 1st 1271.75 1st 1274.16 $5PX 1287.62 1274.16 1285.50 odds of Rally = 0 Y 0%
ES Day  1286.75 1271.75 1285.50 Ave Range on S0 24.75
Possible HIGH for Sell Day 1205.79 1296.80 1207.71] 53% 50% Jbased on Ave Penetration of BD of 9.04 10.05 Std/D 542
Possible HIGH for Sell Day 1291.39 1292.96 1294.42 ] 100% 93% [based on Ave Rally of 23.89 2121 stdif 1566
Possible LOW for Sell Day 1255.43 1258.92 1261.54] 49% 49% fbased on Ave Buy Day Violation on SD of 12.07 1283  sta/id  7.23
Wed, Jun 06 wilbe a Sell day. ES therefore has a 53%  chance of making a high above 1286.75 andupto 1205.79 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1267.50 and upto 1291.29 based on Ave Rally
therefore has a 49%  chance of making a Low below 1267.50 and downto 125543 based on Ave Buy Day Violation on SD
The 24 hour High has a 45% chance of being made 1st
Wed, Jun 06 wil be a Sell day. ES Day therefore has a 50%  chance of making a high above 1286.75 and upto 1296.80 based on Ave Penetration of BD:
therefore has a 93%  chance of making a high above 1271.75 and upto 129296 based on Ave Rally
therefore has a 49%  chance of making a Low below 1271.75 and downto 125892 based on Ave Buy Day Violation on SD
The Daz SE58 HiHh has 55% chﬁce of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally > 10 N 75%
The Buy Day HIGH was 745.90 745.90 746.10 Only TF 745.90 729.00 T45.60 odds of Rally > 15 Y57%
The Buy Day LOW was 728.00 1st 731.10 1st 733.60 SRUT 746.10 733.80 T46.10 odds of Rally = 0 Y 0%
TF Day 745.90 731.10 745.60 Ave Range on 50 18.45
Possible HIGH for Sell Day 752.97 753.57 753.51] 52% 51% | based on Ave Penetration of BD of 7.07 767 Stdil  3.95
Possible HIGH for Sell Day 74713 747.67 743.69] 100% 95% §based on Ave Rally of 18.13 1657 St/ 1142
Possible LOW for Sell Day 719.93 721.90 724.79) 458% 49% Jbased on Ave Buy Day Violation on 5D of 9.07 920 St/ 4.99
Wed, Jun 06 wil be a Sell day. TF therefore has a 52%  chance of making a high above 74590 and up to 75297 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 729.00 and up to 747.13  based on Ave Rally
therefore has a 48%  chance of making a Low below 729.00 anddownto 719.93 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 57% chanoeoftr&inH made 1st
Wed, Jun 06 wil be a Sell day. TF Day therefore has a 51%  chance of making a high above 74590 and upto 753.57 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 73110 and up to 747.67 based on Ave Rally
therefore has a 49%  chance of making a Low below 73110 anddownto 724.90 based on Ave Buy Day Viclation on SD
The Daz SES5 Hiah has 57% chance of b&ina made  1st
NG 24h NQ Day SHDX 24H Day JCurrent High Low Last odds of Rally > 20 T B1%
The Buy Day HIGH was 2452.00 2452.00 2492.53 Only HQ 2492.00 2459.50 2491.00 odds of Rally > 25 T73%
The Buy Day LOW was 245850 1st 2487.25 1st 245786 SHDX 2492.53 2467.66 2487.58 odds of Rally = 0 Y 0%
NQ Day 2492.00 2467.25 2491.00 Ave Range on 50 42.60
Possible HIGH for Sell Day 2507.61 2508.91 2509.44] 54% 53% Jbased on Ave Penetration of BD of 15.61 16.91 Std/D  8.78
Possible HIGH for Sell Day 2501.42 2504.69 2503.49 1 100% 96% Jbased on Ave Rally of 41.92 3744 Stdif 25.09
Possible LOW for Sell Day 2438.71 2446.09 2447.10] 47% 45% Jbased on Ave Buz Daz Violation on SD of 20.79 2446 Std/iD 11.62
S I _ I
Wed, Jun 06 wil be a Sell day. NQ therefore has a 54%  chance of making a high above 249200 and upto 2507.61 based on Ave Penetration of BD:
therefore has a 100%  chance of making a high above 2459.50 and upto 2501.42 based on Ave Rally
therefore has a 47%  chance of making a Low below 2459.50 and downto 243871 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 51% chance of treinH made Last
Wed, Jun 06 wilbe a Sell day. NQ Day therefore has a 3%  chance of making a high above 249200 and upto 2508.91 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2467.25 and upto 2504.69 based on Ave Rally
therefore has a 49% chance of making a Low below 2467.25 and downto 2446.09 based on Ave Buy Day Violation on SD
The Day s&ss High has B0 chance of being made Last
¥\ 24h ¥ day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 Y 75
The Buy Day HIGH was 12134.00 12134.00 12147.55 Only Y 1213400 12034.00 12126.00 odds of Rally > 150 " 55%
The Buy Day LOW was 12034.00 1st 12058.00 1st 12072.32 SINDU  12147.55 1207232 12126.25 odds of Rally = 0 Y 0%
YM Day 12134.00 12058.00 12126.00 Ave Range on 8D 210.85
Possible HIGH for Sell Day 12214.08 12222.49 12234.66] 52% 49% Jbased on Ave Penetration of BD of §0.08 8349 Std/D  48.79
Possible HIGH for Sell Day 12237.54 12238.60 12252.89]100% 94% Jbased on Ave Rally of 203.54 18060 Std/f 13453
Possible LOW for Sell Day 11934.59 11951.61 11966.258] 49% 50% Jbased on Ave Buy Day Violation on SD of 99.41 106.39  Std/f 59.56
Wed, Jun 06 wil be a Sell day. YM therefore has a 52%  chance of making a high above 12134.00 and up to 1221408 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 12034.00 and up to 12237.54 based on Ave Rally
therefore has a 49%  chance of making a Low below 12034.00 and down to 11934.59 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chance of being made 1st
Wed, Jun 06 wilbe a Eell day. YM Day therefore has a 49%  chance of making a high above 12134.00 and up to 12222.49 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12058.00 and up to 12238.60 based on Ave Rally
therefnre has a R chanrce nf making a | nw belnw 120A8.00_and dmwn tn 11951.61  hased nn Ave Buv Dav Vinlatinn nn SN




Wednesday June 6™

2012

Today was a Sell day. There was no confusion and the markets rallied more than expected, therefore

negating the failed 3 day rally of last Monday.

Tomorrow will be a SS day. Again we are way above the average 3 day rally. The decline could start at any
time, however momentum may take the markets higher before the decline starts.

TTT Data for trading US Index Futures on:

| Thursday, June 07, 2012

24H Day JCurrent High Loww Last odds of 3D Rally > 10 ~ B5%
The Sel Day HIGH was 1315.75 Last 1315.75 Last Only ES 1315.75 1283.00 1315.50 odds of 3D Rally > 20 " 58%
The Sel Day LOW was 1283.00 1283.25 $5PX 1314.53 1285.64 1314.53 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 12567.50 1271.75 1274.16 ES Day  1315.76 1293.26 1315.50 Ave Range on ' S50 23.53
Posgsible HIGH for Sell Short Day 132418 1324.67 4% 51% Jbased on Ave Penetration of 5D of 543 892 StdD 526
Possible HIGH for Sell Short Day 1295.05 1296.64 90% &4% Jbased on Ave 3 Day Rally of 27.55 2489 stdld  13.82
Possible LOW for Sell Short Day 1271.96 128216 47% 49% Jbased on Ave of Sell Day Violation on 55 days of 11.04 11.09 st/ 5.74
Thu, Jun 07 wilbe a SellShort day. ES therefore has a 54%  chance of making a high above 1315.75 andupto 1324.18 based on Ave Penetration of SDr
therefore has a 90%  chance of making a high above 1267.50 and upto 1205.05 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1283.00 and downto 4127196 basedon Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 15t
Thu, Jun 07 willbe a SellShort day. ES Day therefore has a 51%  chance of making a high above 1315.75 and upto 1324.67 based on Ave Penetration of SDr
therefore has a &4%  chance of making a high above 1271.75 andupto 1296.64 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1293.25 and downte 9128216 basedon Ave of Sell Day Violation on S5 days
The Day sess High has 47% chance of being made 15t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of 3D Rally > & o3
The Sel Day HIGH was 786.00 Last 785.00 Last 785.00 Only TF 766.00 T44.80 765.90 odds of 3D Rally>10 "~ 73%
The Sel Day LOW was 74430 74960 745.80 SRUT 765.00 T46.80 765.00 odds of 3DRally < 0 “11%
The Buy Day LOW was 720.00 731.10 733.80 TF Day 766.00 740,60 F{EDO Ave Range on T 55D 17.77
Possible HIGH for Sell Short Day 772,52 773.08 771.63] 51% 48% | based on Ave Penetration of SD of 6.52 7.08 StdiD 379
Possible HIGH for Sell Short Day 750.00 750.37 751.86] 89% ©85% |based on Ave 3 Day Rally of 21.00 19.27 Stdif 1003
Pogsible LOW for Sell Short Day 736.64 741.46 FE.?F 47% 48% Jbased on Ave of Sell Daz Violation on 55 days of 8.6 814 ﬂdiﬂ 4.04
Thu, Jun 07 wilbkea SellShort day. TF therefore has a 51%  chance of making a high above: 766.00 and upto 77252 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 729.00 and upto 750.00 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 74480 anddownto 736,64 basedon Ave of SellDay Violation on 55 days
The 24 hour HIHI‘I has a 51% chanoeclfb&ma made 'Is_t
Thu, Jun 07 wilbkea SellShort day. TF Day therefore has a 48%  chance of making a high above 766.00 and upto 773.08 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 73110 and upto 750.37 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 749.60 anddownto 74146 based on Ave of Sell Day Violation on 55 days
The Day sess High has 43% ﬂnce of being made '1s_t
NG 24h NG Day SHNDX 24H Day JCurrent High Lowwr Last odds of 3D Rally = 10 SR
The Sel Day HIGH was 2551.75 Last 2551.75 Last 2546.03 Only NG 2551.75 2487.00 2551.25 odds of 3D Rally>30 “71%
The Sel Day LOW was 2487.00 2503.25 2504.08 SHDX 2546.03 2504.08 2545.85 odds of 3D Rally < 0 “10%
The Buy Day LOW was 2455.50 248725 2467.85 NG Day  2551.75 2503.25 2551.25 Ave Range on 550 41.34
Possible HIGH for Sell Short Day 2566.75 2567.72 2561.93] 54% 52% | based on Ave Penetration of 5D of 15.00 1597 StdiD  8.82
Possible HIGH for Sell Short Day 2508.60 2512.07 2511.16] 89% 86% |based on Ave 3 Day Rally of 49.10 4482 Staf  23.20
Possible LOW for Sell Short Day 2467.25 2483.66 2485.73] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.75 19.59 st/ 9.38
Thu, Jun 07 wilbke a SellShort day. NQ therefore has a 54%  chance of making a high above 2551.75 and upto 2566.75 based on Ave Penetration of SDr
therefore has a 89%  chance of making a high above 2459.50 and upto 2508.60 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2437.00 and downto 2467.25 basedon Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Thu, Jun 07 willksa Sellshort day. NQ Day therefore has a 52%  chance of making a high above 2551.75 and upto 2567.72 based on Ave Penetration of SO
therefore has a 86%  chance of making a high above 2467.25 and upto 2512.07 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2503.25 and downto 2433.66 basedon Ave of Sell Day Violation on 55 days
The Day =sess High has 50 chance of being made 1st
Y 24h YM day SINDU 24H Day jCurrent High Loww Last odds of 3D Rally > 75 N B8%
The Sel Day HIGH was 12422.00 Last 12422.00 Last 12411.84 Only Y 12422.00 1211100 12419.00 odds of 3D Rally > 100 ~78%
The Sel Day LOW was 12111.00 12157.00 12125.00 SINDU  12411.84  12125.00 12411.84 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 12034.00 12058.00 1207232 Y Day 12422.00  12197.00 12419.00 Ave Range on ' S50 202.02
Possible HIGH for Sell Short Day 12495.72 12497.95 12487.07] 51% 51% | based on Ave Penetration of 5D of 73.72 75.95 StdlD  43.88
Possible HIGH for Sell Short Day 12267.09 12269.74 12285.60] 90% 85% |based on Ave 3 Day Rally of 233.09 21174 Staf 11933
Possible LOW for Sell Short Day 12019.59 12103.30 12034.93) 49% 49% Qbased on Ave of Sell Day Violation on 55 days of 91.41 93.70  Sta/0 49.33
Thu, Jun 07 wilbe a SellShort day. YM therefore has a 51%  chance of making a high above 1242200 and up to 12495.72 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12034.00 and up to 12267.09 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 12111.00 and down te 12019.59 based on Ave of Sell Day Viclation on S5 days
The 24 hour High has a 55% chance of being made 15t
Thu, Jun 07 willbe a SellShort day. YM Day therefore has a 51%  chance of making a high above 1242200 and up to 12497.95 based on Ave Penetration of SD
therefore has a 858%  chance of making a high above 12058.00 and up to 12269.74 based on Ave 3 Day Rally
therefnre has a 49%, chance nf makinoa | nw helnw 1219700 _and down tn_12103.30__bkased nn &ve nf Sell Dav Vinlatinn nn S5 davs




Thursday June 7" 2012

Today was a SS day. Pretty much text book day. Made higher highs and then the decline started.

Tomorrow will be a Buy day. A good part of the decline is in place and should continue at least for part of the
day.

TTT Data for trading US Index Futures on: IFriday, June 08, 2012

24H Day jCurrent High Loww Last odds of Decline =10  75%
The SellShort Day HIGH was 1323.00 1st 1323.00 1st Only ES 1323.00 1305.25 1309.50 odds of Decline > 20 " 47%
The Sellzhort Day LOW was 1305.25 1305.25 $5PX 1329.05 1312.68 1314.82 odds of Decline= 0 " 0%
ES Day 1323.00 1305.25 1309.50 Ave Range on BD 23.87
Possible HIGH for Buy Day 133238 1332.58 53% 53% | baszed on Ave Penetration of 55D of 9.38 958 Stdlll 547
Possible LOW for Buy Day 1298.97 1300.89 1308.34] 100% 91% Jbased on Ave Decline of 24.03 2241 st 17.24
Possible LOW for Buz Dair 1293.20 1292.59 47% Jbased on Ave 55 Daz \iolation on BD of 12.05 12,66 Std/if  7.68
S I I _ I I
Fri,Jun 08 wilbea Buy day. ES therefore has a 53%  chance of making a high above 1323.00 and up to 1332.38 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1323.00 and downto 429897 based on Ave Decline
therefore has a 49%  chance of making a Low below 1305.26 anddownto 4293.20 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chanceufheinﬁ made 1st
Fri, Jun 03 wilbea Buy day. ES Day therefore has a 53%  chance of making a high above 1323.00 and upto 1332.58 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1323.00 and downte 4300.89 based on Ave Decline
therefore has a 47%  chance of making a Low below 1305.25 and downto 4292.59 based on Ave 55 Day Violation on BD
The Day sess Low has 5% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline >10  67%
The SellShort Day HIGH was 772.50 1st T72.50 1st 775.60 Only TF 772.50 T54.60 75710 odds of Decline > 15 ™ 49%
The SeliShort Day LOW was 754.60 75450 760.00 SRUT 775.60 760.00 760.00 odds of Decline= 0 1%
TF Day 772.50 754,60 757.10 Ave Range on " BD_17.82
Possible HIGH for Buy Day 779.58 779.52 782.62] 51% 53% |based on Ave Penetration of S5D of T7.08 7.02  5tdiD 3.57
Possible LOW for Buy Day 754.42 755.88 760.53] 99% 94% | based on Ave Decline of 18.08 16,62 St 11.98
Possible LOW for Buy Day 746,12 745.91 751.52) 50% 49% Jbased on Ave 55 Day Violation on BD of 8§48 8690  Stad 5412
Fri, Jun 08 wilbea Buy day. TF therefore has a 51%  chance of making a high above 77250 and upto 779.58 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 77250 anddownto 75442 based on Ave Decling
therefore has a 50%  chance of making a Low below 75460 anddownto 74612 based on Ave 55 Day Violation on BD:
The 24 hour Low has a 53% chance of being made 15t
Fri, Jun08 wilbea Buy day. TF Day therefore has a 53% chance of making a high above 77250 andupto 779.52 based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 77250 anddownto 75588 based on Ave Decling
therefore has a 49%  chance of making a Low below 75460 anddownto 74591 based on Ave 55 Day Violation on BD:
The Day sess Low has 5% chance of being made 1st
NG 24h NG Day SNDX 24H Day JCurrent High Low Last odds of Decline =20 ' 69%
The SellShort Day HIGH was 256475 1st 256425 1st 2570.48 Only NG 2564.75 2526.25 2530.25 odds of Decline > 25 " 60%
The SellShort Day LOW was 2526.25 2526.25 2531.95 SHDX 2570.43 2531.95 2535.56 odds of Decline = 0 0%
NG Day  2564.25 2526.25 2530.25 Ave Range on BD 41.59
Possible HIGH for Buy Day 2579.96 2579.75 258597 57% 55% Jbased on Ave Penetration of 550 of 1521 1650 StdiD  7.85
Possible LOW for Buy Day 2523.50 2526.25 2533.80] 100% 93% | based on Ave Decline of 41.25 38.00 Stld  27.79
Possible LOW for Buy Day 2506.13 2505.30 2511.23] 48% 47% Jbased on Ave 55 Day Violation on BD of 2012 20.95  Std/d 12.28
Fri, Jun 08 wilbea Buy day. NQ therefore has a 57%  chance of making a high above 2564.75 and upto 2579.96 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2564.75 and downto 2523.50 bazed on Ave Decline
therefore has a 48%  chance of making a Low below 2526.256 and downto 2506.13 based on Ave S5 Day Wiolation on BD
The 24 hour Low has a 49% chanoeufbeinﬁ made 1st
Fri, Jun 03 wilbkea Buy day. NG Day therefore hasa 55%  chance of making a high above 2564.25 and upto 2579.75 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 25664.26 and downto 2526.256 based on Ave Decline
therefore has a 47%  chance of making a Low below 25626.256 and downte 250530 basedon Ave S5 Day Violation on BD
The Daz se5s Low has 45% chance of beinﬁ made 15t
YM 24h YM day SINDU 24H Day JCurrent High Lowr Last odds of Decline > 100  68%
The SellShort Day HIGH was 12475.00 Last 12475.00 1st 12555.11 Only Y 12475.00  12335.00  12403.00 odds of Decline > 150 " 51%
The SellShort Day LOW was 12335.00 12358.00 124158.83 SINDU 1255511  12416.83  12461.11 odds of Decline=0 " 0%
| Y01 Day 1247500  123569.00 12403.00 Ave Range on " BD 201.38
Possible HIGH for Buy Day 12561.24 12555.19 12632.75] 51% 53% |based on Ave Penetration of 55D of 76.24 80.19 StdD 4090
Possible LOW for Buy Day 12270.16 12289.16 12375.23] 100% 92% Jbased on Ave Decline of 20434 13584 S5tdf 147.74
Possible LOW for Buz Da}r 12231.00 12249.64 12305.24] 48% 45% Jbased on Ave 55 Daz Violation on BD of 104.00 109.36 Std/0  66.70
I I I I _
Fri,Jun 08 wilbea Buy day. YM therefore has a 51%  chance of making a high above 12475.00 and up to 12551.24 based on Awve Penetration of S5D
therefore has a 100% chance of making a Low below 12475.00 and down to 12270.16 based on Ave Decline
therefore has a 48%  chance of making a Low below 12335.00 and down to 12231.00 based on Ave 55 Day Violation on BD
The 24 hour Low has a 47% chance of being made Last
Fri, Jun 03 wilbkea Buy day. YM Day therefore has a 3%  chance of making a high above 12475.00 and up to 1255519 baszed on Ave Penetration of S5D
therefore has a 92%  chance of making a Low below 12475.00 and down to 12289.16 based on Ave Decline
therefnre has a AR chanre nf makinm a | nw belnw 12359.00_and down tn 1224964  hased nn Ave 55 Dawv Winlatinn nn AN



Friday June 8" 2012

Today was a Buy day. The decline did continue until ES reached its TTT levels at which point the rally

started.

Monday will be a Sell day. Markets closed at their highs of the day and at the TTT levels for Monday. This
may cause confusion.

TTT Data for trading US Index Futures on:

IMonday, June 11, 2012

24H Day JCurrent High Low Last odds of Rally >10 T B3%
The Buy Day HIGH was 1323.00 1323.00 Only ES 1323.00 1298.75 1323.00 odds of Rally > 20 Y49%
The Buy Day LOW was 1288.75 1st 1300.25 1st S5PX 1325.51 1307.77 1325.36 odds of Rally = 0 0%
ES Day  1323.00 1300.25 1323.00 Ave Range on " 5D 24.77
Possible HIGH for Sell Day 133214 1333.15 1336.89] 53% 560% jbased on Ave Penetration of BD of 9.14 1015 StdiD 542
Possible HIGH for Sell Day 1322.71 1321.52 1328.09] 100% 93% Jbased on Ave Rally of 23.96 2127 5tdif 1566
Possible LOW for Sell Dair 1266.65 1287.42 1285.15] 49% 45% Jbased on Ave Buz Daz Violation on 5D of 1207 1233 staid  7.23
I I I I _ I I
Maon, Jun 11 wilbe a Sell day. ES therefore hasz a 53%  chance of making a high above 1323.00 and upto 133214 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1298.75 andupto 1322.71 based on Ave Rally
therefore has a 49%  chance of making a Low below 1298.75 anddownto 1286.68 based on Ave Buy Day Violation on SD
E&Zli hour High hﬁ»a -E-% chanoeufbeinﬁ made 1st
Mon, Jun 11 wilbe a Sell day. ES Day therefore has a 50%  chance of making a high above 1323.00 and upto 1333.15 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1300.25 and upto 1321.52 based on Ave Rally
therefore has a 49%  chance of making a Low below 1300.25 and downto 41287.42 based on Ave Buy Day Violation on SD
The Day sess High has 55% 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 766.80 765.80 770.10 Only TF 766.80 748.60 766.40 odds of Rally > 15 Y 53%
The Buy Day LOW was 74350 1st 743.60 1st 754.70 SRUT 77010 754.70 768.90 odds of Rally = 0 Y 0%
TF Day 766.80 748.60 T66.40 Ave Range on SO 18.46
Possible HIGH for Sell Day 773.94 774.54 T77.57)] 62% 51% Jbased on Ave Penetration of BD of 7.4 7.74  StdiD 395
Possible HIGH for Sell Day T66.75 765.22 769.63] 100% 95% gbased on Ave Rally of 18.13 1662 Stdif 1142
W 739.53 739.40 745.60) 48% 459% W of 9.07 9.20 Std/f 499
I _ _ I _
Mon, Jun 11 wilbe a Sell day. TF therefore has a 52%  chance of making a high above 766.80 and up to 773.94 based on Ave Penetration of BD:
therefore has a 100%  chance of making a high above 748.60 and up to 766.78 based on Ave Rally
therefore has a 48%  chance of making a Low below 748.60 and downto 739.53 based on Ave Buy Day Violation on SD
EH hour High hﬁ»a iﬁi chanoeufbeinﬁ made 1st
Mon, Jun 11 wilbe a Sell day. TF Day therefore has a 51%  chance of making a high above 766.80 and up to 77454 based on Ave Penetration of BD:
therefore has a 95%  chance of making a high above 743.60 and up to 765.22 based on Ave Rally
therefore has a 49%  chance of making a Low below 743.60 and downtoc 73940 based on Ave Buy Day Viclation on SD
The Day sess High has 57% chance of being made 1st
NG 24h NQ Day SNDX 24H Day gCurrent  High Low Last odds of Rally > 20 T B1%
The Buy Day HIGH was 255875 255875 2561.57 Only NG 2558.75 2512.00 2558.50 odds of Rally > 25 7%
The Buy Day LOW was 2512.00 1st 2516.00 1st 2522.39 SHDX 2561.57 2522.39 2559.33 odds of Rally = 0 Y 0%
NQ Day 285875 2516.00 2658.50 Ave Range on S0 42.85
Possible HIGH for Sell Day 2574.58 2575.87 2578.66] 54% 63% Jbased on Ave Penetration of BD of 15.83 1742 StdiD  8.78
Possible HIGH for Sell Day 2554.05 2553.57 2558.34] 100% 96% Jbased on Ave Rally of 42.05 3757 Stdif 2509
Possible LOW for Sell Dair 2491.21 2494.54 2501.83] 47% 45% Jbased on Ave Buz Daz Violation on SD of 20.79 2446 Std/f  11.62
_ I I _ I
Mon, Jun 11 willbe a Sell day. NQ therefore has a 54%  chance of making a high above 2558.75 and up to 2574.58 based on Ave Penetration of BD:
therefore has a 100%: chance of making a high above 2512.00 and up to 2554.05 based on Ave Rally
therefore has a 47%  chance of making a Low below 2512.00 and downto 2491.21 based on Ave Buy Day Violation on SD
EH hour High hﬁ»a 51% chanoeufbeinﬁ made L&t
Mon, Jun 11 wilbe a Sell day. NQ Day therefore has a 53%  chance of making a high above 2558.75 and upto 2575.87 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2516.00 and up to 2553.57 based on Ave Rally
therefore has a 48%  chance of making a Low below 2516.00 and downto 2494.834 based on Ave Buy Day Violation on SD
The Daz SESS Hiﬁh has 60% chance ufbeinﬁ made Lﬁt
Y 24h YM day SINDU 24H Day jCurrent High Low Last adds of Rally > 100 T 75%
The Buy Day HIGH was 12508.00 12508.00 12553.52 Only YM 12508.00 12310.00 12506.00 odds of Rally = 150 Y 55%
The Buy Day LOW was 12310.00 1st 12318.00 1st 12388.75 $INDU  12553.52 1239875 12553.52 odds of Rally = 0 Y 0%
YN Day 12508.00  12318.00  12506.00 Ave Range on sD 21111
Possible HIGH for Sell Day 12569.12 12597.54 12641.60) 52% 49% Jbased on Ave Penetration of BD of &1.12 89.54 Std/D 4879
Possible HIGH for Sell Day 12514.02 12499.11 12579.74] 100% 94% jbased on Ave Rally of 20402 18141 Stdif 13453
Possible LOW for Sell Dair 12210.59 12211.61 12292.71) 49% 49% §based on Ave Buz Daz Violation on SD of 99.41 106.39  Std/f 59.56
I I I I I I
Mon, Jun 11 willbe a Sell day. YM therefore has a 52%  chance of making a high above 12508.00 and up to 12589.12 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 12310.00 and up to 12514.02 based on Ave Rally
therefore has a 49%  chance of making a Low below 12310.00 and downto 12210.59 based on Ave Buy Day Violation on 5D
E}H hour High hﬁa 47% chanoeufheinﬁ made 1st
Mon, Jun 11 wilbe a Sell day. YM Day therefore has a 49%  chance of making a high above 12508.00 and up to 12597.54 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12318.00 and up to 12499.11 based on Ave Rally
therefnre has a A9%, chance nf makino A | nw helnw 12318.00_and down tn 12211681 hased on Awve B Nawv Winlatinn nn S0




Monday June 11" 2012

Today was a Sell day. Markets made higher highs overnight but then decline all day with some closing

below the BDL

Tomorrow will be a SS day. Based on averages we have high odds of at least getting back above the BDL
before the close tomorrow

TTT Data for trading US Index Futures on:

ITuesday, June 12, 2012

24H Day jCurrent High Low Last odds of 3D Rally =10 " B5%
The Sell Day HIGH was 1342.00 1st 1330.00 1st Only ES 1342.00 1299.75 1300.75 odds of 3D Rally>20 " 568%
The Sell Day LOW was 1289.75 1289.75 $SPX 13356.52 1307.73 1308.88 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 1288.75 1300.25 . ES Day  1330.00 1299.75 1300.75 Ave Range on " 55D 23.51
Possible HIGH for 5ell Short Day 1350.43 1338.92 1344.39] 54% 51% | based on Ave Penetration of 5D of 843 892 Stdil 526
Possible HIGH for Sell Short Day 1326.38 1325.22 1332.37] 90% 84% | based on Ave 3 Day Rally of 27.63 2497 Std/f  13.87
Pogsible LOW for Sell Short Day 1288.71 1288.66 1206.76] 47% 43% Jbased on Ave of Sell Daz Violation on 5§ dairs of 11.04 11.09  Std/d 571
I - I I _ I
Tue, Jun 12 willbe a Sell5hort day. E5 therefore has a B54%  chance of making a high above 1342.00 and up to 1350.43 based on Ave Penetration of 3D
therefore has a 90%  chance of making a high above 1298.75 and up to 1326.38 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1299.75 anddownto 1288.71 based on Ave of Sell Day Violation on 35 days
The 24 hour High has a 53% chance of being made 1st
Tue, Jun12 wilbea SellShort day. ES Day therefore has a 51%  chance of making a high above 1330.00 and up to 1338.92 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1300.25 and up to 1325.22 bazed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1299.75 anddownto 4288.66 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 781.10 1st T73.70 1st 776.60 Only TF 781.10 744.20 745.30 odds of 3D Rally > 10 " 7%
The Sell Day LOW was T44.20 T44.20 751.00 SRUT T76.60 751.00 751.00 odds of 3D Rally < 0~ 11%
The Buy Day LOVW was 743.60 T43.60 73470 TF Day 773.70 744,20 745,30 Ave Range on h 33D _47.77
Possible HIGH for Sell Short Day 787.62 T730.78 783.25] 51% 48% Jbased on Ave Penetration of 5D of 652 7.08 S5tdiD 379
Possible HIGH for Sell Short Day 769.66 767.94 772.83] 89% 85% |based on Ave 3 Day Rally of 21.06 19.34 St/ 10.07
Possible LOW for Sell Short Day 7.36.04 7.36.06 ?42_.9? 47% 4& based on Ave of Sell Daz Violation on §5 dairs of ﬁ‘l& 8.14 gdiﬁ 4,04
Tue, Jun 12 willbe a SellShort day. TF therefore has a 51%  chance of making a high above 78110 and upto 787.62 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 743.60 andupto 760.66 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 744.20 anddownto 736.04 based on Ave of Sell Day Violation on S5 days
The 24 wr High has a 5% chanoeofbeinﬁ made 1st
Tue, Jun12 wilbea SellShort day. TF Day therefore has a 48%  chance of making a high above 77370 andupto 780.78  based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 748.60 andupto T767.94 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 744.20 anddownto 736.06 based on Ave of Sell Day Violation on S5 days
The: Daz 558 Hiﬁh has 45% chance of being made Last
P —
NG 24h NG Day SNDX 24H  Day |Current  High Low Last odds of 3D Rally>10  94%
The Sell Day HIGH was 2583.00 1st 2573.50 1st 2579.23 Only NG 2598.00 2508.25 2510.75 odds of 3D Rally >30 " 72%
The Sell Day LOW was 2508.25 2508.25 251387 SNDX 2579.23 2513.67 2516.66 odds of 3D Rally < 0 ™ 10%
The Buy Day LOVW was 2512.00 2516.00 2522.3% NG Day  2573.50 2508.25 2510.75 Ave Range on 5SD41.34
Possible HIGH for Sell Short Day 2612.99 2589.45 2595.17] 54% 52% | based on Ave Penetration of 5D of 14.99 1685 Std/D 8.82
Possible HIGH for Sell Short Day 2561.27 2560.98 2566.07] 89% &6% |based on Ave 3 Day Rally of 49.27 4498 stad 2330
Possible LOW for Sell Short Day 2488.50 2458.66 2495.32] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.75 19.59  std/d 9.38
Tue, Jun 12 wilbe a SellShort day. NQ therefore has a 54%  chance of making a high above 2598.00 and up to 2612.99 baszed on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2512.00 and up to 2561.27 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2508.25 anddownto 2488.50 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 48% chance of being made 15t
Tue, Jun12 wilbea SellShort day. NQ Day therefore has a 52%  chance of making a high above 2573.50 and up to 2589.45 baszed on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2516.00 and up to 2560.98 based on Ave 3 Day Ralby
therefore has a 46%  chance of making a Low below 2508.25 and downto 2488.66 based on Ave of Sell Day Violation on 55 days
The Day sess High has 53% chance of being made Last
Y 24h YN day S$INDU 24H Day jCurrent High Low Last odds of 3D Rally > 75 "~ 88%
The Sell Day HIGH was 12715.00 1st 12581.00 1st 12649.88 Only Y 12715.00 12306.00 1231200 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 12308.00 12308.00 12398.63 SINDU  12649.36 12398.63 1241218 odds of 3D Rally < 0 " 9%
The Buy Day LOWW was 12310.00 12318.00 12398.75 YN Day 12581.00  12308.00 1231200 Ave Range on SSD_201.86
Possible HIGH for Sell Short Day 12788.62 12656.84 12725.45] 52% 51% | based on Ave Penetration of 5D of 73.62 75.84 Std/D 43.88
Possible HIGH for Sell Short Day 12543.70 12530.37 12612.83] 90% 85% | based on Ave 3 Day Rally of 23370 21237 Stdif 119.67
Possible LOW for Sell Short Day 12216.59 12214.30 12308.56] 48% 49% | based on Ave of Sell Day Violation on 55 days of 91.41 9370 Std/f 49.33
Tue, Jun12 wilbea SellShort day. YM therefore has a 52%  chance of making a high above 12715.00 and up to 12788.62 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12310.00 and up to 12543.70 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12308.00 and down to 1221659 based on Ave of Sell Day Viclation on 55 days
The 24 hour High has a 51% chance of being made 1st
Tue,Jun 12 wil bea SellShort day. YM Day therefore has a 51%  chance of making a high above 12581.00 and up to 12656.84 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 12318.00 and up to 12530.37 based on Ave 3 Day Rally
therefnre has a A9%;, chance nf makino a | nw belnw 12308.00_and dnwn tn 4224430 hazed on Ave nf Sell Dav Vinlatinon nn 55 davs




Tuesday June 12" 2012
Today was a SS day. Markets did manage to get back to the BDL and even produced a rally

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

TTT Data for trading US Index Futures on:

Iwednesday, June 13, 2012

24H Day JCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1320.50 Last 1320.50 Last Only ES 1320.50 1297.00 1320.25 odds of Decline > 20 ™ 47%
The Sellshort Day LOW was 1257.00 1285.00 $5PX 1324.31 1306.62 1323.76 odds of Decline= 0 ™ 0%
ES Day  1320.50 1299.00 1320.25 Ave Range on BO  23.87
Possible HIGH for Buy Day 1329.88 1330.08 52% 53% Jbased on Ave Penetration of 55D of 9.38 955 Stdil 547
Possible LOW for Buy Day 1296.47 1298.39 1303.60 100% 91% |based on Ave Decline of 24.03 2241 stdf  17.24
Possible LOW for Buy Day 1284.98 1286.38 1293.91] 50%: 47% | based on Ave 55 Day Violation on BD of 12.02 12.62 5tdd  7.68
Wed, Jun 13 will be a Buy day. ES therefore has a 52%  chance of making a high above 1320.50 and up to 1329.88 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1320.50 and downto 1296.47 based on Ave Decline
therefore has a 50%  chance of making a Low below 1207.00 and downto 4128498 based on Ave 55 Day Violation on BD
The 24 hour Low has a 47% chance of being made: Last
Wed, Jun 13 willbe a Buy day. ES Day therefore haza 53%  chance of making a high above 1320.50 and up to 133008 baszed on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1320.50 and downto 41298.39 based on Ave Decline
therefore has a 47%  chance of making a Low below 1299.00 and downto 1286.38 based on Ave S5 Day Violation on BD
The Daz sess Low has 56% chance ufbtﬂng made L_ast
TF 24h TF Day SRut 24H Day JCurrent High Lowr Last odds of Decline > 10 67%
The Selishort Day HIGH was 750.80 Last 750.80 Last 751.40 Only TF 760.80 T42.70 760.50 odds of Decline >15 " 50%
The SellShort Day LOW was T42.70 T42.70 T438.50 SRUT 761.40 T45.50 761.30 odds of Decline= 0 1%
TF Day 760.80 742.70 760.50 Ave Range on BD 17.82
Possible HIGH for Buy Day T67.88 767.82 763.42] 50% b52% |based on Ave Penetration of 35D of T7.08 7.02  StdD 357
Possible LOW for Buy Day 742.70 74416 746.31] 99% 94% | based on Ave Decline of 18.10 16.64 Stad/il  11.98
Possible LOW for Buy Day 734,23 T34.02 740.03] 50% 49% §based on Ave 55 Daz Violation on BD of §.47 5.68  Stdif 5.2
B I I — _ I I
Wed, Jun 13 wilbe a Buy day. TF therefore has a 50%  chance of making a high above 760,80 andupto 767.88 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 760.80 anddownto 74270 basedon Ave Decline
therefore has a 50%  chance of making a Low below 742,70 anddownto 734.23 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Wed, Jun 13 will be a Buy day. TF Day therefore hasa 52%  chance of making a high above 760.80 andupto 767.82 based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 760.80 anddownto 74416 based on Ave Decline
therefore has a 49%  chance of making a Low below 74270 anddownto 734.02 based on Ave 55 Day Violation on BD
The Day zess Low has 5% chance of being made Last
NG 24h NG Day SHDX 24H Day jCurrent High Low Last odds of Decline > 20 63%
The SellShort Day HIGH was 2545.75 Last 2548.75% Last 2548.83 Only NQ 2546.75 2505.00 2545.00 odds of Decline >25 ™ 60%
The SelliShort Day LOW was 2505.00 2505.00 2510.75 SHDX 2546.83 2510.75 2545.74 odds of Decline= 0 ~0%
NG} Day  2546.75 2505.00 2545.00 Ave Range on " BD  41.60
Possible HIGH for Buy Day 2561.96 2562.25 2562.32) 56% 55% | based on Ave Penetration of 55D of 1521 1550 Std/D  7.85
Possible LOW for Buy Day 2505.47 2508.72 2510.12]100% 953% | based on Ave Decline of #1.28 3203 stad 2779
Possible LOW for Buy Day 2454.91 2434.11 2490.09) 48% 47% jbased on Ave 55 Day Violation on BD of 20.09 20.89 Sta/f 12.28
Wed, Jun 13 wilbe a Buy day. NQ therefore has a 56%  chance of making a high above 2546.75 and up to 2561.96 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2546.,75 and downto 250547 based on Ave Decline
therefore has a 48%  chance of making a Low below 2505.00 and downto 243491 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of trainH made Last
Wed, Jun 13 willbe a Buy day. NQ Day therefore hasa b8%  chance of making a high above 2546.75 and up to 2562.25 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 2546.75 and downto 2508.72 basedonAve Decline
therefore has a 47%  chance of making a Low below 250500 and downto 2484.11 based on Ave S5 Day Violation on BD
The Day sess Low has 51% chance of being made  Last
¥M 24h Y day SINDU 24H Day |Current  High Low Last odds of Decline > 100 " 68%
The SellShort Day HIGH was 12518.00 Last 12518.00 Last 12576.72 Only ¥ 12518.00 12285.00 12511.00 odds of Decline > 150 ™ 51%
The SellShort Day LOW was 12283.00 12333.00 1241214 SINDU 1257672 1241244 12571.00 odds of Decline= 0 ™ 0%
YN Day 12518.00  12333.00  12511.00 Ave Range on | BD  201.37
Possible HIGH for Buy Day 12594.02 12597.95 12654.36] 51% 53% | based on Ave Penetration of 55D of 76.02 79.95 Std/D  40.90
Possible LOW for Buy Day 12313.26 12332.24 12396.90] 100%: 92% | based on Ave Decline of 20474 18576 Stdil 147.74
Possible LOW for Buy Day 12184.43 12224.03 12301.10] 48% 45% ) based on Ave 55 Day Violation on BD of 10357 108.97 Stdif  66.70
Wed, Jun 13 will be a Buy day. YM therefore has a 51%  chance of making a high above 12518.00 and up to 12594.02 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 12518.00 and downto 12313.26 based on Ave Decline
therefore has a 48%  chance of making a Low below 12288.00 and downto 1218443 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 47% chance of being made: Last
Wed, Jun 13 willbe a Buy day. YM Day therefore haz a 53%  chance of making a high above 12518.00 and up to 12597.95 based on Ave Penetration of SSD
therefore has a 92%  chance of making a Low below 12518.00 and downto 12332.24 based on Ave Decline
therefnre has a AR% chance nf makinn a | nw belnw 12332.00_and dnwn tn 12224.03%  hased nn Ave 55 Dav Vinlatinn nn B




Wednesday June 13" 2012

Today was a Buy day. Markets tested yesterday’s highs a few times and finally failed. The decline then

started

Tomorrow will be a Sell day. Having closed near the lows of the day, momentum may take markets lower

before the rally starts.

TTT Data for trading US Index Futures on:

IThursday, June 14, 2012

24H Day jCurrent High Lowr Last odds of Rally > 10 " 83%
The Buy Day HIGH was 1321.25 1321.25 Only ES 1321.256 1303.50 1309.00 odds of Rally =20 Y 49%
The Buy Day LOW was 1303.50 Last 1303.50 $SPX 1327.28 1310.51 1314.83 odds of Rally = 0 Y 0%
ES Day  1321.25 1303.50 1309.00 Ave Range on 50 24,82
Possible HIGH for Sell Day 133043 1331.39 1337.46] 54% 50% Jbased on Ave Penetration of BD of 918 10.44 StdiD 542
Possible HIGH for Sell Day 1327.51 1324.80 1330.84] 100% 93% Jbased on Ave Rally of 24.01 2430 Stdlf  15.66
Possible LOW for Sell Da}r 1291.43 1280.73 1207.96] 49% 45% Jbased on Ave Buz Daz Viglation on S0 of 1207 1277 Std/f  7.23
N _ _ I _ _ - I
Thu, Jun 14 willke a Sell day. ES therefore has a 54%  chance of making a high above 1321.25 and upto 1330.43 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1303.50 and upto 1327.51 based on Ave Rally
therefore has a 49%  chance of making a Low below 1303.50 anddownto 4129143 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 52% chanoeufheinﬁ made 1st
Thu, Jun 14 willke a Sell day. ES Day therefore has a 50%  chance of making a high above 1321.25 and upto 1331.39 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1303.50 and upto 1324.80 based on Ave Rally
therefore has a 49%  chance of making a Low below 1303.50 anddownto 4290.73 based on Ave Buy Day Violation on SD
The Daz SESS Hiﬁh has 5% chance ufbeinﬁ made  1st
TF 24h TF Day SRut 24H Day JCurrent High Lawr Last odds of Rally > 10 “75%
The Buy Day HIGH was 761.90 760.560 764.00 Only TF 761.90 744.90 748.60 odds of Rally =15 3%
The Buy Day LOW was 744,90 Last 744.90 Last 749.80 SRUT 764.00 749.50 752.70 odds of Rally = 0 Y 0%
TF Day 760.60 744.90 748.60 Ave Range on 50 18.51
Possible HIGH for Sell Day T69.07 768.33 T71.47) 52% 51% | based on Ave Penetration of BD of 74T 7.73  StdlD 3.95
Possible HIGH for Sell Day T63.11 761.54 764.75] 100% 95% Jbased on Ave Rally of 18.21 16.64 Stald 1112
Possible LOW for Sell Day 735.86 736,73 740.82) 48% 49% Jbased on Ave Buy Day Violation on 50 of  9.04 947  Sta/d 499
Thu, Jun 14 wilbe a Sell day. TF therefore has a 52%  chance of making a high above 761.90 and upto 769.07 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 744.90 and upto 763.11  based on Ave Rally
therefore has a 48%  chance of making a Low below 74490 anddownto 73586 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Thu, Jun 14 wilbea Sell day. TF Day therefore has a 51%  chance of making a high above 760.60 and upto 768.33 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 74490 and upto 761.54 based on Ave Raly
therefore has a 49%  chance of making a Low below 74490 anddownte 73573 based on Ave Buy Day Violation on SD
The Daz SESE HiHh nas 51% chance ufbeinﬁ made Lﬁt
NG 24h NQ Day SNDX 24H Day jCurrent High Lowr Last odds of Rally =20 T B1%
The Buy Day HIGH was 2552.75 235275 2557.:1 Only NQ 2552.75 2514.00 2524.00 odds of Rally > 25 T73%
The Buy Day LOW was 2514.00 Last 2514.00 Last 2519.69 SNDX 2557.31 2519.69 2527.44 odds of Rally = 0 0%
NG Day 256275 2514.00 2524.00 Ave Range on S50 42.98
Possible HIGH for Sell Day 2568.69 2569.85 2574.40] 54% 54% Jbased on Ave Penetration of BD of 15.94 17.40 Stdll 878
Possible HIGH for Sell Day 255617 2551.62 2555.69] 100% 96% Jbased on Ave Rally of 4217 37.62 Std/d  25.09
Possible LOW for Sell Day 2493.31 2492.91 2499.19] 47% 459% Jbased on Ave Buy Day Violation on 50 of 20.69 21.09  Std/f 11.62
Thu, Jun 14 wilbe a Sell day. NQ therefore has a 54% chance of making a high above 2552.75 and upto 2568.69 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 251400 and upto 2556.17 based on Ave Rally
therefore has a 47%  chance of making a Low below 2514.00 and downto 2493.31 based on Ave Buy Day Violation on SD
The 24 hour High has a 59% chance of being made Last
Thu, Jun 14 willkea Eell day. NQ Day therefore has a 4%  chance of making a high above 255275 and upto 2569.85 based on Ave Penetration of BD
therefore has a D6% chance of making a high above 251400 and upto 255162 based on Ave Raly
therefore has a 49%  chance of making a Low below 251400 and downto 249291 based on Ave Buy Day Violation on SD
The Day =ess High has 44% chance of being made 1st
YM 24h ¥M day SINDU 24H Day JCurrent High Lowr Last odds of Rally > 100 754
The Buy Day HIGH was 12531.00 12531.00 1258810 Only Y 12531.00 12381.00  12426.00 odds of Rally = 150 Y B5%
The Buy Day LOW was 12381.00 Last 12381.00 Last 12453.92 SINDU  12598.10 12453.92 12495.24 odds of Rally = 0 Y 0%
YM Day  12531.00  12381.00  12426.00 Ave Range on 50 211.63
Possible HIGH for Sell Day 12612.75 12620.46 12686.22| 52% 50% |based on Ave Penetration of BD of 81.75 89.46 Std/D  48.79
Possible HIGH for Sell Day 12585.56 12662.34 12635.09] 100% 94% Jbased on Ave Rally of 20455 18134 Std/f 13453
Possible LOW for Sell Da}r 12282.10 12275.12 12345.46] 49% 50% Jbased on Ave Buy Daz\.l’iolation on 50 of 98.90 10588 Std/f 59.56
I I I — I
Thu, Jun 14 wil be a Sell day. YM therefore has a 52%  chance of making a high above 12531.00 and up to 12612.75 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12381.00 and up to 12585.556 based on Ave Raly
therefore has a 49% chance of making a Low below 12381.00 and down to 12282.10 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made 1st
Thu, Jun 14 willbkea Sell day. YM Day therefore has a 50%  chance of making a high above 12531.00 and up to 12620.46 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12381.00 and upto 12562.34 baszed on Ave Raly
therafnre haz a R0FG chanece nf makine a | nw helnw 12381.00 and dnwn tn 1227512  hazed nn &ve Ruov NDav Winlatinn an SN




Thursday June 14" 2012

Today was a Sell day. Markets retested the BDL and the rally started and reached the TTT targets.

Tomorrow will be a SS day. There is still some room to go up based on the average 3 day rally numbers.

TTT Data for trading US Index Futures on:

IFriday, June 15, 2012

24H Day JCurrent High Low Last odds of 3D Rally > 10 N
The Sell Day HIGH was 1327.75 Last 1327.75 Last Only ES 1327.75 1305.25 1325.75 odds of 30 Rally >20 " 58%
The Sell Day LOVW was 1305.25 1307.25 $SPX 1333.68 1314.14 1328.71 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 1303.50 1303.50 ES Day  1327.75 1307.25 1325.75 Ave Range on §50 23.51
Possible HIGH for Sell Short Day 133615 1336.67 1342.55] 54% 51% | based on Ave Penetration of 5D of 543 892 StdiD 526
Possible HIGH for Sell Short Day 133112 1328.46 1335.09] 90% &4% |based on Ave 3 Day Rally of 27.62 2496 Staid  13.88
Possible LOW for Sell Short Day 1294.25 1296.21 1303.23] 47% 49% | based on Ave of Sell Day Violation on 55 days of 11.00 11.04 St 5.71
Fri, Jun15  wilbea SellShort day. ES therefore has a 54%  chance of making a high above 1327.75 and up to 1336.18 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1303.50 and up to 133112 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1305.25 anddownto 1294.25 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 15t
Fri,Jun15  wilbea SellShort day. ES Day therefore has a 51%  chance of making a high above 1327.75 and up to 1336.67 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1303.50 and up to 132846 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1307.25 and downto 1296.21 based on Ave of Sell Day Vislation on S5 days
The Day sess High has A47% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Lowr Last odds of 3D Rally =5 935
The Sell Day HIGH was 780.20 Last 760.20 Last 762.90 Only TF 760.20 745.10 759.80 odds of 3D Rally>10 " 78%
The Sell Day LOVW was 74510 T45.70 751.90 SRUT 762.90 751.90 761.90 odds of 3D Rally < 0 "~ 11%
The Buy Day LOW was 74450 74450 T45.80 TF Day 760.20 T46.70 759.80 Ave Range on " §SD 17.77
Possible HIGH for Sell Short Day 766.72 767.28 769.55] 51% 43% | based on Ave Penetration of 5D of 6.52 7.08 St 3.79
Possible HIGH for Sell Short Day 765.94 764,22 T67.90] 9% &5% | based on Ave 3 Day Rally of 21.04 19.32  stadif 1007
Possible LOW for Sell Short Day 736.98 738.59 743.90] 47% 48% | based on Ave of Sell Day Violation on 55 days of 812 8.11 St/ 4.04
Fri,Jun15 wilbea SellShort day TF therefore has a 51%  chance of making a high above 760.20 andupto 766.72 based on Ave Penetration of SO
therefore has a 89%  chance of making a high above 74490 andupto 765.94 baszed on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 74510 anddownto 73698 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made 15t
Fri,Jun15 wilbea SellShort day. TF Day therefore has a 48%  chance of making a high above 760.20 andupto 767.28 Dbased on Ave Penetration of SD
therefore has a 85%  chance of making a high above 74490 andupto 764.22 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 746,70 anddownto 738.59 based on Ave of Sell Day Violation on 55 days
The Day =&s3 High has 43% chance of being made 1st
NG 24h NG Day SNDX 24H Day JCurrent High Low Last odds of 3D Rally =10  94%
The Sell Day HIGH was 2542.75 Last 2542.75 Last 2547.31 Only HQ 2542.75 2509.00 2537.50 odds of 3D Rally>30 " 72%
The Sell Day LOW was 2509.00 2509.00 251517 SHDX 2547.34 251517 2540.59 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 2514.00 2514.00 2519.69 NG Day  2542.75 2509.00 2537.50 Ave Range on ' 550 41.34
Possible HIGH for Sell Short Day 2557.74 2558.70 2563.25] 54% 52% | based on Ave Penetration of 5D of 1499 1595 StdiD  8.82
Possible HIGH for Sell Short Day 2563.23 2558.94 2563.32] 89% 86% |based on Ave 3 Day Rally of 49.23 4494 St 2330
Possible LOW for Sell Short Day 2459.34 2489.51 2496.91] 45% 46% Jbased on Ave of Sell Daz Violation on 55 days of 19.66 19.49  Stdif  9.38
I I _ _ _
Fri, Jun1s wilbea SellShort day. HQ therefore has a 54%  chance of making a high above 2542.75 and up to 2557.74 based on Ave Penetration of SO
therefore has a &9%  chance of making a high above 2514.00 and up to 2563.23 based on Ave 3 Day Rally
therefore has a 45% chance of making a Low below 2509.00 and downto 2489.34 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 51% chance of treinH made 1st
Fri,Jun158 wilbea SellShort day. NQ Day therefore has a 52%  chance of making a high above 254275 and up to 25568.70 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 251400 and up to 255894 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2509.00 and downto 2489.51 based on Ave of Sell Day Vielation on S5 days
The Day sess High has 50% chance of being made 1st
YM 24h ¥M day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 N
The Sell Day HIGH was 12631.00 Last 12631.00 Last 12593.04 Only Y 12631.00  12406.00 12609.00 odds of 30 Rally > 100 " 78%
The Sell Day LOVW was 12408.00 12428.00 12487.82 SINDU  12698.04 12497.832 12653.12 odds of 3D Rally < 0" 9%
The Buy Day LOW was 12381.00 12381.00 12453.52 YN Day 12631.00 12428.00  12609.00 Ave Range on ' 550 201.93
Possible HIGH for Sell Short Day 12704.62 12706.54 12773.63] 81% 51% | based on Ave Penetration of 5D of 73.62 744 S5tdiD  43.88
Possible HIGH for Sell Short Day 12614.62 12593.33 12667.89] 90% &5% | based on Ave 3 Day Rally of 23362 21233 Stdd 119.73
Possible LOW for Sell Short Day 12314.98 12334.30 12407.75] 459% 49% fbased on Ave of Sell Day Violation on 55 days of 91.02 93.70  Stdif  49.33
Fri, Jun15  wilbea SellShort day. YM therefore has a 51%  chance of making a high above 12631.00 and up to 12704.62 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12381.00 and up to 12614.62 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 12406.00 and down to 1231498 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1st
Fri, Jun156  wilbea SellShort day. YM Day therefore has a 51%  chance of making a high above 12631.00 and up to 12706.84 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 12381.00 and up to 12593.33 based on Ave 3 Day Rally
tharafara haz a A0%.  r~hanea af makinn a | aw helnw 47478 M) and dawn tn 42724 W hazad an Ava af Gall Nav Winlatinn an G2 daue




Friday June 15" 2012
Today was a SS day. Markets continued their rally and even reached the TTT Penetration levels

Monday will be a Buy day. We should be anticipating a decline, however momentum may take the markets
higher before the decline starts. Will the European votes and news mess up the decline is a good question

TTT Data for trading US Index Futures on: |Monday, June 18, 2012

24H Day JCurrent High Low Last odds of Decline » 10 75%
The SelShort Day HIGH was 1338.50 Last 1338.50 Last Only ES 1338.50 1324.50 1338.25 odds of Decline > 20 " 47%
The SelShort Day LOW was 1324.50 1325.50 §5PX 1343.32 1329.19 1343.03 odds of Decline= 0 " 0%
ES Day  1338.50 1325.50 1338.25 Ave Range on BD 23.86
Possible HIGH for Buy Day 1347.84 1348.03 53% 53% |based on Ave Penetration of 55D of 9.34 9,53 Std/Dl 547
Possible LOW for Buy Day 1314.49 1316.41 1322.63] 100% 91% |based on Ave Decline of 24.01 2209 Stdif  17.24
Possible LOW for Buy Day 1312.43 1312.88 1316.48] 49% 47% Jbased on Ave 55 Day Violation on BD of 12.02 12.62  Stdd  7.68
Mon, Jun 18 willbe a Buy day. ES therefore has a 3%  chance of making a high above 1338.50 andupto 1347.84 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1338.50 anddownto 131449 based on Ave Decline
therefore has a 49%  chance of making a Low below 132450 anddownto 131248 based on Ave S5 Day Violation on BD
The 24 hour Low has a 47% chanoeufb&inH made Lﬁt
Maon, Jun 18 wilbe a Buy day. ES Day therefore hasa 53%  chance of making a high above 1338.50 andupto 1348.03 based on Ave Penetration of 55D
therefore has a 91%  chance of making a Low below 1338.50 anddownto 131641 based on Ave Decline
therefore has a 47%  chance of making a Low below 132550 anddownto 131288 based on Ave 55 Day Vielation on BD
The Day sess Low has 56% chance of being made Last
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline > 10  68%
The SelShort Day HIGH was 762.60 Last 763.60 Last 77210 Only TF 7648.60 756.40 767.20 odds of Decline > 15 " 50%
The SelShort Day LOVW was 754.40 736.40 761.20 SRUT 77210 761.20 771.30 odds of Decline= 0 1%
TF Day 768.60 756.40 767.20 Ave Range on BD 17.52
Possible HIGH for Buy Day 775.65 775.62 779.10Q 51% 52% | based on Ave Penetration of S5D of T7.05 7.02  StdlD  3.57
Possible LOW for Buy Day 750.51 751.97 T57.02] 99% 94% Jbased on Ave Decline of 18.09 16,63 Sta'd 1198
Possible LOW for Buz Dair 747.93 747.72 ?52_.?3 50% 49%% Jbased on Ave 55 Daz Violation on B_D of 847 1&&8 St_dfﬁ 5.12
Mon, Jun 18 wilbe a Buy day. TF therefore has a 51%  chance of making a high above 768.60 andupto 77565 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 768.60 anddownto 750.51 based on Ave Decline
therefore has a 50%  chance of making a Low below 756.40 anddownto 74793 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Mon, Jun 18 wilbe a Buy day. TF Day therefore has a §2%  chance of making a high above 768.60 andupto 775,62 based on Ave Penetration of 55D
therefore has a 94%  chance of making a Low below 768.60 anddownto 75197 basedon Ave Decline
therefore has a 49%  chance of making a Low below 75640 anddownto 747.72 based on Ave S5 Day Vielation on BD
The Daz sess Low has 52% chance of b&inﬁ made Lﬁt
NG 24h NQ Day SMDX 24H Day JCurrent High Low Last odds of Decline = 20 ' §9%
The SelShort Day HIGH was 2587.75 Last 2567.75 Last 2572.84 Only NG 2567.75 2533.50 2566.00 odds of Decline > 25 " 60%
The SelShort Day LOVW was 2533.50 2538.50 254251 SHDX 2572.84 254251 2570.71 odds of Decline= 0 ™ 0%
NG Day  2567.75 2538._50 2566.00 Ave Range on BD 41,60
Possible HIGH for Buy Day 2582.91 25831 2538.30) 57% 55% | based on Ave Penetration of 55D of 1516 1646 StdlD  7.85
Possible LOW for Buy Day 2526.50 2529.74 2536.15] 100% 93% Jbased on Ave Decline of 41.25 38.01 Sstdf  27.79
Possible LOW for Buz Dair 2513.41 2517.61 2521.65] 458% 47% Jbased on Ave §5 Daz Violation on BD of 20.09 20.39  stdd 1228
I - I _
Mon, Jun 18 wil be a Buy day. NQ therefore has a 5f%  chance of making a high above 2567.75 and up to 258291 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 2567.75 anddownto 252650 based on Ave Decline
therefore has a 48%  chance of making a Low below 2533.50 anddownto 2513.41 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Mon, Jun 18 willbe a Buy day. NQ Day therefore has a 5%  chance of making a high above 2567.75 and upto 2583.1 based on Ave Penetration of SSD
therefore has a 93%  chance of making a Low below 2567.75 anddownto 2529.74 based on Ave Decline
therefore has a 47%  chance of making a Low below 2538.50 anddownto 2517.61 based on Ave 55 Day Vielation on BD
The Daz sess Low has 51% ghance of being made Lﬁt
YM 24h Y day SINDU 24H Day jCurrent High Low Last odds of Decling > 100  68%
The SelShort Day HIGH was 12723.00 Last 12723.00 Last 12774.36 Only ¥ 12723.00 12592.00 12708.00 odds of Decline > 150 " 51%
The SelShort Day LOW was 12582.00 12623.00 125651.68 SINDU  12774.36 1265168 12766.64 odds of Decline= 0 " 0%
| Y0 Day 12723.00 12623.00  12708.00 Ave Range on ' BD 201.24
Possible HIGH for Buy Day 12798.70 12802.62 12851.71] 52% 53% |based on Ave Penetration of S50 of 75.70 79.62 Std/D  40.90
Possible LOW for Buy Day 12518.44 12537.38 12594.69] 100% 92% | based on Ave Decline of 20456 185.62 Std/T 147.74
Possible LOW for Buy Day 12488.43 12514.03 12540.64] 48% 45% | based on Ave 55 Day Violation on BD of 103.57 108.97 Std/f  66.70
Mon, Jun 18 wilbe a Buy day. YM therefore has a §2%  chance of making a high above 12723.00 and up to 12798.70 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 12723.00 and downto 12518.44 based on Ave Decline
therefore has a 48%  chance of making a Low below 12592.00 and downto 12488.43 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of treinH made Last
I L I
Mon, Jun 18 wil be a Buy day. YM Day therefore has a 53%  chance of making a high above 12723.00 and up to 12802.62 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 12723.00 and down to 12537.38 based on Ave Decline
therefore has a AR5 chance nf makinn a | e helnwe 12623.00_and down tn 1254403 hased on Ave S5 Dav Vinlatinn nn BN




Monday June 18" 2012

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

Tomorrow will be a Sell day. Based on averages the rally that started today should continue tomorrow

TTT Data for trading US Index Futures on:

| Tuesday, June 19, 2012

24H Day JCurrent High Low Last odds of Rally > 10 Y B3%
The Buy Day HIGH was 1347.50 1341.75 Only ES 1347.50 1327.25 1341.00 odds of Rally > 20 Y 49%
The Buy Day LOW was 1327.25 Last 1327.25 S5PX 1348.22 1334.46 1344.75 odds of Rally = 0 0%
ES Day  1341.75 1327.25 1341.00 Ave Range on S0 24.81
Possible HIGH for Sell Day 1356.67 1381.87 1358.38| 54% 51% |based on Ave Penetration of BD of 947 1012 5tdiD 542
Possible HIGH for Sell Day 1351.26 1348.56 1354.50] 100% 93% | based on Ave Rally of 24.01 2431 Stdil 1566
Possible LOW for Sell Day 1315.18 1314.43 1321.91] 49% 45% | based on Ave Buy Day Violation on 5D of 1207 1277 Stald 7.23
Tue, Jun 19 wilbe a Sell day. ES therefore has a B54%  chance of making a high above 134750 and upto 135667 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1327.25 andupto 1351.26 based on Ave Rally
therefore has a 49%  chance of making a Low below 1327.25 anddownto 131518 based on Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made 15t
Tue, Jun 19 wilbe a Eell day. ES Day therefore has a B1%  chance of making a high above 1244.75 and upto 135187 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1327.25 and upto 1348.56 Dbased on Ave Rally
therefore has a 49%  chance of making a Low below 1327.25 and downto 131448 based on Ave Buy Day Violation on SD
The Day zess High has 56% chance of being made 1st
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally >10 MG
The Buy Day HIGH was 775.00 771.40 T74.80 Only TF 776.00 758.70 769.10 odds of Rally > 15 Y 53%
The Buy Day LOW was 75870 Last T58.70 1st T54.70 SRUT 774.80 764.70 7210 odds of Rally = 0 Y 0%
TF Day 771.40 758.70 769.10 Ave Range on " 5D 1850
Possible HIGH for Sell Day 78317 77913 T82.2T)] 52% 51% | based on Ave Penetration of BD of 747 7.73  Std/D  3.95
Possible HIGH for Sell Day 776.91 775.34 779.65] 100% 95% Jbased on Ave Rally of 18.21 1664 Stld 1142
Possible LOW for Sell Day 749.66 749.53 755.72] 48% 49% | based on Ave Buy Day Violation on 5D of  9.04 947  Stad 499
Tue, Jun 19 wilbe a Eell day. TF therefore has a 52%  chance of making a high above 776.00 and upto 78317  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 758.70 and upto 776.91  based on Ave Raly
therefore has a 48%  chance of making a Low below 758.70 anddownto 749.66 based on Ave Buy Day Viclation on SD
The 24 hour High has a 51% chance of being made Last
Tue, Jun 19 wilbe a Sell day. TF Day therefore has a 51%  chance of making a high above 771.40 and upto 77913  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 758.70 and upto 775.34 based on Ave Raly
therefore has a 49%  chance of making a Low below 758.70 and downto 74953 based on Ave Buy Day Viclation on SD
The Day sess High has 583% chance of being made 1st
NG 240 NG Day SNDX 24H Day |Current  High Low Last odds of Rally > 20 TB1%
The Buy Day HIGH was 259450 255450 25599.52 Only NG 2594.50 2549.25 2589.00 odds of Rally > 25 Y73%
The Buy Day LOW was 2548.25 1st 254925 1st 2554.83 SHNDX 2599.52 2554.83 2592.49 odds of Rally = 0 0%
NQ Day  2594.50 2549.25 2589.00 Ave Range on 50 42.95
Possible HIGH for Sell Day 2610.44 2611.60 2616.61| 54% 53% |based on Ave Penetration of BD of 15.94 1710 StdlD  B8.78
Possible HIGH for Sell Day 2591.38 2586.85 2590.81| 100% 96% | based on Ave Rally of 4213 3760 Stdid  25.09
Possible LOW for Sell Day 2525.64 2528.25 2534.42] 47% 459% | based on Ave Buy Day Violation on 5D of 20.61 21.00 St/ 11.62
Tue, Jun 19 wilbe a Sell day. NG therefore has a 54%  chance of making a high above 259450 and upto 2610.44 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2549.25 and upto 2591.38 Dbased on Ave Rally
therefore has a 47%  chance of making a Low below 2549.25 and downto 252864 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 51% chance of trainH made Last
Tue, Jun 19 wilbe a Sell day. NQ Day therefore hasz a 53%  chance of making a high above 259450 and upto 2611.60 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2549.25 and upto 2586.85 based on Ave Rally
therefore has a 49%  chance of making a Low below 2549.25 and downto 252825 based on Ave Buy Day Violation on SD
The Daz SE58 HiHh has B0% chﬁce of being made L_ast
¥ 24h YN day SINDU 24H Day JCurrent High Low Last odds of Rally =100 T 75%
The Buy Day HIGH was 12803.00 12710.00 12781.85 Only YM 12803.00 12621.00 12686.00 odds of Rally > 150 " 55%
The Buy Day LOWY was 12621.00 Last 12621.00 1st 12696.79 SINDU  12781.85 12696.79 1274231 odds of Rally = 0 0%
¥ Day 12710.00 12621.00  12686.00 Ave Range on SD 211.66
Possible HIGH for Sell Day 12884.54 12799.51 12870.04] 53% 50% ]| based on Ave Penetration of BD of 81.84 89.51 StdlD  48.79
Possible HIGH for Sell Day 12825.66 12802.53 12878.13] 100% 94% | based on Ave Rally of 20466 18153 Std/f 13453
Possible LOW for Sell Day 12622.10 12515.12 12691.33] 49%: 45% Jbased on Ave Buz Daz Violation on 5D of 98.90 105.88 Std/D 59.56
S I - — I I
Tue, Jun 19 wilbe a Sell day. YM therefore has a 53%  chance of making a high above 12803.00 and up to 12854.84 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 12621.00 and up to 12825.66 based on Ave Raly
therefore has a 49%  chance of making a Low below 12621.00 and downto 1252210 based on Ave Buy Day Violation on 5D
The 24 hour HiHh has a 50% chance of treinH made 1st
Tue, Jun 19 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 12710.00 and up to 12799.51 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12621.00 and up to 12802.53 based on Ave Raly
therefnre haz a A% rhanee nf makina a | nw helnu 47RM NN and dnwntn 42R4R 47 hazed nn Auve Rine Naw Vinlatinn nn &0



Tuesday June 19" 2012
Today was a Sell day. Markets continued their rally and reached penetration levels
Tomorrow will be a SS day. Markets are at the 3 day rally levels and could go either way.

TTT Data for trading US Index Futures on: Wednesday, June 20, 2012

24H Day jCurrent High Low Last odds of 3D Rally = 10 ~ 86%
The Sell Day HIGH was 1357.00 Last 1357.00 Last 1363.46 Only ES 1367.00 1336.50 1350.25 odds of 3D Rally >20  58%
The Sell Day LOW was 1338.50 1343.7% 1344.83 $5PX 1363.46 1344.83 1357.94 odds of 3D Rally < 0 " 10%
The Buy Day LOWY was 1327.25 1327.25 1334.46 ES Day  1357.00 1343.75 1350.25 Ave Range on 550 23.49
Possible HIGH for Sell Short Day 1365.44 13656.93 1372.33] 54% 51% Jbased on Ave Penetration of 5D of 8544 893 StdD  5.26
Possible HIGH for Sell Short Day 1354.89 1352.24 1359.06 ] 90% &4% Jbased on Ave 3 Day Rally of 27.64 2409 Stdlf  13.89
Possible LOW for Sell Short Day 1325.50 1332.71 1333.92] 47% 48% Jbased on Ave of Sell Day Violation on 55 days of 11.00 11.04  Sta/f 5.7
Wed, Jun 20 wilbe a SellShort day. ES therefore has a B4%  chance of making a high above 1357.00 andupto 1365.44 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1327.25 and upto 1354.89 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1336.50 and downto 132550 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Wed, Jun 20 wil be a SellShort day. ES Day therefore hasa 51%  chance of making a high above 1357.00 and upto 1365.93 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1327.25 andupto 1352.24 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1343.75 anddownto 133271 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 3D Rally > 5 935
The Sell Day HIGH was 785.20 Last 785.20 Last 789.50 Only TF 786.20 766.00 780.90 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 765.00 770.70 T75.50 SRUT 789.50 775.50 786.20 odds of 3D Rally < 0 ™ 11%
The Buy Day LOVW was 758.70 758.70 T64.70 TF Day 786,20 770,70 750.90 Ave Range on " 55D 17.75
Possible HIGH for Sell Short Day T92.73 793.29 T96.16] 51% 48% Jbased on Ave Penetration of 5D of 653 7.09 StdlD 379
Possible HIGH for Sell Short Day 779.74 778.03 782.81] 89% 85% |based on Ave 3 Day Rally of 21.04 1933 sta'd  10.08
Possible LOW for Sell Short Day 757.88 762.59 767.50] 47% 48% Jbased on Ave of Sell Day Violation on 55 days of 812 8.11 std/f 4.04
Wed, Jun 20 wilbe a SellShort day. TF therefore has a 51%  chance of making a high above 786.20 and up to 792.73 baszed on Ave Penetration of SD
therefore has a 89%  chance of making a high above 758.70 and up to 779.74 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 766.00 anddownto 75788 based on Ave of Sell Day Vielation on S5 days
The 24 hour HiHh has a 51% chanoeufheinﬁ made 1st
Wed, Jun 20 wilbe a SellShort day. TF Day therefore has a 48%  chance of making a high above 786.20 and upto 793.29 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 758.70 and upto 778.03 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 770.70 anddownto 76259 based on Ave of Sell Day Vielation on 55 days
The Day sess High has 43% chance of being made 1st
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10 " 94%
The Sell Day HIGH was 2626.00 Last 2626.00 Last 2530.86 Only NG 2626.00 2585.00 2613.75 odds of 3D Rally > 30 " 72%
The Sell Day LOW was 2585.00 25595.00 2505.16 SNDX 2630.86 2605.16 2620.53 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 254925 254925 255483 NG Day  2626.00 2599.00 2613.75 Ave Range on S50 41.32
Possible HIGH for Sell Short Day 2641.04 2642.00 2646.85] 54% 52% Jbased on Ave Penetration of 5D of 15.04 16.00 Std/D  8.82
Possible HIGH for Sell Short Day 2598.49 2594.21 2593.48] 89% 86% Jbased on Ave 3 Day Rally of 49.24 4496 Sstdf 2333
Pogsible LOW for Sell Short Dair 256534 2579.561 253600 45% 46% Jbased on Ave of Sell Day Violation on §§ dairs of 19.66 1949  Sta/d  9.38
I I E— I I
Wed, Jun 20 wilbea  SellShort day. NQ therefore has a B4%  chance of making a high above 2626.00 and up to 2641.04 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 2549.25 and up to 2598.49 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2585.00 and downto 2565.34 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Wed, Jun 20 wil be a SellShort day. NQ Day therefore hasa 52%  chance of making a high above 2626.00 and upto 2642.00 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2549.25 and upto 2594.21 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2599.00 and downto 2579.51 based on Ave of Sell Day Vielation on 5SS days
The: Daz SE8S HiHh has 50% ch_ance of being made 1st
YM 24h YM day SINDU 24H Day jCurrent High Low Last odds of 3D Rally > 75 " 88%
The Sell Day HIGH was 12829.00 Last 12829.00 Last 1235566 Only Y 128629.00 12657.00 12760.00 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 12857.00 12708.00 12744.54 SINDU  12898.86 12744.54 12533.09 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 12821.00 12621.00 12596.7% | Y01 Day 12820.00  12706.00 _12760.00 Ave Range on | 55D 204.75
Possible HIGH for Sell Short Day 12802.71 12804.92 12974.45] 52% 51% Jbased on Ave Penetration of 5D of 7371 75.92 StdlD  43.88
Possible HIGH for Sell Short Day 12854.93 12833.73 12911.08] 90% 85% Jbased on Ave 3 Day Rally of 23393 2273 Std/f 119.92
Possible LOW for Sell Short Day 12565.98 12612.30 12654.47) 458% 49% |baszed on Ave of Sell Day Violation on 55 days of 91.02 93.70  Stad/l 49.33
Wed, Jun 20 wil be a SellShort day. YM therefore has a 52%  chance of making a high above 12829.00 and up to 12002.71 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12621.00 and up to 12854.93 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12657.00 and down to 12565.98 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 5d4% chanoeclftr&inH made 1st
Wed, Jun 20 wil be a SellShort day. YM Day therefore hasa 51%  chance of making a high above 12829.00 and up to 12904.92 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 12621.00 and up to 12833.73 based on Ave 3 Day Rally
therefnre has a A% chance nf makinn a | nw belnw 12706.00_and dowen tn 12614230 based nn Ave nf Sell Dav Vielatinn nn 55 davs



Wednesday June 20" 2012

Today was a SS day. It was a bit confused probably due to the FOMC meeting. Market rallied to TTT levels
then pulled back just to rally again.

Tomorrow will be a Buy day. We should expect some decline tomorrow.

TTT Data for trading US Index Futures on: |Thursday, June 21, 2012

24H Day JCurrent High Lowr Last odds of Decline > 10 75%
The SeliShort Day HIGH was 1355.50 Last 1355.50 Last 1381.57 Only ES 13565.50 1338.75 1350.50 odds of Decline > 20 " 46%
The SeliShort Day LOW was 1338.75 1338.75 1345.45 $SPX 1361.57 1346.45 13556.38 odds of Decline = 0 0%
ES Day  1355.50 1338.75 1350.50 Ave Range on " BD  23.55
Possible HIGH for Buy Day 1364.83 1365.00 1371.09] 53% 53% Jbased on Ave Penetration of 55D of 9.33 950 StdiD 547
Possible LOW for Buy Day 1331.52 1333.44 1340.91] 100% 91% Jbased on Ave Decline of 23.98 7206 Stdif  17.24
Possible LOW for Buy Day 1'.’»_26.?3 12&.13 1333.74] 49% 46% Jbased on Ave 55 Daz Violation on BD of 1%02 1%62 St_dflf 7.68
Thu, Jun 21 wilbke a Buy day. ES therefore haz a 53%  chance of making a high above 1355.50 and upto 1364.83 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1355.50 and downto 4331.52 based on Ave Decline
therefore has a 49%  chance of making a Low below 1338.75 anddownto 41326.73 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chanoeufbeinﬁ made Lﬁt
Thu, Jun 21 wilkesa Buy day. ES Day therefore has a 53%  chance of making a high above 1355.50 and upto 13656.00 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1355.50 and downte 41333.44 baszed on Ave Decline
therefore has a 46%  chance of making a Low below 1338.75 anddownto 41326.13 based on Ave 5SS Day Violation on BD
The Day sess Low has 56% chance of being made Last
TF 24h TF Day SRut 24H Day JCurrent High Law Last odds of Decling > 10 " 67%
The SellShort Day HIGH was T85.20 Last 785.20 Last 789.20 Only TF 786.20 775.30 780.60 odds of Decline > 15 " 50%
The SelShort Day LOW was 775.30 775.30 780.50 SRUT 789.20 780.50 783.80 odds of Decline= 0 1%
TF Day 756,20 775.30 780.60 Ave Range on " BD 17.82
Possible HIGH for Buy Day 793.25 793.20 796.18] 51% 52% | based on Ave Penetration of 55D of T7.05 7.00 S5tdil 357
Pogsible LOW for Buy Day T768.13 769.58 T74.14] 99% 4% | based on Ave Decline of 18.07 16,62 Stdf  11.98
Possible LOW for Buy Day ?E-E».ﬁ} T66.62 FFEDS 50% Alﬁ based on Ave §§5 Daz Violation on BD of 847 ﬁﬁ-& staid  5.12
Thu, Jun 21 willbke a Buy day. TF therefore has a 51%  chance of making a high above 786.20 and upto 793.25 based on Ave Penetration of S5D
therefore has a 99%  chance of making a Low below 786.20 anddownto 768.13 based on Ave Decline
therefore has a B0%  chance of making a Low below 77530 anddownto 766.83 basedon Ave SS Day Violation on BD
The 24 hour Low has a 45% chanoeufh-einﬁ made Lﬁt
Thu, Jun 21 wilkea Buy day. TF Day therefore has a 52%  chance of making a high above 786.20 and upto 793.20 based on Ave Penetration of S5D
therefore has a 94%  chance of making a Low below 786.20 anddownto 769.58 based on Ave Decline
therefore has a 49%  chance of making a Low below 77530 anddownto 76662 basedon Ave S5 Day Violation on BD
The Daz sess Low has 52% chance of beinﬁ made Lﬁt
NG 24h NQ Day SHDX 24H Day jCurrent High Low Last odds of Decline = 20 ' B&%
The SelShort Day HIGH was 262825 Last 2628.25 Last 263321 Only NG 2628.25 2597.50 2618.50 odds of Decline > 25 " 60%
The SelShort Day LOW was 25587.50 2587.50 2603.32 SNDX 2633.21 2603.32 262347 odds of Decline= 0 ™ 0%
NG Day  2628.25 2597.50 2618.50 Ave Range on BO  41.61
Possible HIGH for Buy Day 264347 2643.76 2648.73] 57% 56% Jbased on Ave Penetration of S5D of 1522 1651 St 7.85
Possible LOW for Buy Day 2537.05 2590.29 2596.55] 100% 93% Jbased on Ave Decline of 41.20 37.96 Staid 2779
Possible LOW for Buy Day 2577.41 2576.61 2582.66] 48% 46% Jbased on Ave 55 Day Violation on BD of 20.09 20.89  Std/id 12.28
Thu, Jun 21 wilke a Buy day. NQ therefore has a 7%  chance of making a high above 2628.25 andupto 264347 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 2628.25 and downte 2587.05 basedon Ave Decline
therefore has a 48%  chance of making a Low below 2597.50 and downto 2577.41 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Jun 21 wilkea Buy day. NQ Day therefore has a B6%  chance of making a high above 2628.25 andupto 2643.76 based on Ave Penetration of S5D
therefore has a 93%  chance of making a Low below 2628.25 and downto 2590.29 based on Ave Decline
therefore has a A46% chance of making a Low below 2597.50 and downte 2576.61 basedon Ave S5 Day Violation on BD
The Day sess Low has 51% chance of being made Last
YM 24h Y day SINDU 24H Day JCurrent High Lowr Last odds of Decline > 100 ' 65%
The SeliShort Day HIGH was 12808.00 Last 12808.00 Last 12878.95 Only Y 12808.00 12671.00 12762.00 odds of Decline > 150 " 51%
The SeliShort Day LOW was 12871.00 12871.00 12745.45 SINDU 1287695 1274545 12823.59 odds of Decline = 0 " 0%
YM Day 12808.00 12671.00 12762.00 Ave Range on BO  201.18
Possible HIGH for Buy Day 12883.72 12887.62 12953.95] 52% 53% |based on Ave Penetration of 55D of 7572 79.62 StdiD  40.90
Possible LOW for Buy Day 12603.74 12622.62 12697.55] 100% 92% | based on Ave Decline of 20429 18638 Stdif 147.74
Possible LOW for Buy Day 12667.43 12662.64 12634.41) 48% 45% Jbased on Ave 55 Day Violation on BD of 103.57 108.36 Std/0  66.70
Thu, Jun 21 wilbkes a Buy day. YM therefore has a 52%  chance of making a high above 12808.00 and up to 12883.72 based on Ave Penetration of S50
therefore haz a 100% chance of making a Low below 12808.00 and down to 12603.71 based on Ave Decline
therefore has a 48%  chance of making a Low below 12671.00 and down to 12567.43 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Thu, Jun 21 wilkesa Buy day. YM Day therefore has a 53%  chance of making a high above 12808.00 and up to 12887.62 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 12808.00 and down to 12622.62 based on Ave Decline
therefnre haz a AR%, chance nf makine a | nw belnw 12671.00_and dnwn tn_ 12562.64 hased nn &ve S5 Dav Vinlatinn an A0




Thursday June 21%' 2012

Today was a Buy Day. We did get a decline as expected

Tomorrow will be a Sell day. Since markets closed near the lows of the day, momentum may take the
markets lower before the rally can start.

_TTT Da_ta for tr_adin. US Index I_=uture”s on:

IFrida

., June 22, 2012

24H Day JCurrent High Low Last adds of Rally =10 " 83%
The Buy Day HIGH was 1353.25 1352.50 Only ES 1353.25 1317.50 1318.25 odds of Rally > 20 Y49%
The Buy Day LOW was 1317.50 Last 1317.50 Last $S5PX 1368.27 1324.41 1325.51 odds of Rally = 0 0%
ES Day  1352.50 1317.50 1318.25 Ave Range on 50 24.80
Possible HIGH for Sell Day 1362.42 1362.64 1368.45] 54% 51% Jbased on Ave Penetration of BD of 917 10.14 StdiD  5.42
Possible HIGH for Sell Day 1341.52 1338.83 1344.78]| 100% 93% [based on Ave Rally of 24.02 2133 stdif 1566
Possible LOW for Sell Dair 1306.43 1304.73 1311.86] 49% 45% Jbased on Ave Buz Daz Violation on 50 of 1207 1277 Stdif 723
_ I _ I I
Fri,Jun22 wilbkea Sell day. ES therefore has a 54%  chance of making a high above 1353.25 and up to 1362.42 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1317.50 and up to 1341.562 based on Ave Rally
therefore has a 49%  chance of making a Low below 1317.50 and downto 130543 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 52% chance of being made 1st
I I I
Fri,Jun22 wilbea Sell day. ES Day therefore hasa B51%  chance of making a high above 135250 and upto 1362.64 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1317.50 and upto 1338.83 based on Ave Rally
therefore has a 49%  chance of making a Low below 1317.50 and downto 1304.73 based on Ave Buy Day Viclation on SD
The Day sess High has 38% chance of being made 15t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally > 10 " T6%
The Buy Day HIGH was 782.50 780.60 723470 Only TF 782.50 759.90 761.60 odds of Rally >15 Y 53%
The Buy Day LOW was 759.50 Last 759.50 Last T54.30 SRUT 784.70 764.30 765.00 odds of Rally = 0 Y 0%
TF Day 780,60 759.90 761.60 Ave Range on S0 18.50
Possible HIGH for Sell Day 789.69 78837 792.21)] 52% 51% Jbased on Ave Penetration of BD of T.19 7.77  StdiD 395
Possible HIGH for Sell Day 77813 T76.57 T79.27 | 100% 95% Jbased on Ave Rally of 18.23 16.67 St 1142
Possible LOW for Sell Day 750.86 750.73 755.32] 48% 49% jbased on Ave Buy Day Violation on 5D of 9.04 947  Staid 499
Fri,Jun 22 wilbkea Sell day. TF therefore has a 52%  chance of making a high above 78250 and up to 789.69 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 759.90 and up to 77813  baszed on Ave Rally
therefore has a 48%  chance of making a Low below 75990 anddownto 750.86 based on Ave Buy Day Violation on SD
wn has a 51% chance of being made Last
I I
Fri, Jun 22 wilbkea Sell day. TF Day therefore hasa 51%  chance of making a high above 780.60 and up to 788.37 baszed on Ave Penetration of BD
therefore has a 96%  chance of making a high above 759.90 and upto 776.57 baszed on Ave Rally
therefore has a 49%  chance of making a Low below 75990 anddownto 750.73 based on Ave Buy Day Violation on SD
The Daz SERS Hiah has 51% chance of being nEde %
NQ 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Rally > 20 8%
The Buy Day HIGH was 2620.50 2518.00 2522.76 Only HQ 26:20.50 2548.50 2553.25 odds of Rally > 25 3%
The Buy Day LOW was 254850 Last 254850 Last 255485 SHDX 2622.76 255465 2557.27 odds of Rally = 0 Y 0%
NG Day  2615.00 2548.50 2653.25 Ave Range on 50 42.95
Possible HIGH for Sell Day 2636.51 263517 2639.92| 54% 54% Qjbased on Ave Penetration of BD of 16.01 1717 StdiD 878
Possible HIGH for Sell Day 2580.72 2586.20 2590.74] 100% 96% Jbased on Ave Rally of 42.22 3770 Stdif 25.09
Possible LOW for Sell Dair 2527 .89 2527 .50 2534.24] 47% 45% fbased on Ave Buy Day Violation on 5D of 20.61 21.00 St 11.62
I I E— - _ I
Fri,Jun22 wilbea Sell day. NQ therefore has a B4%  chance of making a high above 262050 and up to 2636.51 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 2548.50 and upto 2500.72 based on Ave Rally
therefore has a 47%  chance of making a Low below 2548.50 and downto 2527.89 based on Ave Buy Day Violation on SD
The 24 hour High has a 59% chance of being made Last
Fri,Jun 22 wilbea Sell day. NQ Day therefore hasa 4%  chance of making a high above 2618.00 and up to 2635.17 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2548.50 and up to 2586.20 based on Ave Rally
therefore has a 49%  chance of making a Low below 2548.50 and downto 2527.50 based on Ave Buy Day Viclation on SD
The Day sess High has 44% chance of being made 1st
YM 24h Y day SINDU 24H Day jCurrent High Low Last adds of Rally =100 T 75%
The Buy Day HIGH was 12791.00 12791.00 12856.86 Only Y 12791.00 12492.00 12505.00 odds of Rally > 150 Y 55%
The Buy Day LOW was 12452.00 Last 12452.00 Last 12561.48 SINDU  12856.86 12561.46 12571.38 odds of Rally = 0 0%
YN Day 12791.00 12492.00  12505.00 Ave Range on 50 211.56
Possible HIGH for Sell Day 12872.56 12880.67 12945.20] 53% 50% |based on Ave Penetration of BD of 81.56 89.67 StdiD  48.79
Possible HIGH for Sell Day 12696.67 12673.60 12742.85] 100% 94% Jbased on Ave Rally of 20467 18160 Std/f 13453
Possible LOW for Sell Dair 12393.10 12386.12 12456.00] 49%: 45% Jbased on Ave Buz Daz Violation on 50 of 9890 10588 Std/0 59.56
I - O _ I
Fri,Jun22 wilbea Sell day. YM therefore has a 53%  chance of making a high above 12791.00 and up to 12872.56 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 12492.00 and up to 12696.67 based on Ave Rally
therefore has a 49%  chance of making a Low below 12492.00 and downto 12393.10 based on Ave Buy Day Violation on 5D
The 24 hour HiHh has a 50% chance of being made 1st
_ I I
Fri,Jun22 wilbea Sell day. YM Day therefore has a 80%  chance of making a high above 12791.00 and up to 12880.67 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12492.00 and up to 12673.60 based on Ave Rally
therefnre haz a 49%, chance nf making a | nw belnw 12492.00_and down tn 12386.12  hased nn Ave Buv Dav Vielatinn on S0



Friday June 22" 2012

Today was a Sell day. Markets rallied however not with big conviction

Monday will be a SS day. Based on today’s rally and the fact that we are currently above the BDL, if we
open still above the BDL, markets could go either way.

TTT Data for trading US Index Futures on:

IMonday, June 25, 2012

24H Day JCurrent High Low Last odds of 3D Rally > 10 " B6%
The Sell Day HIGH was 1331.75 Last 1331.75 Last Only ES 1331.75 1318.25 1325.75 odds of 3D Rally > 20 " 68%
The Sell Day LOW was 1318.25 1320.50 $SPX 1337.82 1325.92 1335.41 odds of 3D Rally < 0 " 10%
The Buy Day LOWW was 1317.50 1317.50 ES Day  1331.75 1320.50 1325.75 Ave Range on | SSD 23.47
Possible HIGH for Sell Short Day 1340.19 1340.68 J 54% 51% jbased on Ave Penetration of 5D of 5.44 893 Stdll  5.26
Possible HIGH for Sell Short Day 1345.14 1342.50 1349.02] 80% &4% Jbased on Ave 3 Day Rally of 27.64 2500 Stdf  13.90
Possible LOW for Sell Short Day 1307.25 1309.49 1315.01) 46% 49% Jbased on Ave of Sell Day Violation on 55 days of 11.00 1101 Std/d 571
Mon, Jun 25 wilbe a SellShort day. ES therefore has a 54%  chance of making a high above 1331.75 andupto 1340.19 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1317.50 and up to 1345.14 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1318.25 and downto 1307.25 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Maon, Jun 25 wil be a Sellshort day. ES Day therefore has a 51%  chance of making a high above 1331.75 and up to 1340.68 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1317.50 and up to 134250 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1320.50 and downto 1309.49 based on Ave of Sell Day Violation on 55 days
The Day sezs High has 47% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally > 5 935
The Sell Day HIGH was 77270 Last TT2.70 Last 775.80 Only TF TT2.70 761.30 769.00 odds of 3D Rally>10 " 78%
The Sell Day LOW was 7681.30 781.50 785.20 SRUT 775.90 766.20 T74.80 odds of 3D Rally < 0 " 11%
The Buy Day LOWW was 759.50 755.90 764.30 TF Day 772,70 761.50 T69.00 Ave Range on 550 17.73
Possible HIGH for Sell Short Day 779.23 779.79 782.56] 51% 48% | based on Ave Penetration of 5D of 6.53 7.09  StdD 379
Possible HIGH for Sell Short Day 780.96 779.26 782.43] 89% 85% |based on Ave 3 Day Rally of 21.06 19.36 Sta/f  10.10
Possible LOW for Sell Short Dair 753.18 F&.S‘} 758.20] 46% 48% Jbased on Ave of Sell Day Violation on 55 dairs of 1&12 &.11 St_d:'lfl' 4,04
Mon, Jun 25 wil be a Sellshort day. TF therefore has a 51%  chance of making a high above 77270 andupto 779.23  based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 759.90 andupto 780.96 based on Ave 3 Day Ralty
therefore has a 46%  chance of making a Low below 76130 anddownto 753.18 based on Ave of Sell Day Violation on 55 days.
The 24 hour HiHh has a 51% chancﬂufh&inﬁ made 1st
Mon, Jun 25 wilbe a SellShort day. TF Day therefore has a 48%  chance of making a high above 77270 andupte T79.79  based on Ave Penetration of SD
therefore has a 856%  chance of making a high above 759.90 andupte 779.26  baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 761.50 anddownte 753.39 based on Ave of Sell Day Violation on S5 days
The Day sess High has 48% chance of being made 1st
NG 24h NQ Day SNDX 24H Day §Current  High Low Last odds of 3D Rally > 10 94%
The Sell Day HIGH was 2581.75 Last 2581.75 Last 2587.00 Only NG 2581.75 2548.50 2575.00 odds of 3D Rally > 30 " 72%
The Sell Day LOW was 2548.50 2553.25 2558.26 SNDX 2587.00 2559.26 2584.97 odds of 3D Rally < 0~ 10%
The Buy Day LOWW was 2548.50 2548.50 255485 NQ Day 2581.75 2553.2 2575.00 Ave Range on | SSD 41.29
Possible HIGH for Sell Short Day 2596.73 2597.68 2602.92) 54% 52% Jbased on Ave Penetration of 5D of 1493 1693 Std/D  8.82
Possible HIGH for Sell Short Day 2597.83 2593.57 2598.41] 89% 86% |based on Ave 3 Day Rally of 49.33 4507 Stald 2338
Possible LOW for Sell Short Day 2525.54 2533.86 2541.09) 45% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.66 19.39  std/f 9.3
Mon, Jun 25 wil be a SellShort day. NG therefore has a 54%  chance of making a high above 2581.75 and up to 2596.73 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2548.50 and up to 2597.83 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2548.50 and downto 2528.84 based on Ave of Sell Day Violation on 55 days
The 24 hour H|Hh has a 2{}% chanoeufbemg made 1st
Mon, Jun 25 wil be a SellShort day. NG Day therefore has a 52%  chance of making a high above 2581.75 and up to 2597.68 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2548.50 and upto 2593.57 based on Ave 3 Day Raly
therefore has a 46%  chance of making a Low below 2553.25 and downto 2533.86 based on Ave of Sell Day Violation on 55 days
The Daz SEES HiHh has 0% chﬂce of being made 1st
YM 24h Y day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 " 88%
The Sell Day HIGH was 12508.00 Last 12505.00 Last 12674.01 Only Y 12606.00 12496.00 12562.00 odds of 3D Rally > 100 "~ 73%
The Sell Day LOW was 12455.00 12535.00 12574.97 SINDU  12674.01 1257497 12653.65 odds of 3D Rally < 0 9%
The Buy Day LOWW was 12452.00 12452.00 12551.48 YN Day 12606.00  12536.00  12562.00 Ave Range on 550 201.58
Possible HIGH for Sell Short Day 12679.71 12681.92 12749.60] 51% 51% Jbased on Ave Penetration of 5D of 73.71 76.92 Std/D 43.88
Possible HIGH for Sell Short Day 12725.80 12704.65 12775.65] 90% 85% Jbased on Ave 3 Day Rally of 233.80 21265 Std/f 119.96
Possible LOW for Sell Short Day 12404.93 12442.61 12454.90] 48% 49% fbased on Ave of Sell Day Violation on 55 days of 91.02 93.39 st/ 49.33
Maon, Jun 25 wil be a Sellshort day. YM therefore has a 51%  chance of making a high above 12606.00 and up to 12679.71 based on Ave Penetration of SO
therefore has a 90%  chance of making a high above 12492.00 and up to 12725.80 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12496.00 and down to 12404.98 based on Ave of Sell Day Viclation on 55 days
The 24 hour High has a 54% chance of being made 1st
Mon, Jun 25 wil be a Sellshort day. YM Day therefore has a 51%  chance of making a high above 12606.00 and up te 12681.92 based on Ave Penetration of SO
therefore has a 86%  chance of making a high above 1249200 and up te 12704.65 based on Ave 3 Day Rally
thaorafara hao a AGRL rhanra nf malkine a | nus halaooas ATERIR NN and Anwen tn 47447 R4 hacad an Ava af Call Masv Vinlatinn an S8 Adawe




Monday June 25" 2012

Today was a SS day. The decline started overnight and produced a large gap down this AM and with TVGR
in effect ES and YM couldn’t make it back to the BDL.

Tomorrow will be a Buy day. most of the decline is in place. Therefore the rally could start at anytime

TTT Data for trading US Index Futures on: |Tuesday, June 26, 2012

24H Day JCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1328.50 1st 1315.50 1st 1334.50 Only ES 1326.50 1302.50 1306.75 odds of Decline >20 "~ 47%
The SellShort Day LOVW was 1302.50 1302.50 $SPX 1334.90 1309.27 1313.90 odds of Decline= 0 ™ 0%
ES Day  1315.50 1302.50 1306.75 Ave Range on " BD 23.88
Possible HIGH for Buy Day 1335.83 1325.00 1344.42] 53% 53% |based on Ave Penetration of 550 of 933 950 St/ 547
Possible LOW for Buy Day 1302.43 1293.39 1314.19] 100% 91% | based on Ave Decline of 24.02 2211 Stif  17.24
Possible LOW for Buy Day 1290.43 1289.83 1296.50] 49% 47% Jbased on Ave 55 Daz Violation on BD of 1207 12,67 St/f 7.68
I _ - _ I
Tue, Jun 26 wilbea Buy day. ES therefore has a 53%  chance of making a high above 1326.50 and upto 1335.83 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1326.50 and downto 130248 based on Ave Decline
therefore has a 49%  chance of making a Low below 1302.50 and downto 1290.43 based on Ave SS Day Violation on BD
The 24 hour Low has a 51% chance of being made 15t
Tue, Jun 26 wilbea Buy day. ES Day therefore hasa 53%  chance of making a high above 1315.50 and up to 1325.00 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 131550 and downto 1293.39 based on Ave Decline
therefore has a 47%  chance of making a Low below 130250 and downto 1289.83 based on Ave 35 Day Viclation 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 67%
The SeliShort Day HIGH was 765.20 1st 762.00 1st 77510 Only TF 769.20 755.00 756.90 odds of Decline >15 " 50%
The SellShort Day LOVW was 755.00 755.00 759.80 SRUT 775.10 759.80 762.40 odds of Decline= 0 ™ 1%
TF Day 762.00 755.00 756.90 Ave Range on " BD 17.83
Possible HIGH for Buy Day 776.25 769.00 782.08] 51% 52% ]based on Ave Penetration of 55D of T7.05 7.00 St 3.57
Possible LOW for Buy Day 751.11 74536 760,01 99% 94% Jbased on Ave Decline of 18.09 16,64 std/f 1198
Possible LOW for Buy Day 746.49 746.29 751.209) 50% 49% Qbased on Ave 5§ Daz Violation on BD of 53.51 8.71 st 542
I _ _ I _
Tue, Jun 26 wilbea Buy day. TF therefore has a 51%  chance of making a high above 769.20 and upto 776.25 based on Ave Penetration of 35D
therefore has a 99%  chance of making a Low below 769.20 anddownto 751.41 based on Ave Decline
therefore has a 50%  chance of making a Low below 755.00 anddownto 746.49 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
Tue, Jun 26 wilbea Buy day. TF Day therefore hasa 52%  chance of making a high above 762.00 and upto 769.00 baszed on Ave Penetration of S5D
therefore has a 94%  chance of making a Low below 76200 anddowntoc 74536 based on Ave Decline
therefore has a 49%  chance of making a Low below 755.00 anddownto 746.29 based on Ave S5 Day Violation on BD
The Day zess Low has 5% chance of being made 15t
NG 24h NG Day SNDX 24H Day |Current  High Low Last odds of Decline >20 69%
The SellShort Day HIGH was 2577.25 1st 2558.00 1st 2563.09 Only NG 2577.25 2521.00 2529.75 odds of Decline>25 " 60%
The SellShort Day LOVV was 2521.00 2521.00 25271 SNDX 2563.09 2527.01 2533.58 odds of Decline= 0 " 0%
NG Day  2553.00 2521.00 2529.75 Ave Range on BD 41.65
Possible HIGH for Buy Day 2592.47 2573.51 2578.61] 56% 55% |based on Ave Penetration of S50 of 15.22 1651 StdiD 7.85
Possible LOW for Buy Day 2535.95 2519.93 2526.34] 100%: 93% | based on Ave Decline of 41.30 38.07 Stdif 2779
Possible LOW for Buy Day 2500.75 2499,95 2506.20] 48% 47% Jbased on Ave 55 Day Violation on BD of 20.25 21.05  std/f 1228
Tue, Jun 26 wilbea Buy day. NQ therefore has a B6%  chance of making a high above 2577.25 and upto 259247 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 2577.25 and downto 253695 based on Ave Decline
therefore has a 48%  chance of making a Low below 2521.00 and downto 2500.75 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 4-9% chanoeuftr&inﬁ made 1st
Tue, Jun 26 wilbea Buy day. NQ Day therefore has a 5%  chance of making a high above 2558.00 and upto 2573.51 based on Ave Penetration of SSD
therefore has a 93%  chance of making a Low below 2558.00 and downto 2519.93 baszed on Ave Decline
therefore has a 47%  chance of making a Low below 2521.00 and downto 249995 based on Ave 55 Day Viclation on BD
The Day zess Low has 49% chance of being made 15t
YM 24h Y day SINDU 24H Day JCurrent High Lo Last odds of Decline > 100 69%
The SellShort Day HIGH was 12585.00 1st 12468.00 1st 12639.80 Only ¥M 12666.00  12387.00 12434.00 odds of Decline > 150 ™ 51%
The SellShort Day LOVV was 12387.00 12387.00 12458.04 SINDU  12639.30 12458.04 12503.34 odds of Decline= 0 " 0%
ﬂ Day 12463.00 1&3?.0-0 124_34.0-0 Ave Range on " BD 20144
Possible HIGH for Buy Day 12641.72 12547.62 12716.80) 52% 53% jbased on Ave Penetration of 550 of 7672 79.62 Std/D 4090
Possible LOW for Buy Day 12361.42 12282.25 12460.04] 100%: 92% | based on Ave Decline of 20458 48575 Stdil 147.74
Possible LOW for Buy Day 12283.02 12278.24 12346.57] 48% 46% Jbased on Ave 55 Day Violation on BD of 103.98 108.76 St/ 66.70
Tue,Jun 26 wilbea Buy day. YM therefore has a 52%  chance of making a high above 12566.00 and up to 12641.72 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 12566.00 and downto 12361.42 based on Ave Decline
therefore has a 48%  chance of making a Low below 12387.00 and down to 12283.02 based on Ave 35 Day Violation on BD
The 24 hour Low has a 5_3% chanoeufbeinﬁ made 1st
Tue, Jun 26 wilbea Buy day. YM Day therefore has a 53%  chance of making a high above 124638.00 and upto 12547.62 based on Ave Penetration of 35D
therefore has a 92%  chance of making a Low below 12468.00 and down to 12282.25 based on Ave Decline
therefnre haz a 4R% chance nf makinma | nw helnw 12387.00_and dnwn tn 4227824  hased nn Ave S5 Dav Vinlatinn nn AN




Tuesday June 26™ 2012

Today was a Buy day. Markets tested the SS day low and the rally started.

Tomorrow will be a Sell day. Based on today’s action the rally should continue but it could be a confused

day.

TTT Data for trading US Index Futures on:

Wednesday, June 27, 2012

24H Day jCurrent High Low Last odds of Rally =10 B3%
The Buy Day HIGH was 1318.00 1318.00 1324.24 Only ES 1318.00 1303.25 1316.00 odds of Rally > 20 Y 49%
The Buy Day LOVW was 1303.25 1st 1303.25 1st 1310.30 $5PX 1324.24 1310.30 1320.22 odds of Rally = 0 Y 0%
ES Day  1318.00 1303.25 1316.00 Ave Range on SO 24.77
Possible HIGH for Sell Day 132717 1328.14 1334.42] 54% 51% | based on Ave Penetration of BD of 947 10.14 StdiD 542
Possible HIGH for Sell Day 1327.25 1324.56 1330.65] 100% 93% | based on Ave Rally of 24.00 .31 stdif 1566
Possible LOVI for Sell Day 129118 129045 1297.75] 48% 49% | based on Ave Buy Day Violation on 5D of 12.07 1277 stdf 723
Wed, Jun 27 willbe a Sell day. ES therefore has a 54%  chance of making a high above 1318.00 and up to 1327.47 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1303.25 and up to 1327.25 based on Ave Rally
therefore has a 48%  chance of making a Low below 1303.25 and downto 129118 based on Ave Buy Day Violation on SD
The 24 hour High has a 44% chance of being made 15t
Wed, Jun 27 wil be a Sell day. ES Day therefore has a 51%  chance of making a high above 1318.00 and up to 1328.14 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1303.25 and up to 132456 based on Ave Rally
therefore has a 49%  chance of making a Low below 1303.25 and downto 1290.48 based on Ave Buy Day Viclation on SD
The Day sez2 High has 55% chance of being made 1st
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally =10 T 76%
The Buy Day HIGH was 764.50 764.50 767.60 Only TF 764.90 753.20 762,20 odds of Rally > 15 3%
The Buy Day LOVW was 753.20 1st 753.20 1st 75810 SRUT 767.80 758.10 T64.80 odds of Rally = 0 Y 0%
TF Day 764.90 753.20 762.20 Ave Range on 50 15.43
Possible HIGH for Sell Day 772.09 77267 775.31] 52% 51% |based on Ave Penetration of BD of 7.19 777 S5tdiD 3.95
Possible HIGH for Sell Day T71.42 769.86 773.06] 100%: 95% | based on Ave Rally of 18.22 16.66 St 1112
Possible LOVI for Sell Day T44.16 744.03 749.12) 47% 48% Jbased on Ave Buy Day Violation on 5D of 9.04 947 St 4.99
Wed, Jun 27 willbe a Sell day. TF therefore has a 52%  chance of making a high above 76490 andupto 77209 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 753.20 and upto 771.42 based on Ave Rally
therefore has a 47%  chance of making a Low below 753.20 anddowntoc 74416 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 15t
Wed, Jun 27 wil be a Sell day. TF Day therefore has a 51%  chance of making a high above 764.90 andupte 77267 basedon Ave Penetration of BD
therefore has a 95%  chance of making a high above 753.20 andupte 769.86 based on Ave Rally
therefore has a 48%  chance of making a Low below 753.20 anddowntoc 74403 based on Ave Buy Day Viclation on 5D
The Day sess High has 57% chance of being made 1st
NG 24h NG Day SHNDX 24H Day jCurrent High Low Last odds of Rally =20 hELLE
The Buy Day HIGH was 2551.75 2551.75 2555.52 Only NG 2551.75 2525.25 2548.75 odds of Rally > 25 74
The Buy Day LOVW was 252525 1st 252525 1st 2531.80 SHDX 2556.92 2531.60 2549.91 odds of Rally = 0 Y 0%
NG Day  2551.75 2525.25 2548.75 Ave Range on 50 4292
Possible HIGH for Sell Day 2567.76 2568.92 2574.08] 54% 53% | based on Ave Penetration of BD of 16.01 1747 StdiD 878
Possible HIGH for Sell Day 2567.45 2562.94 2567.68] 100% 96% | based on Ave Rally of 42.20 3769 St 25.09
Possible LOV for Sell Day 2504.64 2504.25 2511.19] 47% 438% | based on Ave Buy Day Violation on 5D of 20,61 21.00  stdif  11.62
Wed, Jun 27 wil be a Sell day. NG therefore has a 54%  chance of making a high above 2551.756 and up to 2567.76 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2525.25 and up to 256745 based on Ave Rally
therefore has a 47%  chance of making a Low below 2525.25 and downto 2504.64 based on Ave Buy Day Viclation on SD
The 24 hour High has a 51% chance of being made Last
Wed, Jun 27 wil be a Sell day. NG Day therefore has a 53%  chance of making a high above 2551.75 and up to 2568.92 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2525.25 and up to 256294 based on Ave Rally
therefore has a 48%  chance of making a Low below 2525.25 and downto 2504.25 based on Ave Buy Day Violation en SD
The: Daz sess High has B0% chance of being made Last
— I
Y 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally > 100 " 75%
The Buy Day HIGH was 12507.00 12507.00 12575.84 Only Y 12507.00 12380.00 12486.00 odds of Rally =150 55y
The Buy Day LOVW was 12380.00 1st 12380.00 1st 12452.41 SINDU  12575.84 1245241 12536.87 odds of Rally = 0 Y 0%
YM Day 12507.00  12380.00  12456.00 Ave Range on 50 211.29
Possible HIGH for Sell Day 12538.56 12596.67 12664.18] 53% 50% jbased on Ave Penetration of BD of 81.56 89.67 StdiD 48.79
Possible HIGH for Sell Day 12584.44 12561.41 12633.62] 100%: 94% | based on Ave Rally of 20444 18141 Stdif 13453
Possible LOW for Sell Day 12281.10 12274.12 12346.95] 49% 49% | based on Ave Buy Day Violation on 5D of 98.90  105.88 Std/J  59.56
Wed, Jun 27 wil be a Sell day. YM therefore has a 53%  chance of making a high above 12507.00 and up to 12588.56 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12380.00 and up to 12584.44 based on Ave Rally
therefore has a 49%  chance of making a Low below 12380.00 and downto 12281.10 based on Ave Buy Day Violation on 5D
The 24 hour High has a 45% chance of being made 1st
Wed, Jun 27 wil be a Sell day. YM Day therefore has a 50%  chance of making a high above 12507.00 and up te 12596.67 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12380.00 and up te 12561.41 based on Ave Rally
therefnre has a 49% chance nf makinn a | nw belnw 12380.00_and down tn 1227412  hazed on Ave Buw Dav Vinlatinn nn S0




Wednesday June 27" 2012
Today was a Sell day. The rally continued and reached TTT levels. With TVGR we had no confusion.

Tomorrow will be a SS day. We are close to TTT levels for tomorrow, therefore the decline could start at
anytime.

TTT Data for trading US Index Futures on: |Thursday, June 28, 2012

24H Day JCurrent High Low Last odds of 3D Rally = 10 " B6%
The Sell Day HIGH was 1328.50 Last 1328.50 Last Only ES 1328.50 1312.00 1326.25 odds of 3D Rally » 20 " 58%
The Sell Day LOVY was 1312.00 1317.25 $5PX 1334.40 1320.71 1331.81 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 1303.25 1303.25 ES Day  1328.50 1317.25 1326.25 Ave Range on | SSD 23.47
Possible HIGH for Sell Short Day 1336.94 133743 54% 51% | based on Ave Penetration of 5D of 8.44 893 Stdlll  5.26
Possible HIGH for Sell Short Day 1330.84 1328.25 1334.87] 90% 84% Jbased on Ave 3 Day Rally of 27.59 2600 St/ 13.90
Possible LOW for Sell Short Day 1300.95 1306._21 1309.76] 47% Aiﬁ based on Ave of Sell Daz Violation on 55 days of 11.03 11.04  sStd/f  5.71
Thu, Jun 28 wilbe a SellShort day. ES therefore has a B4%  chance of making a high above 1328.50 and up to 1336.94 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1303.25 and up to 1330.84 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1312.00 and downto 4130098 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 15t
Thu, Jun 28 wilbea Sellshort day. ES Day therefore has a 51%  chance of making a high above 1328.50 and up to 133743 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1303.25 and up to 1328.25 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1317.25 anddownto 130621 based on Ave of Sell Day Viclation on S5 days
The Daz SE88 HiHh has 47% chance ufbeiﬁ made  1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally > 5 935
The Sell Day HIGH was T74.00 Last 774.00 Last T78.70 Only TF 774.00 759.30 773.50 odds of 3D Rally > 10 " 78%
The Sell Day LOVY was 759.30 762.60 T65.20 SRUT 776.70 766.20 T75.70 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW was 753.20 753.20 758.10 TF Day 774.00 T62.60 773.50 Ave Range on | SSD 17.73
Possible HIGH for Sell Short Day 780.53 781.09 783.36] 51% 47% Jbased on Ave Penetration of 5D of 6.53 709  Std'd 379
Possible HIGH for Sell Short Day T74.23 772.51 776.21] 89% 85% |based on Ave 3 Day Rally of 21.03 1931 sta/f 0.0
Possible LOW for Sell Short Day 751.19 754.50 758.21] 47% 48% Jbased on Ave of Sell Day Violation on 85 days of 8.11 840 St/ 4.04
Thu, Jun 28 wilbe a Sellshort day. TF therefore has a 51%  chance of making a high above 774.00 and upto 780.53 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 753.20 and upto 774.23  based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 75930 anddownto 751.19 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made 15t
Thu, Jun 28 wilbea SellShort day. TF Day therefore has a 47%  chance of making a high above 77400 and upto 781.09 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 753.20 and upto 77251 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 76260 anddownto 75450 based on Ave of Sell Day Violation on S5 days
The Daz 558 Hiﬁh has 45% chance of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent High Loww Last odds of 3D Rally = 10 943
The Sell Day HIGH was 2571.50 Last 2571.50 Last 2576.09 Only HQ 2571.50 2542.50 2559.50 odds of 3D Rally > 30 “72%
The Sell Day LOWW was 254250 2551.25 2557.09 SHDX 2576.09 2557.09 2565.76 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 252525 252525 2531.80 NG Day  2571.50 2651.25 2559.50 Ave Range on " 55D 41.33
Possible HIGH for Sell Short Day 2536.45 258743 2569201 54% 52% Jbased on Ave Penetration of 5D of 1493 1693 Std/D  8.82
Possible HIGH for Sell Short Day 2574.52 2570.21 2575.25] 89% 86% Jbased on Ave 3 Day Rally of 49.27 4496 Stalf  23.38
Possible LOW for Sell Short Day 2522.80 2531.79 2538.64] 45% 46% Qbased on Ave of Sell Day Violation on 55 days of 19.70 19.46  Sta/d 9.38
Thu, Jun 28 wilbe a SellShort day. NG therefore has a 54%  chance of making a high above 2571.50 and up to 2568648 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2525.25 and up to 257452 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 254250 and downto 262280 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 51% chanoeufh-&inH made 1st
Thu, Jun 28 wilbea SellShort day. NQ Day therefore has a b2%  chance of making a high above 2571.50 and up to 268743 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2525.25 and up to 2570.21 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2551.25 and downto 25631.79 based on Ave of Sell Day Violation on 55 days
The Day sess High has 50% chance of being made 1st
YM 24h YM day SINDU 24H Day JCurrent High Loww Last odds of 3D Rally > 75 T aT%
The Sell Day HIGH was 12577.00 Last 12577.00 Last 12646.76 Only YN 12577.00 12457.00 12556.00 odds of 3D Rally > 100 * 78%
The Sell Day LOVV was 12457.00 12486.00 12532.78 SINDU 1264676 12563278 12627.65 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 12380.00 12380.00 12452.41 YN Day 12577.00 12436.00  12556.00 Ave Range on 550 201.52
Possible HIGH for Sell Short Day 12650.71 12652.92 12722.35] 51% 51% |based on Ave Penetration of 5D of 73.71 7692 Std/D 43.88
Possible HIGH for Sell Short Day 12613.34 12592.65 12666.20] 90% 85% |based on Ave 3 Day Rally of 23334 21265 Std/0 119.96
Possible LOW for Sell Short Day 12365.88 12392.32 12442.57) 45% 49% | based on Ave of Sell Day Violation on 55 days of 91.12 93.68 Sta/d  49.33
Thu, Jun 28 wilbea SellShort day. YM therefore has a B1%  chance of making a high above 12577.00 and up to 12650.71 based on Ave Penetration of SDr
therefore has a 90%  chance of making a high above 12380.00 and up to 12613.34 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12457.00 and down to 12365.88 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 544 chanoeufbeinH made 1st
Thu, Jun 28 wilbea SellShort day. YM Day therefore has a 51%  chance of making a high above 12577.00 and up to 12652.92 based on Ave Penetration of SO
therefore has a 86%  chance of making a high above 12380.00 and up to 12592.66 based on Ave 3 Day Rally
therefnre has a A% chance nf makine a | nw belnw 12486.00 _and dnwn tn 1239232 hazed nn Ave nf Sell Dav Vinlatinn on S5 davs




Thursday June 28" 2012

Today was a SS day. Markets started their declines, however a last hour bounce eliminated most of it.

Tomorrow will be a Buy day. There should be a decline again.

TTT Data for trading US Index Futures on:

IFriday, June 29, 2012

24H Day jCurrent High Low Last odds of Decline >10  75%
The SellShort Day HIGH was 1327.75 1st 1324.25 Last 1331.52 Only ES 1327.75 1306.75 1323.25 odds of Decline >20 ™ 47%
The SellShort Day LOW was 1306.75 1308.75 1313.29 $SPX 1331.52 1313.29 1329.36 odds of Decline= 0 " 0%
ES Day  1324.25 1306.75 1323.25 Ave Range on BD 23.56
Possible HIGH for Buy Day 1337.08 1333.72 131.04) 52% 53% Jbased on Ave Penetration of 35D of 933 947  StdiD 547
Possible LOW for Buy Day 1303.73 130217 1310.80] 100% 91% Jbased on Ave Decline of 24.02 2208 Stdf  17.24
Possible LOV for Buy Day 1294.68 129408 based on Ave 55 Daz Violation on BD of 12.07 12,67 Std/f  7.68
N _ - _ _ -
Fri,Jun28 wilbea Buy day. ES therefore has a 52%  chance of making a high above 1327.75 and up to 1337.08 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1327.75 and downto 1303.73 based on Ave Decline
therefore has a 49% chance of making a Low below 1306.75 and downto 129468 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 15t
Fri, Jun29 wilbea Buy day. ES Day therefore hasa 53% chance of making a high above 1324.25 and up to 1333.72 baszed on Ave Penetration of S50
therefore has a 91% chance of making a Low below 1324.25 and downto 4130217 based on Ave Decline
therefore has a 47% chance of making a Low below 1306.75 and downto 1294.08 based on Ave S5 Day Violation en BD
The Day sess Low has 56% chance of being made ﬁ
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline >10 8%
The SellShort Day HIGH was 774.80 1st 773.80 Last 775.90 Only TF 774.80 760.10 772.00 odds of Decline >15 " 50%
The SellShort Day LOW was 760.10 760.10 T54.40 SRUT 775.90 764.40 775.90 odds of Decline= 0 1%
TF Day 773.80 760.10 772.00 Ave Range on " BD 17.81
Possible HIGH for Buy Day 781.85 780.78 T782.88] 50% 52% jbased on Ave Penetration of 550 of T7.05 698 Stdll  3.57
Possible LOW for Buy Day 756.71 757.18 760.81] 99% 94% Jbased on Ave Decline of 18.09 16,62 Std/f  11.98
Possible LOV for Buy Day 751.63 751.42 755.93] 50% 49% Q§based on Ave 55 Day Violation on BD of 847 868  Stdd 542
Fri,Jun 29 wilbea Buy day. TF therefore has a 50% chance of making a high above 77480 andupto 781.85 Dbased on Ave Penetration of 55D
therefore has a 99% chance of making a Low below 77480 anddownto 756.71 basedon Ave Decline
therefore has a 50% chance of making a Low below 76010 anddownto 75163 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5d%a chanoeofbeiﬁ made 1st
Fri,Jun29 wilbea Buy day. TF Day therefore has a 52% chance of making a high above 77380 andupte 780.78  based on Ave Penetration of SSD
therefore has a 94% chance of making a Low below 773.80 anddownto 75718 basedon Ave Decline
therefore has a 49% chance of making a Low below 760.10 anddownto 75142 based on Ave S5 Day Viclation on BD
The Day sezs Low has 53% chance of being made Last
NG 24h NG Day SHDX 24H Day jCurrent High Low Last odds of Decline >20  69%
The SellShort Day HIGH was 2584.75 1st 2542.25 1st 2565.53 Only HQ 2564.75 2503.50 2530.75 odds of Decline >25 " 60%
The SellShort Day LOW was 2503.50 2503.50 2510.37 SNDX 2565.53 2510.37 2536.54 odds of Decline= 0 " 0%
NG Day  2542.25 2503.50 2530.75 Ave Range on BD  41.64
Possible HIGH for Buy Day 2579.97 2557.76 2531.05] 56% 55% [based on Ave Penetration of 55D of 1522 1651 Std/D  7.85
Possible LOW for Buy Day 2523.43 2504.19 2528.791 100% 93% | based on Ave Decline of #1.32 3806 Stdd 2779
Possible LOW for Buy Day 2483.25 2482.45 2459.56] 48% 47% fbased on Ave 55 Day Violation on BD of 20.25 2.05  Std/f 12.28
Fri,Jun29 wilbea Buy day. NQ therefore has a 6% chance of making a high above 266475 and up to 257997 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 2564.75 and downtc 2523.43 basedon Ave Decline
therefore has a 43% chance of making a Low below 25603.50 and downto 2483.25 basedon Ave S5 Day Violation on BD
The 24 hour Low has a 49%; chance of being made 1st
Fri,Jun 29 wilbea Buy day. NQ Day therefore hasa 55% chance of making a high above 2542.25 and up to 2557.76 based on Ave Penetration of S50
therefore has a 93% chance of making a Low below 254225 and downto 2504.19 based on Ave Decline
therefore has a 47% chance of making a Low below 2503.50 and downto 243245 basedonAve S5 Day Violation an BD
The Day sess Low has 49% chance of being made 1st
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 ' 69%
The SellShort Day HIGH was 12570.00 1st 12544.00 Last 12626.10 Only ¥ 12570.00  12376.00 12533.00 odds of Decline > 150 " 51%
The SellShort Day LOW was 12376.00 12378.00 12450.40 SINDU  12626.10 1245040 1260218 odds of Decline= 0 0%
| Y01 Day 1254400 12376.00 12533.00 Ave Range on " BD 204.25
Possible HIGH for Buy Day 12645.72 12623.43 12703.10] 51% 53% |based on Ave Penetration of 55D of 7572 79.43  Std/D  40.90
Possible LOW for Buy Day 12365.46 12358.53 12446.32] 100% 92% [ based on Ave Decline of 20454 18547 Std/D 147.74
Possible LOW for Buy Day 12272.54 12267.82 12339.55] 48% 46% Qbased on Ave 55 Day Violation on BD of 10346 10848 Stdf  66.70
Fri, Jun 29 willbe a Buy day. YM therefore has a 51%  chance of making a high above 12570.00 and up to 12645.72 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 12570.00 and downto 1236546 based on Ave Decline
therefore has a 48%  chance of making a Low below 12376.00 and down to 1227254 based on Ave SS Day Viclation on BD
The 24 hour Low has a 54% chance of being made 1st
Fri,Jun29 wilbea Buy day. YM Day therefore has a 53% chance of making a high above 1254400 and up te 1262343 based on Ave Penetration of SSD
therefore has a 92% chance of making a Low below 12544.00 and downto 12358.53 based on Ave Decling
therafare haz a AR%  rhanre nf makinn & | nw el 17TTR M and dnwn tn 417787 87  hazed nn Auve 22 Naw Vinlatinn nn AN




Friday June 29" 2012

Today was a Buy Day. Markets opened this AM with such a big gap that triggered TVGR and the markets

rallied all day.

Monday will be a Sell day. Markets a way above the TTT levels which could make for a confused day.

| TTT Data for tradin% US Index Futures on: |

Monday, July 02, 2012

24H Day JCurrent High Low Last odds of Rally > 10 T 83%
The Buy Day HIGH was 1359.50 1359.50 1361.63 Only ES 1359.50 1316.00 13568.25 odds of Rally » 20 Y49%
The Buy Day LOW was 1316.00 1st 134275 1st 133012 $SPX 1361.63 1330.12 1361.63 odds of Rally = 0 Yo%
ES Day  1359.50 1342.75 1358.25 Ave Range on " 50 24.75
Possible HIGH for Sell Day 1368.68 1369.65 1371.81] 54% 51% |based on Ave Penetration of BD of 9.18 10.15 Stdill  5.42
Possible HIGH for Sell Day 1340.00 1364.07 1350.48] 100% 93% |based on Ave Rally of 24.00 2132 Stdif 1566
Possible LOVV for Sell Day 1303.93 1329.95 1317.57) 458% 49% Jbased on Ave Buy Day Violation on S0 of 1207 12.77 St 7.23
Mon, Jul 02 wil be a Sell day. ES therefore has a 54%  chance of making a high above 1359.50 and up to 1368.68 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1316.00 and up to 1340.00 based on Ave Raly
therefore has a 48%  chance of making a Low below 1316.00 and downto 1303.93 baszed on Ave Buy Day Violation on 5D
The 24 hour High has a 44% chance of being made 15t
Mon, Jul 02 wil be a Sell day. ES Day therefore has a 51%  chance of making a high above 1359.50 and up to 1369.65 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1342.75 and up to 1364.07 based on Ave Raly
therefore has a 49%  chance of making a Low below 134275 and downto 1329.98 baszed on Ave Buy Day Violation on SD
The Day sess High has 55% chance of being made 15t
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of Rally > 10 N 76%
The Buy Day HIGH was 798.50 798.50 759.00 Only TF 798.50 768.00 797.30 odds of Rally =15 Y E3%
The Buy Day LOW was 768.00 1st TE4T0 1st 775.50 SRUT 799.00 775.90 798.10 odds of Rally = 0 Y 0%
TF Day 793.50 754.70 797.30 Ave Range on " 50 18.47
Possible HIGH for Sell Day 805.70 806.28 806.51) 52% 51% Jbased on Ave Penetration of BD of 7.20 778 StdD 3.95
Possible HIGH for Sell Day 786.22 801.37 790.57] 100% 95% Jbased on Ave Rally of 18.22 1667 Stdf 1112
Possible LOV/ for Sell Dair TE»S_.S‘S FTE.E 766.92] 47% 48% Jbased on Ave Buz Daz Violation on S0 of 9.04 947 Std/f 4.99
Mon, Jul 02  wil be a Sell day. TF therefore has a 52%  chance of making a high above 798.50 and up to 805.70 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 768.00 and up to 786.22 based on Ave Raly
therefore has a 47%  chance of making a Low below 768.00 anddownto 758.96 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chanoﬂufb&inﬁ made 15t
p— I I
Mon, Jul 02 wil be a Sell day. TF Day therefore has a 51%  chance of making a high above 798.50 and up to 506.28 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 784.70 and up to 801.37 based on Ave Raly
therefore has a 48% chance of making a Low below 784,70 anddownto 77553 basedon Ave Buy Day Violation on SD
The Daz SE55 HiHh has 57% chance of b&inﬁ made 15t
NG 24h NG Day SHDX 24H Day jCurrent  High Low Last odds of Rally > 20 TB1%
The Buy Day HIGH was 2616.25 2616.25 2615.23 Only HG 2616.25 2527.00 2612.50 odds of Rally > 25 4%
The Buy Day LOW was 2527.00 1st 2572.00 1st 2566.84 SNDX 2615.23 2566.84 2615.23 odds of Rally = 0 Y 0%
NG Day  2616.25 2572.00 2612.50 Ave Range on SD 42.59
Possible HIGH for Sell Day 2632.28 2633.44 2632.40] 54% 53% |based on Ave Penetration of BD of 16.03 1719 StdD  &8.78
Possible HIGH for Sell Day 2569.21 2609.71 2602.94] 100% 96% Jbased on Ave Rally of 42.21 3771 Stdif 25.09
W 2506.39 2551.00 2546.453] 47%  48% Won on 50 of 20.61 21.00  Stdif 11.62
I - I _ -
Mon, Jul 02 wilbe a Sell day. NQ therefore has a 54% chance of making a high above 2616.25 and up to 2632.28 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 252700 and up to 2569.21 based on Ave Rally
therefore has a 47%  chance of making a Low below 252700 and downto 250639 based on Ave Buy Day Violation on SD
E&in hour High Esa 5% chanoeufbeinﬁ made Last
Mon, Jul 02 wilbe a Sell day. NQ Day therefore has a 53% chance of making a high above 2616.25 and upto 2633.44 based on Ave Penetration of BD
therefore has a 96% chance of making a high above 257200 and up to 2609.71  based on Ave Raly
therefore has a 48%  chance of making a Low below 257200 and downto 25581.00 based on Ave Buy Day Violation on SD
The Daz SESS Hiﬁh has G1% chance of beinﬁ made Lﬁt
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally >100 " 75%
The Buy Day HIGH was 12834.00 12834.00 12877.82 Only Y 12834.00  12479.00 12815.00 odds of Rally >150 " 65%
The Buy Day LOW was 12475.00 1st 12658.00 1st 12504.60 SINDU  12877.82 12604.60 12877.82 odds of Rally = 0 Y 0%
Y Day 12834.00  12695.00  12815.00 Ave Range on S0 211.06
Possible HIGH for Sell Day 12915.50 12923.56 12966.07] 53% 50% Jbased on Ave Penetration of BD of 81.50 89.56 Std/D 48.79
Possible HIGH for Sell Day 12683.42 12879.46 12785.85] 100% 94% |based on Ave Rally of 20442 18146 Stdif 13453
Possible LOV for Sell Day 12380.10 12592.12 12499.14] 49% 49% Jbased on Ave Buy Day Violation on 5D of 9890 105.88 Std/f  59.56
Mon, Jul02 wilbe a Sell day. YM therefore has a 3%  chance of making a high above 12834.00 and up to 12915.50 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12479.00 and up to 12683.42 based on Ave Raly
therefore has a 49%  chance of making a Low below 12479.00 and downto 12380.10 based on Ave Buy Day Violation on SD
The 24 hour High has a 45% chance of being made 1st
Mon, Jul02 wil be a Eell day. YM Day therefore has a B50%  chance of making a high above 12834.00 and up to 12923.56 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12698.00 and up to 12879.46 based on Ave Raly
therefnre has a 49% chance nf makinn a | nw helnw 12R98.00_and dnwwn tn 12592.12  hazed nn Awve R Dav Vinlatinn an 80




Monday July 2" 2012

Today was a Sell day. Market consolidated on Friday’s gains.

Tomorrow will be a SS day. We are way above the TTT levels and therefore could continue consolidating or
the decline could start

TTT Data for trading US Index Futures on:

ITuesday, July 03, 2012

24H Day JCurrent High Low Last odds of 3D Rally > 10 ~ 85%
The Sel Day HIGH was 1362.25 1st 1351.00 1st Only ES 1362.25 1349.50 1358.00 odds of 3D Rally > 20 " 58%
The Sell Day LOW was 134550 1348.50 $SPX 1366.35 13566.70 13656.39 odds of 3D Rally < 0 ™ 10%
The Buy Day LOW was 1316.00 134275 ES Day  1361.00 1349.50 1358.00 Ave Range on " SSD 23.46
Possible HIGH for Sell Short Day 1370.69 1369.93 54% 51% ] based on Ave Penetration of 5D of 5.44 893 StdlD  5.26
Possible HIGH for Sell Short Day 1343.58 1367.73 1354.68] 90% 84% Jbased on Ave 3 Day Rally of 27.58 2498 St/ 13.91
Possible LOW for Sell Short Day 133&';51 1338;46 1344, 77| 47% 49% Jbased on Ave of Sell Daz Violation on 55 days of 10,99 11.04  Std/f  5.71
Tue, Jul 03  willbea SellShort day. ES therefore has a 54%  chance of making a high above 1362.25 and up to 1370.69 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1316.00 and up to 1343.58 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1349.50 and downto 4338.51 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 52% chance of being made 15t
Tue, Jul03 wilbea SellShort day. ES Day therefore hasa B1%  chance of making a high above 1361.00 and up to 1369.93 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1342.75 and up to 1367.73 based on Ave 3 Day Ralhy
therefore has a 49%  chance of making a Low below 1349.50 and downto 133846 based on Ave of Sell Day Vielation on 55 days
The Day =ess High has 46% chance of being made 15t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of 3D Rally > 5 935
The Sel Day HIGH was 805.40 Last 805.40 Last 307.50 Only TF 805.40 792.30 803.30 odds of 3D Rally =10 " 78%
The Sell Day LOW was 792.30 792.30 795.10 SRUT 807.50 796.10 B807.50 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW was 758.00 784.70 775.50 TF Day 805.40 792.30 803.30 Ave Range on " §SD 17.72
Possible HIGH for Sell Short Day 811.90 812.49 814.16] 51% 47% | based on Ave Penetration of 5D of 6.50 7.09  Stald  3.79
Possible HIGH for Sell Short Day 789.03 804.01 794.01] 89% 86% |based on Ave 3 Day Rally of 21.03 1931  sta/f  10.11
Possible LOW for Sell Short Day 754,19 ?Baiﬁ 738.15] 47% 48% Qbased on Ave of Sell Daz Violation on 55 days of §.11 3.07 St_d:'lj 4,04
Tue, Jul 03  willbea SellShort day. TF therefore has a 51%  chance of making a high above 805.40 and up to 81190 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 768.00 and up to 789.03 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 79230 anddownto 78419 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made 1st
Tue, Jul03 wilbea SellShort day. TF Day therefore hasa 47%  chance of making a high above 50540 and up to 81249 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 78470 and upto 804.01 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 792,30 anddownto 78423 based on Ave of Sell Day Vislation on 55 days
The Day =ess High has 48% chance of being made 15t
NQ 24h NQ Day SNDX 24H Day gCurrent  High Low Last odds of 30 Rally > 10 " 94%
The Sel Day HIGH was 2620.25 1st 2620.25 1st 252526 Only NG 2620.25 2599.50 2614.50 odds of 3D Rally>30 " 72%
The Sell Day LOW was 2599 .50 2589 .50 2504.90 SNDX 2625.26 2604.90 2624.87 odds of 3D Rally < 0 ™ 10%
The Buy Day LOW was 2527.00 2572.00 2566.84 NG Day  2620.25 2599.50 2614.50 Ave Range on  SSD 41.38
Possible HIGH for Sell Short Day 2635.23 2636.18 2641.18] 53% 52% |based on Ave Penetration of 5D of 1493 1593 StdlD 8.82
Possible HIGH for Sell Short Day 2576.24 2616.88 2610.46] 89% 86% Jbased on Ave 3 Day Rally of 49.24 4438 Stdf  23.39
Possible LOW for Sell Short Day 2579.69 2579.88 2556.49) 45% 46% Jbased on Ave of Sell Daz Violation on 55 days of 18.61 19,62 Stdif  9.38
N I I I I
Tue, Jul 03  willbea SellShort day. NQ therefore has a 53%  chance of making a high above 2620.25 and up to 2635.23 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2527.00 and up to 2576.24 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2599.50 anddownto 2579.69 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 48% chw
P I
Tue, Jul 03 wilbea SellShort day. NQ Day therefore hasa bZ2%  chance of making a high above 2620.25 and up to 2636.18 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 257200 and up to 2616.88 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2599.50 and downto 2679.88 based on Ave of Sell Day Vielation on 55 days
The Day =ess High has 53% chance of being made Last
¥ 24h YM day SINDU 24H Day jCurrent High Low Last odds of 3D Rally > 75 “aT%
The Sel Day HIGH was 12850.00 1st 12831.00 1st 12502.04 Only Y 12850.00 12724.00 12775.00 odds of 3D Rally > 100 ™ 78%
The Sell Day LOW was 12724.00 12724.00 12795.78 $INDU  12902.04 1279578 12866.89 odds of 3D Rally < 0 ™ 9%
The Buy Day LOW was 12479.00 12698.00 12504.60 YN Day  12831.00  12724.00  12775.00 Ave Range on | §SD 201.51
Possible HIGH for Sell Short Day 12923.71 12906.92 12977.63] 51% 51% Jbased on Ave Penetration of 5D of 73.71 7692 Std/D 43.88
Possible HIGH for Sell Short Day 12712.22 12910.50 12818.27| 90% 585% Qbased on Ave 3 Day Rally of 23322 21250 St/f 120.01
Possible LOW for Sell Short Day 12632.94 12630.23 12705.61] 49% 49% Jbased on Ave of Sell Day Violation on 55 days of 91.06 93.77  Std/f  49.33
Tue, Jul 03  willbea SellShort day. YM therefore has a 51%  chance of making a high above 12850.00 and up to 12923.71 baszed on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12479.00 and up to 12712.22 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 12724.00 and down to 1263294 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chanc&ufhﬁinﬁ made 1st
P I
Tue, Jul03 wilbea  Sell3hort day. YM Day therefore hasa 51%  chance of making a high above 12831.00 and up to 12906.92 based on Ave Penetration of 3D
therefore has a 85%  chance of making a high above 12698.00 and up to 12910.50 based on Ave 3 Day Rally
therafnre haz a 49% chance nf making a | nw balnw 12724.00 and dnwn tn 12630.23  hazed nan Ave nf Sell Dav Vinlatinn nn 55 davs




Tuesday July 3" 2012

Today was a SS day. The rally continued and reached penetration levels.

Tomorrow will be a Buy day. Most likely the holiday will affect the size of the decline.

TTT Data for trading US Index Futures on:

IWednesday, July 04, 2012

24H Day JCurrent High Low Last odds of Decline >10 ' 75%
The SeliShort Day HIGH was 1359.50 Last 1359.50 Last Only ES 1369.50 13565.25 1368.75 odds of Decline >20 " 47%
The SellShort Day LOVW was 1355.25 1357.75 $SPX 1374.81 1363.53 1374.02 odds of Decline= 0 ~0%
ES Day  1369.50 13567.75 1368.75 Ave Range on BD 23.01
Possible HIGH for Buy Day 1378.94 1379.09 1384.44] 53% 53% Jbased on Ave Penetration of S5D of 9.44 959 StdiD 517
Possible LOW for Buy Day 1345.52 1347.42 1354.14] 100% 91% Jbased on Ave Decline of 23.98 2208 Stdd  17.24
Possible LOW for Buy Day 1343.18 1345.08 1350.76] 49% 46% Jbased on Ave 55 Day Violation on BD of 12.07 12,67 Stdif  7.68
Wed, Jul 04 wilbea Buy day. ES therefore has a 53% chance of making a high above 1369.50 and up to 1378.94 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1369.50 and downto 134552 basedon Ave Decline
therefore has a 49% chance of making a Low below 1356.26 and downto 134318 based on Ave 5SS Day Violation on BD:
The 24 hour Low has a 48% chance of being made: Last
Wed, Jul 4 wilbea Buy day. ES Day therefore hasa 3% chance of making a high above 1369.50 and up to 1379.09 based on Ave Penetration of 35D
therefore has a 91% chance of making a Low below 1369.50 and downto 1347.42 basedon Ave Decline
therefore has a 46% chance of making a Low below 1357.75 and downto 1345.08 based on Ave SS Day Violation on BD:
The Daz sess Low has 56% chance of being made L_ast
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline >10 " 67%
The SellShort Day HIGH was 816.30 Last 216.30 Last 818.50 Only TF 816.30 802.70 &16.10 odds of Decline >15 " 50%
The SellShort Day LOVW was 802.70 203.70 807.70 SRUT 818.50 B807.70 818.49 odds of Decline= 0 ™ 1%
TF Day 516.30 803.70 816.10 Ave Range on BD 17.85
Possible HIGH for Buy Day 82344 823.37 825.56] 51% 53% Jbased on Ave Penetration of 350 of T7.14 7.07 StdiD 357
Possible LOW for Buy Day 798.24 799.68 B03.41] 99% 94% Jbased on Ave Decline of 18.06 16,62 Stdif  11.98
Possible LOW for Buy Day 794.23 795.02 799.23) 50% 49% Jbased on Ave 55 Day Violation on BD of 5.47 868 stad 542
Wed, Jul 04 wilbea Buy day. TF therefore has a 5% chance of making a high above 816.30 and up to 823.44 bazed on Ave Penetration of S50
therefore has a 99% chance of making a Low below 816.30 anddownto 798.24 based on Ave Decline
therefore has a 50% chance of making a Low below 802,70 anddownto T794.23 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made: Last
Wed, Jul 04 wilbea Buy day. TF Day therefore hasa 53% chance of making a high above 816.30 and upto 823.37 based on Ave Penetration of S50
therefore has a 4% chance of making a Low below 816.30 anddownte 799.68 basedon Ave Decline
therefore has a 49% chance of making a Low below 803.70 and downto 795.02 basedon Ave SS Day Violation on BD
The Daz sess Low has 53% chance of being made L_ast
NG 24h NGQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline > 20 ' §%%
The SellShort Day HIGH was 264250 Last 254250 Last 264584 Only NG 2642.50 2613.50 2641.25 odds of Decline >25 "~ 60%
The SellShort Day LOVW was 2613.50 2515.75 2621.77 SHDX 2645.54 262177 2645.84 odds of Decline= 0 ~0%
NG Day  2642.50 2615.75 2641.25 Ave Rangeon BD 4177
Possible HIGH for Buy Day 2657.85 2658.28 2661.51] 56% 55% Jbased on Ave Penetration of 55D of 15338 1578 Std/D  7.85
Posgsible LOW for Buy Day 2601.19 2604.44 2609101 100% 93% §based on Ave Decline of 41.3 38.06 Stdf 2779
Possible LOW for Buy Day 2593.25 2594.70 2600.96] 48% 46% §based on Ave 55 Day Violation on BD of 20.25 2.05 St 12.28
Wed, Jul 04 wilbea Buy day. NQ therefore has a 56% chance of making a high above 264250 and up to 2657.88 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 264250 and downto 2604.19 based on Ave Decline
therefore has a 48%  chance of making a Low below 2613.50 and downto 2593.25 based on Ave SS Day Violation on BD
The 24 hour Low has a 49% chance of being made: Last
Wed, Jul 04 wilbea Buy day. NQ Day therefore hasa 55% chance of making a high above 2642.50 and up to 2658.28 based on Ave Penetration of SSD
therefore has a 93% chance of making a Low below 264250 and downto 2604.44 basedon Ave Decline
therefore has a 46% chance of making a Low below 2615.76 and downto 259470 based on Ave S5S Day Wiolation on BD:
The Daz sess Low has 5% chance of being made L_ast
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 ' 68%
The SellShort Day HIGH was 12877.00 Last 12877.00 Last 1284813 Only Y 12877.00 12750.00 12869.00 odds of Decline > 150 ~ 51%
The SellShort Day LOVW was 12750.00 12777.00 12845.88 SINDU 1294613  12845.88 12943.52 odds of Decline= 0 ~0%
Y Day 12877.00  12777.00  12869.00 Ave Range on BO | 201.64
Possible HIGH for Buy Day 12953.66 12957 .45 13024.00) 52% 53% [based on Ave Penetration of S50 of T76.66 80.45 StdiD  40.90
Possible LOW for Buy Day 12672.76 12691.53 12766.76] 100% 91% Jbased on Ave Decline of 20424 18547 Stdil 147.74
Possible LOW for Buy Day 12646.54 12668.82 12735.03] 48% 46% §based on Ave 55 Day Violation on BD of 103.46 108.18 Std/f  66.70
Wed, Jul 04 wilbea Buy day. Y therefore has a 52% chance of making a high above 12877.00 and up to 12953.66 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 12877.00 and downto 12672.76 based on Ave Decline
therefore has a 48%  chance of making a Low below 12750.00 and down to 12646.54 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of being made: Last
Wed, Jul 04 wilbea Buy day. YM Day therefore has a 53% chance of making a high above 12877.00 and up te 12957.45 based on Ave Penetration of S50
therefore has a 91% chance of making a Low below 12877.00 and downto 12691.53 based on Ave Decline
therefore has a AR chance nf makinn a | nw helnw 1277700 _and down tn 12668.82  hased on Ave S5 Dav Vinlatinn.nn BD




Wednesday July 4" 2012

Today was a Buy day. As expected the decline was very shallow

Tomorrow will be a Sell day. Hard to really predict.

TTT Data for trading US Index Futures on:

IThursday, July 05, 2012

24H Day JCurrent High Low Last aodds of Rally > 10 " B3%
The Buy Day HIGH was 1370.00 1358.50 137397 Only ES 1370.00 1363.75 1368.00 odds of Rally =20 Yag%
The Buy Day LOVY was 1363.75 Last 1355.00 1st 1370.26 $SPX 1374.51 1363.53 1374.02 odds of Rally = 0 Y 0%
ES Day  1368.50 1365.00 1365.00 Ave Range on S0 24.72
Possible HIGH for Sell Day 1379.15 1378.60 1383.92] 54% 51% | based on Ave Penetration of BD of 945 1010 StdiD 542
Possible HIGH for Sell Day 1387.81 1386.31 1390.65] 100% 93% | based on Ave Rally of 24.06 2131 stdif 1566
Possible LOW for Sell Day 1351.68 1362.23 1357.70) 48% 43% | based on Ave Buy Day Violation on 5D of 12.07 1277 staid  7.23
Thu, Jul05 wilbea Sell day. ES therefore has a B4%  chance of making a high above 1370.00 and up to 1379.15 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1363.75 andupto 1387.81 based on Ave Rally
therefore has a A45% chance of making a Low below 1363.75 anddowntoc 1351.68 basedon Ave Buy Day Violation on SD
The 24 hour High has a 52% chance of being made 13t
Thu, Jul 05  wilbea Sell day. ES Day therefore has a B1%  chance of making a high above 1368.50 andupte 1378.60 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1365.00 and upto 138631 based on Ave Rally
therefore has a 438%  chance of making a Low below 1365.00 and downto 435223 based on Ave Buy Day Vielation on SD
The Day sess High has 56% chance of being made 1st
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of Rally > 10 T 76%
The Buy Day HIGH was 816.30 317.40 818.79 Only TF 816.30 a02.70 416.10 odds of Rally > 15 " 53%
The Buy Day LOW was g02.70 1st &14.40 1st 216.79 SRUT 818.50 807.70 818.49 odds of Rally = 0 0
TF Day 817.40 514.40 816.10 Ave Range on " 5D 18.46
Possible HIGH for Sell Day 823.50 82517 827.31] 53% 51% ]based on Ave Penetration of BD of T7.20 777 St 3.95
Possible HIGH for Sell Day 820.97 831.08 831.80] 100% 95% Jbased on Ave Rally of 18.27 16.68 St/ 1142
Possible LOW for Sell Day 793.66 805.23 807.81) 47% 48% Jbased on Ave Buy Day Violation on SD of 9.04 947  Std/f 499
Thu, Jul0s wilbea Sell day. TF therefore has a 53% chance of making a high above 816,30 and upte 823.50 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 802,70  and up to 820,97 based on Ave Rally
therefore has a 47%  chance of making a Low below 802,70 anddownto 793.66 based on Ave Buy Day Violation on SO
The 24 hour High has a 5% chance of being made 13t
Thu, Jul05 wilbkea Sell day. TF Day therefore has a 51%  chance of making a high above 817.40 and up te 82617 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 814.40 and up te 831.08 based on Ave Rally
therefore has a 48%  chance of making a Low below 81440 anddownto 80623 based on Ave Buy Day Violation on SO
The Day =ess High has 5% chance of being made 1st
NG 24h NG Day SHDX 24H Day |Current  High Low Last odds of Rally > 20 MR
The Buy Day HIGH was 2843.75 2542.50 2647.09 Only NG 2643.75 2621.00 2642.00 odds of Rally > 25 Y 74%
The Buy Day LOVW was 2621.00 1st 2534.25 1st 2638.83 SNDX 2645.54 2621.77 2645.54 odds of Rally = 0 * 0%
NQ Day 264250 2634.25 264.2.00 Ave Range on 50 42,63
Possible HIGH for Sell Day 2659.72 2659.62 2664.23] 54% 54% |based on Ave Penetration of BD of 1597 1742 StdiD 8.78
Possible HIGH for Sell Day 2663.34 2671.99 2674.99] 100% 96% | based on Ave Rally of 42.34 37.74 stdif  26.09
Possible LOW for Sell Day 2600.39 2613.256 2618.41] 46% 45% Jbased on Ave Buz Daz Violation on 5D of 20.61 21.00  5tdif 11.62
I - I - I
Thu, Julds  wilbe a Sell day. NG therefore has a 54%  chance of making a high above 2643.75 and up to 2659.72 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2621.00 and up to 2663.34 based on Ave Rally
therefore has a 46% chance of making a Low below 262100 and downto 2600.39 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Thu, Jul 05  wilbe a Sell day. NG Day therefore hasa 54%  chance of making a high above 264250 and upto 2659.62 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2634.25 andupto 2671.99 Dbased on Ave Rally
therefore has a 48%  chance of making a Low below 263425 anddownto 2613.25 based on Ave Buy Day Vielation on SD
The Day =sess High has B1% chance of being made Last
YM 24h Y day SINDU 24H Day jCurrent High Low Last adds of Rally > 100 N T6%
The Buy Day HIGH was 12875.00 12855.00 12939.98 Only Y 12875.00 1283500 12863.00 odds of Rally>150 " 55%
The Buy Day LOVY was 12835.00 Last 12838.00 1st 12812.82 SINDU 1294613  12845.85 12943.82 odds of Rally = 0 * 0%
YW Day 12865.00 12338.00  12863.00 Ave Range on © 8D 210.84
Possible HIGH for Sell Day 12956.19 12954.56 13027.89) 53% 50% Jbased on Ave Penetration of BD of 81.19 §9.56 StdiD 4579
Possible HIGH for Sell Day 13039.85 13019.32 13094.37 | 100%: 94% | based on Ave Rally of 20485 181.32 Std/f 13453
Possible LOW for Sell Day 127.36.10 12732.12 12807.36] 49% 45% Jbased on Ave Buz Daz Violation on SD of 9890 10538 Std/f  59.56
_ I - I
Thu, Jul05  wilbe a Sell day. YM therefore has a 3% chance of making a high above 12875.00 and up to 12956.19 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 12835.00 and up to 13039.85 based on Ave Rally
therefore has a 49%  chance of making a Low below 12835.00 and downto 12736.10 based on Ave Buy Day Violation on 3D
The 24 hour HiHh has a 5% chanoeufheinﬁ made 1st
Thu, Jul05 wilbea Sell day. YM Day therefore has a 50%  chance of making a high above 12865.00 and up to 12954.56 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12838.00 and up to 13019.32 baszed on Ave Rally
therefnre haz a 4%9%  rhanre nf makinn & | nw helnw 178728 0N and dnwntn 49727 12 hazed nn Awve Rine Naw Vinlatinn nn 20



Thursday July 5™ 2012

Today was a Sell day. It was a confused day and some markets closed at or near the BDL

Tomorrow will be a SS day. Odds are favoring a rally however if we open above the BDL it could go either
way

TTT Data for trading US Index Futures on:

|Frida

, July 06, 2012

24H Day JCurrent High Low Last odds of 3D Rally = 10 " 85%
The Sell Day HIGH was 1375.00 1st 1388.25 Last Only ES 1375.00 1357.00 1361.75 odds of 3D Rally>20 ™ 58%
The Sel Day LOW was 1357.00 1357.00 $SPX 1373.86 1363.02 1367.77 odds of 3D Rally < 0 “10%
The Buy Day LOW was 1363.75 1365.00 ES Day  1363.25 1357.00 1361.75 Ave Range on " SSD 2344
Possible HIGH for Sell Short Day 1383.43 137747 1382.72] 54% 51% | based on Ave Penetration of 5D of 843 892 StdiD  5.26
Possible HIGH for Sell Short Day 1391.40 1389.99 1394.57] 90%: &84% | based on Ave 3 Day Rally of 27.65 2499 Stdif  13.95
Possible LOW for Sell Short Day 1346.01 1345.96 1352.09] 47% 49% | based on Ave of Sell Day Violation on 55 days of 10.99 11.04 St 5.74
Fri, Jul 06 will be a SellShort day. ES therefore has a B4%  chance of making a high above 1375.00 and up to 138343 based on Ave Penetration of 5D
therefore has a 00%  chance of making a high above 1363.75 andupto 1391.40 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1357.00 and downto 1346.01 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 52% Chal‘lDEthPEil‘lH made 13t
Fri, Jul 06 will be a SellShort day. ES Day therefore has a B1%  chance of making a high above 1368.25 and upto 137717 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1365.00 and up to 1389.99 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1357.00 anddownto 134596 based on Ave of Sell Day Violation on S5 days
The Daz SESS HiHh has 47% chance Ufbeinﬁ made  1st
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of 3D Rally = 5 935
The Sel Day HIGH was 820.50 1st 218.00 Last 820.40 Only TF 820.50 809.70 814.70 odds of 3D Rally>10 "~ 78%
The Sel Day LOW was &08.70 808.70 813.30 SRUT 420.40 813.30 81710 odds of 3DRally < 0 “11%
The Buy Day LOW was 302.70 &14.40 816.79 TF Day 518.00 809.70 314.70 Ave Range on | 55D 17.71
Possible HIGH for Sell Short Day 827.02 825.11 827.09] 51% 47% ] based on Ave Penetration of 5D of 652 711 StdiD 379
Possible HIGH for Sell Short Day 823.81 833.76 834.97| 89% 86% |based on Ave 3 Day Rally of 21.11 19.35 Stdld  10.16
Possible LOW for Sell Short Day 501.59 801.63 505.35] 46% 458% Jbased on Ave of Sell Day Violation on 55 days of 811 8.07  Staid  4.04
Fri, Jul 06 will be a SellShort day. TF therefore has a B1%  chance of making a high above 82050 andupto 827.02 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 80270 andupto 82381 based on Ave 3 Day Rally
therefore has a A46% chance of making a Low below 809.70 anddownto 801.59 based on Ave of Sell Day Viclation on 55 days
The 24 hour High has a 53% chance of being made 15t
Fri, Jul 06 willbe a SellShort day. TF Day therefore has a 47%  chance of making a high above 818.00 andupto 82511  based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 81440 andupto 83375 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 809.70 anddownto 80163 based on Ave of Sell Day Viclation on 55 days
The Daz SE88 HiHh has 47% chance ufbeinﬁ made  1st
NG 24h NG Day SNDX 24H Day JCurrent High Low Last odds of 3D Rally > 10 MR
The Sel Day HIGH was 2§35.75 Last 2§55.75 Last 2660.28 Only HQ 265575 2624.50 2643.25 odds of 3D Rally >30 ~72%
The Sell Day LOW was 2524.50 2524.50 2625.81 SHDX 2660.26 2629.91 2647.32 odds of 3D Rally < 0" 10%
The Buy Day LOW was 2521.00 253425 2638.83 NG Day  2655.75 2624.50 2643.25 Ave Range on 550 41.35
Possible HIGH for Sell Short Day 2670.76 2671.71 2676.20] 54% 52% |based on Ave Penetration of 5D of 15.01 1596 StdlD  8.82
Possible HIGH for Sell Short Day 2670.43 2679.20 2682.56] 89% 86% |based on Ave 3 Day Rally of 49.43 4495 Stdf  23.52
Possible LOW for Sell Short Day 2604.69 2604.85 2611.50] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.81 19.62 St 9.38
Fri, Jul 06 will be a SellShort day. NQ therefore has a B4%  chance of making a high above 2655.75 and up to 2670.76 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 2621.00 and up to 2670.43 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2624.50 and downto 260469 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 15t
Fri, Jul 06 will be a SellShort day. NQ Day therefore has a 8Z%  chance of making a high above 2655.75 and up to 2671.71 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 2634.25 and up to 2679.20 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 262450 and downto 260488 based on Ave of Sell Day Violation on 55 days
The Daz SESE HiHh nas 50% chance ufbeinﬁ made 13t
YM 24h ¥M day S$INDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T aT%
The Sel Day HIGH was 12817.00 1st 12894.00 Last 12861.30 Only YM 12917.00 12783.00 12834.00 odds of 3D Rally > 100 " 78%
The Sel Day LOW was 12783.00 12783.00 12852.32 SINDU 1296130 12852.32 12598.94 odds of 3D Rally < 0™ 9%
The Buy Day LOW was 12835.00 12838.00 12812.82 ¥ Day 12894.00  12783.00 12834.00 Ave Range on 550 201.31
Possible HIGH for Sell Short Day 12990.45 12969.77 13036.73] 51% 51% |based on Ave Penetration of 5D of 73.48 75.77 Stdil  43.88
Possible HIGH for Sell Short Day 13068.69 13050.40 13126.86] 90% 585% | based on Ave 3 Day Rally of 23369 21240 Std/f 12028
Possible LOW for Sell Short Day 12691.94 12689.23 12762.15] 48% 49% | based on Ave of Sell Day Violation on 55 days of 91.06 93.77  Std/f  49.33
Fri, Jul 06 willbe a SellShort day. YM therefore has a 51%  chance of making a high above 12917.00 and up to 1299048 based on Ave Penetration of SD
therefore has a 90% chance of making a high above 12835.00 and up to 13068.69 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12783.00 and down to 1269194 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 13t
Fri, Jul 06 willbe a SellShort day. ¥YM Day therefore has a B1%  chance of making a high above 12894.00 and up to 12969.77 baszed on Ave Penetration of SD
therefore has a 85%  chance of making a high above 12838.00 and up to 1305040 baszed on Ave 3 Day Rally
therefnre has a 49% chanre nf makino a | nw helnw 12783.00 and down tn 12689.23  hazed nn Ave of Sell Nav Winlatinn nn 55 davs




Friday July 6™ 2012

Today was a SS day. The gap kept the markets under TVGR for the day session and prevented them to get
back to the BDL. This often happens during holiday weeks.

Monday will be a Buy day. Based on averages there is still room to decline

TTT Data for trading US Index Futures on:

IMonday, July 09, 2012

24H Day jCurrent High Low Last odds of Decline > 10  75%
The SellShort Day HIGH was 1364.00 1st 1352.50 Last Only ES 1364.00 1342.25 13562.50 odds of Decline >20 " 47%
The SellShort Day LOW was 134225 134225 $5PX 1367.09 1348.03 1354.61 odds of Decline=0 " 0%
ES Day  1352.50 1342.25 1352.50 Ave Range on BD 23.56
Possible HIGH for Buy Day 1373.40 1362.09 1376.72] 53% 53% |based on Ave Penetration of S50 of 940 9.59 Std/D 517
Possible LOVI for Buy Day 1340.06 133047 134647 100% 91% | based on Ave Decline of 23.94 2203 stad 17.24
Possible LOV for Buy Day 1330.18 1329.55 1335.26] 49% 46% Jbased on Ave 55 Daz Violation on BD of 12.07 1267 Std'0  7.68
I - _ _ - I
Mon, Jul09 wilbea Buy day. ES therefore has a 53%  chance of making a high above 1364.00 and up to 1373.40 bazed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1364.00 and downto 1340.06 bazed on Ave Decline
therefore has a 49%  chance of making a Low below 1342.25 anddownto 133018 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 15t
Mon, Jul08 willbe a Buy day. ES Day therefore has a 3%  chance of making a high above 135250 and up to 1362.09 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 135250 and downto 133047 based on Ave Decline
therefore has a 46%  chance of making a Low below 1342.25 and downto 1329.58 based on Ave SS Day Violation on BD
The Day sess Low has 56% chance of being made Last
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Decline >10 " 67%
The SellShort Day HIGH was 815.70 1st 807.50 1st &09.80 Only TF 15,70 401.00 904.90 odds of Decline >15 "~ 50%
The SellShort Day LOW was &01.00 801.00 &04.70 SRUT 809.80 a04.70 807.40 odds of Decline= 0 ™ 1%
TF Day B07.90 501.00 504.90 Ave Range on BD  17.84
Possible HIGH for Buy Day d22.84 d14.94 816.83] 50% 53% |based on Ave Penetration of 55D of 7.4 7.04 StdD 357
Possible LOW for Buy Day 797.65 791.32 794.75] 99% 94% Jbased on Ave Decline of 18.056 1658 Stdd  11.95
Possible LOV for Buy Day 792.53 792,32 79G.23] 50% 49% Jbased on Ave 55 Day Violation on BD of 8§47 368  Std/f 512
I I _ - - I
Mon, Jul09 wilbe a Buy day. TF therefore has a 50 chance of making a high above 815,70 and up to 822,84 based on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 815,70 anddowntoc 797.65 based on Ave Decline
therefore has a 50 chance of making a Low below 801,00 anddowntoc 79253 based on Ave S5 Day Violation on BD
The 24 hour Low has a 53% chance of being made 1st
I I
Mon, Jul09 wilbea Buy day. TF Day therefore haz a 53%  chance of making a high above 807.90 andupto 81494 based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 807.90 anddownto 79132 based on Ave Decline
therefore has a 49%  chance of making a Low below 801.00 anddownto 792,32 based on Ave S5 Day Violation on BD
The Day sess Low has 51% chance of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Decline >20 ' §9%
The SellShort Day HIGH was 2544.00 1st 25632.50 1st 2636.96 Only NG 2644.00 2590.50 2610.25 odds of Decline>25 " 60%
The SellShort Day LOW was 2580.50 2580.50 2586.10 SNDX 2636.96 2596.10 2611.74 odds of Decline= 0~ 0%
NQ Day 2632.50 2690.50 2610.25 Ave Range on BD  41.72
Possible HIGH for Buy Day 2659.32 2648.28 265257 57% 55% |based on Ave Penetration of 55D of 1532 1678 StdlD  7.86
Possible LOW for Buy Day 2602.74 2594.52 2600.31] 100% 93% | based on Ave Decline of 41.26 37.98 Stdif 27.79
Possible LOVW for Buy Day 2570.25 2569.45 2575.29] 43% 46% Jbased on Ave 55 Day Violation on BD of 20.25 21.05  Std/f 12.28
Mon, Jul09 wilbea Buy day. NQ therefore has a 7%  chance of making a high above 2644.00 and up to 265032 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 264400 and downto 2602.74 baszed on Ave Decline
therefore has a 48%  chance of making a Low below 259050 and downto 2570.25 based on Ave SS Day Violation on BD
The 24 hour Low has a 49% chance of being made 1st
I I
Mon, Jul 09 wilbe a Buy day. NQ Day therefore has a 55% chance of making a high above 2632.50 and up to 2648.28 based on Ave Penetration of S5D
therefore has a 93% chance of making a Low below 2632.50 and downto 259452 based on Ave Decline
therefore has a 46% chance of making a Low below 2590.50 and downto 2569.45 basedon Ave S5 Day Violation on BD
The Daz sess Low has 49% chance of beinﬁ made 13t
YM 24h Y day SINDU 24H Day jCurrent High Low Last odds of Decline > 100 ° 68%
The SellShort Day HIGH was 12851.00 1st 12734.00 1st 12889.40 Only bl 12851.00 12640.00 12723.00 odds of Decline > 150 " 51%
The SellShort Day LOW was 12540.00 12540.00 12703.07 SINDU  12889.40 12703.07 127721 odds of Decline= 0 " 0%
YM Day  12734.00 1264000 12723.00 Ave Range on " BD 201.23
Possible HIGH for Buy Day 12927.66 12814.45 12967.27] 51% 53% | based on Ave Penetration of 55D of 76.66 80.45 Std/D  40.90
Possible LOW for Buy Day 1264717 12548.94 12710.41| 100% 92% | based on Ave Decline of 203.83 185.06 Std/D 147.74
Possible LOV for Buy Day 12536.54 12531.82 12592.22) 48% 46% |based on Ave 55 Day Violation on BD of 103.46 108.18 Std/f  66.70
Mon, Jul08 willbe a Buy day. YM therefore has a 51%  chance of making a high above 12851.00 and up to 12927.66 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 12851.00 and downto 12647.17 based on Ave Decline
therefore has a 48%  chance of making a Low below 12640.00 and downto 12636.54 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Mon, Jul09 wilbea Buy day. YM Day therefore has a 3%  chance of making a high above 12734.00 and up te 12814.45 based on Ave Penetration of 55D
therefore has a 92%  chance of making a Low below 12734.00 and downto 12543.94 based on Ave Decling
therefnre haz a AR rchanre nf makinn a | nw helnw 12640.00 and dnwn tn 417R31.87 ha=ed nn Ave 85 Nav WVinlatinn nn AN




Monday July 9™ 2012

Today was a Buy day. Markets declined to reach TTT levels and retested these levels before a mild rally

started.

Tomorrow will be a Sell day. The rally should continue.

TTT Data for trading US Index Futures on:

| Tuesday, July 10, 2012

24H Day JCurrent High Low Last odds of Rally =10 YB3
The Buy Day HIGH was 1350.25 1349.75 Only ES 1350.25 1341.00 1349.50 odds of Rally > 20 Y 49%
The Buy Day LOW was 1341.00 Last 1341.00 $SPX 1364.87 1346.65 1362.40 odds of Rally = 0 Y 0%
ES Day 1349.75 1341.00 1349.50 Ave Range on 50 24.70
Possible HIGH for Sell Day 1359.38 1359.85 54% 51% | based on Ave Penetration of BD of 913 10.10 StdiD  5.42
Possible HIGH for Sell Day 1365.02 1362.26 1367.00] 100% 93% Jbased on Ave Rally of 24.02 21.26  Stdif  15.66
Possible LOW for Sell Day 1328.96 1328.26 1334.12] 48% 49% Jbased on Ave Buy Day Violation on 5D of 12.04 12,74 st 7.23
Tue, Jul10 wilbea Eell day. ES therefore has a 54%  chance of making a high above 1350.25 andupto 1359.2% based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1341.00 and up to 1365.02 based on Ave Rally
therefore has a 48%  chance of making a Low below 1341.00 anddownto 4132896 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 51% chance of b&inH made 1st
Tue, Jul10  wilbea Sell day. ES Day therefore has a 51%  chance of making a high above 1349.75 and up to 1359.86 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1341.00 and up to 1362.26 based on Ave Rally
therefore has a 49%  chance of making a Low below 1341.00 and downto 1328.26 based on Ave Buy Day Violation on SD
The Day sess High has 56% chance of being made 1st
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally =10 T T6%
The Buy Day HIGH was &04.50 &04.590 806.80 Only TF 804.90 798.10 804.30 odds of Rally > 15 Y 83%
The Buy Day LOW was 74210 Last 75210 Last a01.50 SRUT 806.80 801.50 804.50 odds of Rally = 0 0%
TF Day 304,90 793.10 504.30 Ave Range on 50 15.44
Possible HIGH for Sell Day 81208 81264 814.28] 53% 51% | based on Ave Penetration of BD of T8 7.74 S5tdiD 395
Possible HIGH for Sell Day 816.37 &14.75 816.49] 100% 95% | based on Ave Rally of 18.27 16.65 St 1112
Possible LOW for Sell Day 759.06 788.95 792.55] 47% 48% jbased on Ave Buy Day Violation on 5D of  9.04 945  Sta/id 499
Tue, Jul10  wilbea Sell day. TF therefore has a 53%  chance of making a high above 804.90 and up to 812,08 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 798.10 andupto 816.37  based on Ave Rally
therefore has a 47%  chance of making a Low below 798.10 anddownto 789,06 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Tue,Jul 10  wilbea Sell day. TF Day therefore has a 51%  chance of making a high above 30490 andupto 81264 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 798.10 andupto 814.75  baszed on Ave Rally
therefore has a 48%  chance of making a Low below 798.10 anddownto 78895 based on Ave Buy Day Viclation on SD
The Daz SE8S HiHh has 51% chance of beinﬁ made L_ast
NG 24h NG Day SNDX 24H Day JCurrent High Low Last odds of Rally > 20 hELER
The Buy Day HIGH was 2615.50 2515.50 252022 Only NG 2615.50 2591.50 2607.75 odds of Rally >25 T 74%
The Buy Day LOW was 2591.50 Last 2591.50 Last 2597.27 SHDX 2620.22 2597.27 2609.92 odds of Rally = 0 Y 0%
NC Day  2615.50 2591.50 2607.75 Ave Range on " 5D 42,80
Possible HIGH for Sell Day 2631.46 2632.60 2637.24] 54% 54% ]based on Ave Penetration of BD of 15.96 17.40 StdiD  8.78
Possible HIGH for Sell Day 2633.82 2629.20 2633.39] 100% 96% | based on Ave Rally of 42.32 37.70 St 25.09
Possible LOW for Sell Day 2570.89 2570.56 25676.91) 46% 48% Jbased on Ave Buz Daz Violation on 5D of 20.61 2094  Stdif  11.62
I I I I _
Tue, Jul10  wilbea Sell day. NQ therefore has a B4%  chance of making a high above 2615.50 and up to 2631.46 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2591.50 and up to 2633.82 based on Ave Rally
therefore has a 46%  chance of making a Low below 2591.50 anddownto 2570.89 based on Ave Buy Day Violation on SD
The 24 hour High has a 59% chance of being made Last
Tue, Jul10  wilbea Sell day. NQ Day therefore has a 54%  chance of making a high above 2615.50 and upto 263260 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2591.50 and upto 2629.20 based on Ave Rally
therefore has a 48%  chance of making a Low below 2591.50 anddowntc 2570.56 based on Ave Buy Day Viclation on SD
The Day se=s High has 44% chance of being made 1st
YM 24h Y day SINDU 24H  Day JCurrent High Low Last adds of Rally > 100 " 75%
The Buy Day HIGH was 12720.00 12703.00 12772.02 Only Y 12720.00 12622.00 12683.00 odds of Rally =150 Y 55%
The Buy Day LOW was 12622.00 Last 12622.00 Last 12686.65 $INDU 1277202 12686.65 1273648 odds of Rally = 0 0%
YM Day 12703.00 12622.00 12688.00 Ave Range on 50 210.64
Possible HIGH for Sell Day 12801.00 12792.25 12859.57] 53% 50% |based on Ave Penetration of BD of 81.00 89.26 StdiD  48.79
Possible HIGH for Sell Day 12826.53 12802.93 12867.85] 100% 94% Jbased on Ave Rally of 20453 18098 Std/0 134.53
Possible LOW for Sell Day 125623.35 12516.39 12581.43] 49% 49% Jbased on Ave Buy Day Violation on 5D of 98.656 10661 Stdif 59.56
Tue,Jul 10  wilbea Sell day. YM therefore has a 53%  chance of making a high above 1272000 and up to 12801.00 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12622.00 and up to 12826.53 based on Ave Raly
therefore has a 49%  chance of making a Low below 1262200 and downto 12523.35 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 49% chance of beinH made 1st
Tue, Jul 10  wilbea Sell day. YM Day therefore has a 50%  chance of making a high above 12703.00 and up to 12792.25 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 1262200 and up to 1280298 based on Ave Raly
therefnre has a 49% chance nf makinma | nw helnw 12622.00_and dnwn tn 12R16.39  hased nn Ave Buw Dav Vinlatinn nn S0



Tuesday July 10" 2012
Today was a Sell day. Markets made higher highs but were unable to continue the rally.

Tomorrow will be a SS day. We have high odds to make it back to at least the BDL, however if we open with
a large gap down in the morning, the hill may be to high to climb and TVGR could take effect.

TTT Data for trading US Index Futures on: IWednesday, July 11, 2012

24H Day jCurrent High Low Last odds of 3D Rally > 10 " 85%
The Sel Day HIGH was 1358.50 1st 1356.50 1st Only ES 1356.50 1330.50 1335.50 odds of 3D Rally>20 " 568%
The Sel Day LOW was 1330.50 1330.50 $SPX 1361.54 1336.27 1341.40 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 1341.00 1341.00 ES Day  1356.50 1330.50 13.35.50 Ave Range on © §SD 23.43
Possible HIGH for Sell Short Day 1364.93 1365.42 1370.41] 54% 51% Jbased on Ave Penetration of 5D of 843 892 Stdll 5.26
Possible HIGH for Sell Short Day 1368.57 1365.99 1371.27] 90% 84% Jbased on Ave 3 Day Rally of 27.57 2499 st/ 13.95
Possible LOW for Sell Short Day 1319.49 1319.44 1325.32] 47% 49% Qbased on Ave of Sell Day Violation on 55 days of 11.01 11.06  Sta/f  5.71
Wed, Jul11 wilbea ESellShort day. ES therefore has a B4%  chance of making a high above 1356.50 and upto 136493 based on Ave Penetration of SD
therefore has a 90% chance of making a high above 1341.00 and up to 1368.57 based on Ave 3 Day Raly
therefore has a 47%  chance of making a Low below 1330.50 and downto 1319.49 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made 1zt
Wed, Jul11 wilbea SellShort day. ES Day therefore has a B1%  chance of making a high above 1356.50 and upto 136542 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1341.00 and up to 136599 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1330.50 and downto 1319.44 based on Ave of Sell Day Violation on 55 days
The Day =es3 High has 46% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally>5 T 93%
The Sel Day HIGH was 809.10 1st 209.10 1st &10.80 Only TF 809.10 789.00 792.70 odds of 3D Rally>10 " 78%
The Sell Day LOW was 785.00 789.00 792.70 SRUT 810.80 792.70 795.00 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW was 782.10 79210 &01.50 TF Day 30910 789.00 792.70 Ave Range on © 55D 17.70
Possible HIGH for Sell Short Day 815.62 816.21 817.49] 51% 47% |based on Ave Penetration of 5D of 6.52 711 Std/Dl 379
Possible HIGH for Sell Short Day 819.19 817.45 319.68] 89% &5% |based on Ave 3 Day Rally of 21.09 19.35  Stdlf 10.16
Possible LOW for Sell Short Dair FED;SB T780.93 FSJIde 47% ﬁ based on Ave of Sell Daz Violation on 55 days of ﬁﬂ 5.07 St_dflf 4,04
Wed, Jul 11 wilbe a SellShort day. TF therefore has a B51%  chance of making a high above 80910 andupto 815.62  based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 798.10 and upto 819.19  based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 789.00 anddownto T780.89 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 53% chanc&ufb&inﬁ made 13t
Wed, Jul 11 wilbea SellShort day. TF Day therefore has a 47%  chance of making a high above 80910 andupto 816.21  based on Ave Penetration of SD
therefore has a 8b%  chance of making a high above 798.10 and upto 81745 based on Ave 3 Day Rally
therefore has a 438%  chance of making a Low below 789.00 anddownto 780.93 based on Ave of Sell Day Violation on S5 days
The Day sess High has 43% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 30 Rally >10  94%
The Sel Day HIGH was 2625.50 1st 2523.50 1st 2630.03 Only NQ 2625.50 2568.50 2578.00 odds of 3D Rally >30 72%
The Sel Day LOWW was 2568.50 2588.50 257428 SNDX 2630.03 2574.26 2585.21 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 2581.50 2581.50 258727 NQ Day _2625.50 2568.50 2578.00 Ave Range on " S50 41.38
Possible HIGH for Sell Short Day 2640.51 2641.46 2645.97] 53% 52% Jbased on Ave Penetration of 5D of 15.01 1596 Std/D 8.82
Possible HIGH for Sell Short Day 2640.85 2636.45 2641.00) 89% 86% Jbased on Ave 3 Day Rally of 49.35 4495 Stdlf  23.52
Possible LOW for Sell Short Dair %61 2_54330 2555.77] 46% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.89 19.70 St_d:'lj 9.35
Wed, Jul11 wilbea SellShort day. NQ therefore has a 53%  chance of making a high above 2625.50 and upto 2640.51 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2591.50 and upto 2640.85 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2568.50 and downto 254861 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 44% chanoeufb&inH made 1st
Wed, Jul11  wilbea SellShort day. NG Day therefore haza 52%  chance of making a high above 2625.50 and upto 2641.46 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 259150 and upto 2636.45 based on Ave 3 Day Raly
therefore has a 46%  chance of making a Low below 2568.50 and downto 254880 based on Ave of Sell Day Violation on 55 days
The: Daz SEES Hiﬁh has 53% chance of being made L_ast
Y 24h YN day SINDU 24H Day jCurrent High Low Last odds of 3D Rally > 75 " B7%
The Sel Day HIGH was 12787.00 1st 12787.00 1st 12829.99 Only Y 12767.00 12543.00 12582.00 odds of 30 Rally > 100 "~ 78%
The Sel Day LOVY was 12543.00 12543.00 12606.99 SINDU 1282999 12606.99 12652.74 odds of 3DRally < 0 “9%
The Buy Day LOW was 12622.00 12622.00 12686.65 YW Day 12767.00 12543.00 12582.00 Ave Range on S50 201.34
Possible HIGH for Sell Short Day 12840.48 12842.77 12905.42| 51% 51% |based on Ave Penetration of 5D of 73.48 75.77 Stdil  43.88
Possible HIGH for Sell Short Day 12855.07 12834.40 12900.69] 90% 85% |based on Ave 3 Day Rally of 233.07 21240 Stdlf 12027
Possible LOW for Sell Short Day 12451.66 12443.97 12516.49] 49% 49% Qbased on Ave of Sell Day Violation on 55 days of 91.34 94.03  Std/lD 49.33
Wed, Jul11 wilbea SellShort day. Y therefore has a 51% chance of making a high above 12767.00 and up to 1284048 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12622.00 and up to 1285507 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 12543.00 and down to 12451.66 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Wed, Jul 11 wilbe a SellShort day. YM Day therefore has a 51%  chance of making a high above 12767.00 and up to 12842.77 based on Ave Penetration of SD
therefore has a 8b%  chance of making a high above 12622.00 and up to 1283440 baszed on Ave 3 Day Rally
therefnre has a A49% chanre nf makine a | nw belnw 12543.00 _and dnwn tn 1244897 hased nn Ave nf Sell Dav Vinlatinn nn 55 davs



Wednesday July 11" 2012

Today was a SS day. We did get TVGR and we failed to get a positive 3 day rally

Tomorrow will be a Buy day. Some times after a failed 3 day rally we get a weak decline. However they
should go lower based on averages.

TTT Data for trading US Index Futures on:

I Thursday, July 12, 2012

24H Day JCurrent High Low Last odds of Decline > 10 ' 75%
The SellShort Day HIGH was 1342.50 1st 1340.00 1st 1345.00 Only ES 1342.50 1327.75 1336.75 odds of Decline > 20 " 47%
The SellShort Day LOW was 1327.75 1327.75 1333.25 $5PX 1345.00 1333.25 1341.66 odds of Decline= 0 ™ 0%
ES Day  1340.00 1327.75 1336.75 Ave Range on BD 23.82
Possible HIGH for Buy Day 1351.90 1349.59 1354.63] 53% 53% |based on Ave Penetration of 55D of 9.40 959 StdiD 547
Possible LOW for Buy Day 1318.57 1318.00 1324.38]100% 91% Jbased on Ave Decline of 23.93 2200 Stdf  17.24
Possible LOW for Buy Day 1315.74 1315.15 1320.55] 49% 46% fbased on Ave 55 Day Violation on BD of 12.04 12.60 St 7.68
Thu, Jul12 wilbe a Buy day. ES therefore has a 53%  chance of making a high above 1342.50 and up to 1351.90 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 134250 anddownto 131857 based on Ave Decline
therefore has a 49%  chance of making a Low below 1327.75 anddowntic 1315.74 based on Ave SS Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Thu, Jul12  wilbea Buy day. ES Day therefore has a 53% chance of making a high above 13H40.00 and up to 1349.59 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1340.00 and downtc 1318.00 based on Ave Decline
therefore has a 46% chance of making a Low below 1327.75 anddowntoc 131515 based on Ave SS 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 6%
The SellShort Day HIGH was 787.50 1st 795.80 1st T87.70 Only TF 797.90 7a4.70 789.30 odds of Decline>15 " 50%
The SellShort Day LOW was T24.T0 724.70 T33.40 SRUT 797.70 788.40 79270 odds of Decline= 0 ™ 1%
TF Day 795.80 784.70 789.30 Ave Range on " BD 17.81
Possible HIGH for Buy Day 805.04 802.84 804.73] 50% 53% | based on Ave Penetration of S50 of 7.4 7.04 Std/D 357
Possible LOW for Buy Day 779.56 779.24 732.66] 99% 94% Jbased on Ave Decline of 18.04 16.656 St/ 11.98
Possible LOW for Buy Day 776.26 776.05 779.96] 50% 49% Jbased on Ave 55 Day Violation on BD of 8.44 865 Stad  5.42
Thu, Jul12  wilbea Buy day. TF therefore has a 50% chance of making a high above 797.90 andupto 805.04 based on Ave Penetration of SSD
therefore has a 99% chance of making a Low below 79790 anddownto 779.86 basedon Ave Decline
therefore has a 50% chance of making a Low below 78470 anddownto 776.26 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 5_3% chanoeofbeinH made 1st
Thu, Jul12  wilbea Buy day. TF Day therefore has a 53% chance of making a high above 795.80 andupte 802,84 based on Ave Penetration of 35D
therefore has a 94% chance of making a Low below 79580 anddownto 779.24 based on Ave Decline
therefore has a 49% chance of making a Low below 78470 anddownto 776.05 based on Ave S5 Day Viclation on BD
The Day sess Low has 51% chance of being made 1st
NG 24h NG Day SHDX 24H Day jCurrent High Low Last odds of Decline > 20 69%
The SellShort Day HIGH was 2538.25 1st 2382.25 1st 2587.02 Only HQ 2539.25 2543.00 2564.00 odds of Decline >25 " 60%
The SellShort Day LOW was 2543.00 2543.00 2549.05 SNDX 2587.02 2549.05 2570.46 odds of Decline= 0 ~0%
NG Day  2582.25 2543.00 2564.00 Ave Range on " BD 41.67
Possible HIGH for Buy Day 2604.57 2598.03 2602.63] 56% 55% Jbased on Ave Penetration of S5D of 15.32 1678 Std/D  7.85
Possible LOW for Buy Day 2547.96 2544.27 2550.36] 100% 93% Qbased on Ave Decline of 41.29 37.08 Stad  27.79
Possible LOW for Buy Day 2522.75 2521.95 2528.24] 48% 46% fbased on Ave 55 Day Violation on BD of 20.25 21.05  Std/f 1228
Thu, Jul12  wilbea Buy day. NQ therefore has a 6% chance of making a high above 2589.25 and up to 2604567 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2589.25 and downtic 2547.96 based on Ave Decline
therefore has a 43% chance of making a Low below 2543.00 and downto 2522.75 based on Ave SS Day Violation on BD
The 24 hour Low has a 49%; chance of being made 1st
Thu, Jul12 wilbe a Buy day. NQ Day therefore hasa 55%  chance of making a high above 2582.25 and up to 2598.03 based on Ave Penetration of 55D
therefore has a 93% chance of making a Low below 2582.25 anddowntec 254427 baszed on Ave Decline
therefore has a 46%  chance of making a Low below 2543.00 and downtic 2521.95 based on Ave SS Day Violation on BD
The Day sess Low has 49% chance of being made 1st
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 ' 68%
The SellShort Day HIGH was 12851.00 1st 12600.00 1st 126861.75 Only ¥ 12651.00  12469.00 12538.00 odds of Decline > 150 ™ 51%
The SellShort Day LOW was 12489.00 12489.00 12534.52 SINDU  12661.75 1253452  12604.98 odds of Decline= 0 ™ 0%
| Y01 Day  12600.00  12469.00 12535.00 Ave Range on BD  200.96
Possible HIGH for Buy Day 12727 .66 12680.45 12739.62] 51% 53% |based on Ave Penetration of S50 of T6.66 §0.45 Std/D 4090
Possible LOW for Buy Day 1244711 12415.14 12482.70] 100% 92% Jbased on Ave Decline of 203.89 184.36 Sta/f 147.74
Possible LOW for Buy Day 12_3&5.04] 12_361.32 12424.23] 48% 46% Jbased on Ave 55 Daz Violation on BD of 10&00 107.68 Std/f  66.70
Thu, Jul12 wilbea Buy day. Y therefore has a 5% chance of making a high above 12651.00 and up to 12727.66 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 12651.00 and down to 12447.11 based on Ave Decline
therefore has a 458% chance of making a Low below 12469.00 and down to 12366.00 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 15t
Thu, Jul12  wilbea Buy day. YM Day therefore has a 53% chance of making a high above 12600.00 and up to 12680.45 based on Ave Penetration of SSD
therefore has a 92% chance of making a Low below 12600.00 and down to 12415.14 based on Ave Decline
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Thursday July 12™ 2012

Today was a Buy day. Markets declined and reached TTT levels after which they reversed and started their

rally.

Tomorrow will be a Sell day. A good part of the rally is in place which may make for a confused day.

TTT Data for trading US Index Futures on:

IFriday, July 13, 2012

24H Day JCurrent High Low Last odds of Rally =10 " 83%
The Buy Day HIGH was 1339.50 1335.00 1341.28 Only ES 1339.50 1319.75 1328.75 odds of Rally > 20 Y a9%
The Buy Day LOW was 1319.75 Last 1319.75 1st 1325.41 $SPX 1341.29 1325.41 1334.96 odds of Rally= 0 0%
ES Day  1335.00 1319.75 1328.75 Ave Range on SO 24.70
Possible HIGH for Sell Day 13438.61 1345.08 1351.37] 54% 51% | based on Ave Penetration of BD of 911 10.08 Std/D 5.42
Possible HIGH for Sell Day 1343.75 1341.00 1345.75] 100% 93% ] based on Ave Rally of 24.00 21.25 stdif 1566
Possible LOW for Sell Day 1307.71 1307.02 1312.90) 48% 49% Jbased on Ave Buy Day Violation on SD of 12.04 12,73 Stdif 723
Fri, Jul 13 will be a Sell day. ES therefore has a 4% chance of making a high above 1339.50 and up to 134861 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1319.75 and up to 1343.75 based on Ave Rally
therefore has a 48% chance of making a Low below 1319.75 anddowntoc 41307.71 based on Ave Buy Day Viclation on SD
The 24 hour High has a 51% chance of being made 1st
Fri, Jul 13 willbe a Sell day. ES Day therefore hasa 51% chance of making a high above 1335.00 and up to 134508 based on Ave Penetration of BD
therefore has a 93% chance of making a high above 1319.75 and up to 13100 based on Ave Rally
therefore has a 49%  chance of making a Low below 1319.75 anddowntc 41307.02 based on Ave Buy Day Viclation on SD
The Day sess High has 56% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Lowr Last odds of Rally =10 76
The Buy Day HIGH was 790.30 790.30 792.50 Only TF 790.30 774.80 786.50 odds of Rally =15 Y 53%
The Buy Day LOW was 774.80 1st 774.80 1st 778.50 SRUT 792.50 178.50 769.80 odds of Rally= 0 0%
TF Day 790,30 774.80 756.50 Ave Rﬂwe on ' 50 1845
Possible HIGH for Sell Day 797.47 798.02 799.97] 53% 51% jbased on Ave Penetration of BD of 747 7.72  StdiD 395
Possible HIGH for Sell Day 793.056 791.43 793,471 100% 95% Qbased on Ave Rally of 18.25 16.63  Std/f 1112
Possible LOV for Sell Day 765.76 765.65 T69.55] 47% 48% Jbased on Ave Buy Day Violation on SD of 9.04 945 Stdd 499
Fri, Jul 13 willbe a Sell day. TF therefore has a 53%  chance of making a high above 790.30 andupto 797.47 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 774.80 andupto 793.05 based on Ave Rally
therefore has a 47%  chance of making a Low below 77480 anddownto 765.76 based on Ave Buy Day Viclation on SD
The 24 hour High has a 57% chance of being made 1st
Fri, Jul 13 willbe a Sell day. TF Day therefore has a 5% chance of making a high above 790.30 andupto 798.02 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 774.80 andupto 791.43 based on Ave Rally
therefore has a 43% chance of making a Low below 77480 anddownto 765.66 based on Ave Buy Day Viclation on SD
The Day sess High has 57% chance of being made 1st
NG 24h NQ Day SHDX 24H Day JCurrent High Low Last odds of Rally > 20 hELEE
The Buy Day HIGH was 2569.73 2550.25 2561.68 Only HQ 2569.75 2516.50 2537.50 odds of Rally > 25 Y 74%
The Buy Day LOW was 2516.50 Last 2516.50 1st 252289 SNDX 2561.68 2522.89 2545.62 odds of Rally= 0 0%
NG Day  2550.25 2516.50 2537.50 Ave Range on SO 42.84
Possible HIGH for Sell Day 2585.68 2567.32 2578.76] 55% 54% Jbased on Ave Penetration of BD of 1593 17.07 S5tdD  8.78
Possible HIGH for Sell Day 2558.80 2554.19 2559.00] 100% 96% Jbased on Ave Rally of 42.30 3769 staid  25.00
Possible LOW for Sell Day 2495.88 2495.55 2502.52) 46% 45% jbased on Ave Buy Day Violation on SD of 20,62 2095 Stdif  11.62
Fri, Jul 13 will be a Sell day. NQ therefore has a 55% chance of making a high above 2569.75 and up to 258568 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2516.50 and upto 2558.80 based on Ave Rally
therefore has a 46% chance of making a Low below 2516.50 and downto 249588 based on Ave Buy Day Viclation on SD
The 24 hour High has a 59% chance of being made Last
Fri, Jul 13 will be a Sell day. HQ Day therefore hasa 54%  chance of making a high above 2550.25 and upto 2567.32 based on Ave Penetration of BD
therefore has a 96% chance of making a high above 2516.50 and up to 2556419 based on Ave Rally
therefore has a 48%  chance of making a Low below 2516.50 and downtoc 2495.55 based on Ave Buy Day Violation on SD
The Day sess High has B1% chance of being made ﬁ
YM 24h YM day SINDU 24H Day JCurrent High Lowr Last odds of Rally > 100 MNEE
The Buy Day HIGH was 12554.00 12564.00 12630.56 Only ¥ 12564.00 1242500 12493.00 odds of Rally =150 " B5%
The Buy Day LOW was 12425.00 1st 12425.00 1st 12482.33 SINDU  12630.66 1249233 1257444 odds of Rally= 0 0%
| Y01 Day 12664.00 12425.00  12498.00 Ave Range on 50 210.68
Possible HIGH for Sell Day 12644.83 12653.12 12717.96] 53% 50% Jbased on Ave Penetration of BD of B80.83 8942 StdiD 4879
Possible HIGH for Sell Day 12629.38 12605.88 12673.44] 100% 94% [based on Ave Rally of 20438 180.88 Std/d 13453
Possible LOW for Sell Day 12326.45 1&19.53 12387.25] 49% 49% Qbased on Ave Buz Daz Violation on S0 of 9855 10547 Std/d 59.56
Fri, Jul 13 willbe a Sell day. YM therefore has a 53%  chance of making a high above 12564.00 and up to 1264483 based on Ave Penetration of BD:
therefore has a 100% chance of making a high above 12425.00 and up to 12629.38 based on Ave Rally
therefore has a 49%  chance of making a Low below 12425.00 and down to 1232645 based on Ave Buy Day Viclation on SD
The 24 hour High has a 47% chance of being made 1st
Fri, Jul 13 willbe a Sell day. YM Day therefore has a B chance of making a high above 12564.00 and up to 126563.12 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12425.00 and up to 12605.88 based on Ave Rally
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Friday July 13" 2012

Today was a Sell day. Markets continued their rally and it was NOT confused.

Monday will be a SS day. Markets are above their TTT levels, therefor markets could start their decline at

any time.

TTT Data for trading US Index Futures on:

IMonday, July 16, 2012

24H Day jCurrent High Low Last odds of 3D Rally =10 ~ 85%
The Sell Day HIGH was 1353.25 Last 1353.25 Last 1357.70 Only ES 1353.25 1328.75 1352.00 odds of 3D Rally >20 " 58%
The Sell Day LOW was 1328.75 1332.00 1334.81 $SPX 1357.70 1334.51 1356.97 odds of 3DRally < 0 " 10%
The Buy Day LOW was 1319.75 1319.75 1325.41 ES Day  1353.25 1332.00 1352.00 Ave Range om | SSD 23.41
Possible HIGH for Sell Short Day 1361.68 136217 2 B4% 51% Jbased on Ave Penetration of 5D of 543 892 StdlD  5.26
Possible HIGH for Sell Short Day 1347.25 1344.74 1350.03] 90% 84% |based on Ave 3 Day Rally of 27.50 2499 Stdid  13.95
Possible LOW for Sell Short Day 1317.78 1320.98 1323.90) 47% 49% Jbased on Ave of Sell Day Violation on 55 days of 10.97 11.02  Std/d 5.71
Mon, Jul 16 wilbe a SellShort day. ES therefore has a 54%  chance of making a high above 1353.25 and up to 1361.68 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1319.75 and up o 1347.25 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1328.75 anddownto 1317.78 based on Ave of Sell Day Violation on S5 days
The 24 hour Hmsa 50% chance of being made 1st
p— N I
Mon, Jul 16 wilbe a SellShort day. ES Day therefore has a 51%  chance of making a high above 1353.25 and up to 136217 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1319.75 and up to 1344.74 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1332.00 and downto 4132098 basedon Ave of Sell Day Viclation on S5 days
The Day =ezs High has 46% chance of being made 15t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of 3D Rally > 5 935
The Sell Day HIGH was 200.50 Last 200.50 Last 802.30 Only TF 800.50 T86.00 795.80 odds of 3D Rally>10  78%
The Sell Day LOW was 785.00 729.40 792.00 SRUT 802.30 792.00 800.60 odds of 3DRally < 0 " 11%
The Buy Day LOW was 77480 T74.80 T78.50 TF Day 800.50 789.40 798.80 Ave Range on " SSD 17.69
Possible HIGH for Sell Short Day a07.02 807.61 808.99] 51% 47% | based on Ave Penetration of 5D of 6.52 711 St/ 3.79
Possible HIGH for Sell Short Day T95.89 794.15 T796.68] 89% 85% |based on Ave 3 Day Rally of 21.09 1935 Stdif 106
Possible LOW for Sell Short Day 777.91 781.35 784.06] 47% 43% | based on Ave of Sell Day Violation on 55 days of 5.09 805 Staif  4.04
Mon, Jul 16 wilbe a SellShort day. TF therefore has a 51%  chance of making a high above 800.50 andupto 807.02 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 77480 andupto T795.89 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 786.00 anddownto 777.91 basedon Ave of Sell Day Violation on 55 days
The 24 hour Hmsa 51% chance of being made 1st
p— N I
Mon, Jul 16 wilbe a SellShort day. TF Day therefore has a 47%  chance of making a high above 800,50 andupto 807.61  based on Ave Penetration of SD
therefore has a 856%  chance of making a high above 77480 andupto 794.15 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 78940 anddownto 78135 basedon Ave of Sell Day Violation on S5 days
The Day sess High has 45% chance of being made 15t
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10  94%
The Sell Day HIGH was 2584.75 Last 2584.75 Last 2589.93 Only HQ 2584.75 2537.50 2578.25 odds of 3D Rally>30 72%
The Sell Day LOW was 2537.50 2545.00 254588 SNDX 2589.93 2545.98 2584.92 odds of 3DRally < 0 " 11%
The Buy Day LOW was 2516.50 2516.50 252289 NG Day  2584.75 2545.00 2578.25 Ave Range on SSD 41.39
Possible HIGH for Sell Short Day 2599.76 2600.71 2605.87] 53% 52% jbased on Ave Penetration of SD of 15.01 1596 Std/D  8.82
Possible HIGH for Sell Short Day 2565.55 2561.45 2566.62] 89% §6% Jbased on Ave 3 Day Rally of 48.35 4495 stdlf 23.52
Possible LOW for Sell Short Day 2517.57 2525.26 2527.45] 46% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.93 19.74 sta/f 9.38
Mon, Jul 16 wilbe a SellShort day. NQ therefore has a 53%  chance of making a high above 258475 and up to 2599.76 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2516.50 and up to 2565.85 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2537.50 and downto 2517.57 basedon Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 51% chance of being made: 1st
p— N I
Mon, Jul 16 will be a SellShort day. NQ Day therefore has a 2%  chance of making a high above 2584.75 and up to 2600.71 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 2516.50 and up to 2561.45 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 254500 and downto 252526 based on Ave of Sell Day Viclation on S5 days
The Day sess High has 50% chance of being made  1st
¥ 24h YN day SINDU 24H Day |Current  High Low Last odds of 3D Rally > 75 BT
The Sell Day HIGH was 12723.00 Last 12723.00 Last 12784.43 Only ¥ 12723.00 12500.00 12721.00 odds of 3D Rally > 100 ~78%
The Sell Day LOW was 12500.00 12535.00 12573.65 SINDU 1278443 1267365 12777.31 odds of 3D Rally < 0 9%
The Buy Day LOW was 12425.00 12425.00 1248233 Y Day 12723.00  12535.00 12721.00 Ave Range on ' 55D 204.29
Possible HIGH for Sell Short Day 12796.48 12798.77 12859.86] 51% 51% | based on Ave Penetration of 5D of 7343 75.77 Std/D  43.83
Possible HIGH for Sell Short Day 12657.49 12637.40 12706.37] #1% 84% | based on Ave 3 Day Rally of 23249 21240 Stdif 12027
Possible LOW for Sell Short Day 12408.75 12441.08 12483.25] 49% 49% | based on Ave of Sell Day Violation on 5§ days of 91.25 9392 Std/d  49.33
Mon, Jul 16 wilbe a SellShort day. YM therefore has a 51%  chance of making a high above 12723.00 and up to 12796.48 based on Ave Penetration of 5D
therefore has a 91%  chance of making a high above 12425.00 and up to 12667.49 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 12500.00 and down to 12408.75 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 54% chance of being made: 15t
Mon, Jul 16 wilbe a SellShort day. YM Day therefore has a 51%  chance of making a high above 12723.00 and up to 12798.77 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 12425.00 and up to 12637.40 based on Ave 3 Day Rally
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Monday July 16™ 2012

Today was a SS day. Markets opened above their TTT level and couldn’t go higher, therefore a small

decline started

Tomorrow will be a Buy day. Based on averages the decline should continue

TTT Data for trading US Index Futures on:

| Tuesday, July 17, 2012

24H Day JCurrent High Low Last odds of Decline =10 ' 75%
The SelShort Day HIGH was 1352.50 Last 1352.50 Last Only ES 1362.50 1343.00 1347.26 odds of Decline >20 "~ 47%
The SelShort Day LOW was 1343.00 1343.00 $SPX 1367.26 1348.51 1353.65 odds of Decline= 0 0%
ES Day  1352.50 1343.00 1347.25 Ave Range on " BD 23.81
Possible HIGH for Buy Day 1361.90 1362.09 1366.89] 52% 53% Jbased on Ave Penetration of 55D of 9.40 9.5 StdD 547
Possible LOW for Buy Day 1328.57 1330.51 1336.64] 100% 91% |based on Ave Decline of 23.93 2199 stad  17.24
Possible LOW for Buy Day 1331.01 1330.42 1335.84] 49% 47% | based on Ave 55 Day Violation on BD of 11.99 1258 st 7.68
Tue, Jul 17 wilbkea Buy day. ES therefore has a 52%  chance of making a high above 135250 and upto 1361.90 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 13562.50 and downto 1328.57 based on Ave Decline
therefore has a 49%  chance of making a Low below 1243.00 anddownto 41331.01 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of D-einH made Last
Tue, Jul 17 wilbe a Buy day. ES Day therefore has a 53%  chance of making a high above 1356250 and upto 1362.09 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1356250 and downto 1330.51 based on Ave Decline
therefore has a 47%  chance of making a Low below 1343.00 and downto 1330.42 based on Ave SS Day Violation on BD
The Daz sess Low has 56% chance of being made Last
I — I
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline >10 68%
The SelShort Day HIGH was 798.30 Last 798.30 Last 200.10 Only TF 798.30 790.50 794.20 odds of Decline =15 "~ 50%
The SelShort Day LOW was 790.50 790.50 794.00 SRUT 800.10 794.00 796.50 odds of Decline= 0 1%
TF Day 798.30 790.50 794.20 Ave Range on " BD_17.80
Posgsible HIGH for Buy Day 205.44 805,34 807.13) 50% 52% Jbased on Ave Penetration of 55D of T.14 7.04 StdiD 357
Possible LOW for Buy Day 780,24 T81.73 T85.05] 99% 94% jbased on Ave Decline of 18.06 16,67 Stad 1198
Possible LOW for Buy Day 752.05 781.85 785.55) 50% 49% Jbased on Ave 55 Day Violation on BD of 845 865 Stad 512
Tue, Jul 17 wilbe a Buy day. TF therefore has a 50%  chance of making a high above 798.30 and up to 805.44 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 798.30 and downto 780.24 based on Ave Decline
therefore has a 50%  chance of making a Low below 790.50 anddownto 78205 basedon Ave SS Day Violation on BD
The 24 hour Low has a 48% chance of h-einH made Last
Tue, Jul 17 wilbe a Buy day. TF Day therefore has a 52%  chance of making a high above 798.30 and upto 805.34 based on Ave Penetration of SSDr
therefore has a 94%  chance of making a Low below 798.30 anddowntoc 781.73 based on Ave Decline
therefore has a 49%  chance of making a Low below 790.50 anddowntoc 781.85 based on Ave SS Day Violation on BD
The Daz sess Low has 52% chance of being made Last
I I
NQ 24h NG Day SNDX 24H Day JCurrent High Low Last odds of Decline > 20 69%
The SelShort Day HIGH was 258450 Last 258450 Last 2589.57 Only NG 2584.50 2561.25 2571.50 odds of Decline >25 "~ 61%
The SelShort Day LOW was 2561.25 2561.25 2587.45 SNDX 2589.57 2567.45 2576.80 odds of Decline= 0~ 0%
NG Day  2584.50 2561.25 2571.50 Ave Range on " BD 41.70
Possible HIGH for Buy Day 2599.82 2600.28 2605.16] 56% 55% Jbased on Ave Penetration of 55D of 1532 1578 StdlD  7.85
Possible LOW for Buy Day 2543.13 2546.44 2552.83] 100% 93% |based on Ave Decline of 41.37 3806 Stdf 27.79
Possible LOW for Buy Day 2540.97 2540.17 2546.61] 48% 46% Jbased on Ave 55 Day Violation on BD of 20.28 7108 Std/f 12.28
o —————— I - - - I _ I
Tue, Jul 17 wilbea Buy day. NQ therefore has a 56%  chance of making a high above 258450 and up to 2599.82 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 258450 and downto 2543.13 based on Ave Decline
therefore has a 48%  chance of making a Low below 2561.25 anddownto 2540.97 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chanoeufbeinH made Last
Tue, Jul 17 wilbe a Buy day. NG Day therefore has a 55%  chance of making a high above 258450 and up to 2600.28 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 258450 and downto 2546.44 based on Ave Decline
therefore has a 46%  chance of making a Low below 2561.25 and downto 2540.17 based on Ave S5 Day Violation on BD:
The Day sess Low has 51% chance of being made Last
YM 24h Y day SINDU 24H Day jCurrent High Low Last odds of Decling > 100  68%
The SelShort Day HIGH was 12718.00 1st 12704.00 Last 12777.24 Only bl 12718.00 12624.00 12645.00 odds of Decline > 150 " 51%
The SelShort Day LOW was 12624.00 12624.00 12550.28 $INDU  12777.24 1269028 12728.73 odds of Decline= 0 ~0%
YM Day 12704.00  12624.00  12645.00 Ave Range on ' BD_ 200.81
Possible HIGH for Buy Day 12794.66 12784.45 1285511 51% 52% Jbased on Ave Penetration of S50 of T6.66 8045 Std/D 4090
Possible LOW for Buy Day 12514.05 12519147 12593.21]| 100% 92% Jbased on Ave Decline of 20395 184.83 Stdf 147.74
Possible LOW for Buy Day 12521.31 12516.65 12580.33) 48% 46% Jbased on Ave 55 Day Violation on BD of 10260 10732 Std/f  66.70
o —————— I I I - I I I
Tue, Jul 17  wilbe a Buy day. YM therefore has a 51%  chance of making a high above 12718.00 and up to 12794.66 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 12718.00 and down to 12514.05 based on Ave Decline
therefore has a 48%  chance of making a Low below 12624.00 and downto 12521.31 based on Ave SS Day Violation on BD
The 24 hour Low has a 5% chanoeufbeinH made 1=_t
Tue, Jul 17 willbsa Buy day. YM Day therefore has a 52%  chance of making a high above 12704.00 and up to 12784.45 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 12704.00 and down to 1251917 based on Ave Decline
therefnre has a 4R% chanrce nf makinn a | nwe helnw 12624.00_and dnwn tn 12R16.68  hazed nn Ave S5 Nav Vinlatinn an AN



Tuesday July 17" 2012

Today was a Buy day. Markets tested the SS day lows and reversed to start their rally.

Tomorrow will be a Sell day. Most of the rally is done which may cause a confusing day .

TTT Data for trading US Index Futures on:

Iwednesday, July 18, 2012

24H Day jCurrent High Low Last odds of Rally =10 1 83%
The Buy Day HIGH was 1360.50 1360.50 1365.36 Only ES 1360.50 1339.25 1358.25 odds of Rally > 20 Y 49%
The Buy Day LOWW was 1338.25 1st 1338.25 1st 1345.07 $5PX 1365.36 1345.07 1363.30 odds of Rally = 0 Y 0%
ES Day  1360.50 1339.25 1358.25 Ave Range on " S0 24.70
Possible HIGH for Sell Day 1369.64 1370.63 1375.48] 54% 51% | based on Ave Penetration of BD of 9.14 1013  StdiD  5.42
Possible HIGH for Sell Day 1363.28 1360.53 1365.44] 100% 93% | based on Ave Rally of 24.03 21.28 st 15.66
Possible LOVI for Sell Day 132-?.2'1 13_26.52 1332.56] 48% 49% Jbased on Ave Buz Daz Violation on S0 of 1%04 1273 Staid 7.23
Wed, Jul 18 wilbe a Sell day. ES therefore has a B4%  chance of making a high above 1360.50 and up to 1369.64 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1339.25 and up to 1363.28 based on Ave Rally
therefore has a 48%  chance of making a Low below 1339.25 anddownto 41327.21 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 443 chanc&ufhﬂinﬁ made 1st
Wed, Jul 18 wilbe a Eell day. ES Day therefore has a B1%  chance of making a high above 1260.50 and up to 1370.63 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1339.25 and upto 1360.53 baszed on Ave Rally
therefore has a 49%  chance of making a Low below 1339.25 anddownto 4132652 based on Ave Buy Day Viclation on SD
The Day sess High has 56% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally > 10 MG
The Buy Day HIGH was a01.00 301.00 802.40 Only TF 801.00 785.70 797.90 odds of Rally =15 Y53%
The Buy Day LOWW was 785.70 Last 785.70 Last 780.30 SRUT B02.40 790.30 799.40 odds of Rally = 0 0%
TF Day 301.00 ?&ﬁ?ﬂ- 797.90 Ave R_ange on S0 15.44
Possible HIGH for Sell Day 808.18 808,73 809.88] 53% 51% | based on Ave Penetration of BD of 718 7.73  StdiD 3.95
Possible HIGH for Sell Day 803.97 802,35 805.30) 100%: 95% | based on Ave Rally of 18.27 16.65 St 11.42
Possible LOW for Sell Day 776.66 776.55 781.35] 47% 48% Jbased on Ave Buy Day Violation on 50 of  9.04 945 St 4.99
Wed, Jul 18 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 801.00 andupto 808.18 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 785.70 and upto 803.97 based on Ave Rally
therefore has a 47%  chance of making a Low below 785,70 anddownto 776,66 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Wed, Jul 18 wilbe a Sell day. TF Day therefore has a 51%  chance of making a high above 801.00 andupto 808.73 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 785.70 and upto 802.35 based on Ave Rally
therefore has a 43%  chance of making a Low below 785,70 anddownto 776.55 based on Ave Buy Day Violation on SD
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 TB1%
The Buy Day HIGH was 2384.00 2584.00 2583.47 Only HQ 2534.00 2543.00 2588.25 odds of Rally > 25 T 74%
The Buy Day LOWW was 2543.00 1st 2548.00 1st 2554.34 SHDX 2698.47 2554.34 2590.89 odds of Rally = 0 Y 0%
NG Day 259400 2543.00 2588.25 Ave Range on " 5D 42.85
Possible HIGH for Sell Day 2609.92 2611.15 2615.60] 55% 54% |based on Ave Penetration of BD of 1592 1745 StdiD  8.78
Possible HIGH for Sell Day 2590.37 258577 2590.54] 100% 96% | based on Ave Rally of 4237 37.77  stdif  25.09
Possible LOVI for Sell Day 252738 2527.05 2633.97] 46% 48% Jbased on Ave Buz Daz Violation on S0 of 20,62 20,95 St 11.62
I I I I I _ -
Wed, Jul18 wilbea Sell day. NQ therefore has a 55%  chance of making a high above 2594.00 and up to 260992 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2548.00 and up to 2590.37 based on Ave Rally
therefore has a 46%  chance of making a Low below 2548.00 anddownto 2527.38 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Wed, Jul 18 wilbe a Sell day. NG Day therefore has a 54%  chance of making a high above 250400 and up to 2611.15 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2548.00 and up to 2585.77 based on Ave Rally
therefore has a 48%  chance of making a Low below 2548.00 and downto 2527.05 based on Ave Buy Day Viclation on SD
The Day sess High has B1% chance of being made  Last
Y 24h Y day SINDU 24H Day |Current  High Low Last odds of Rally = 100 5%
The Buy Day HIGH was 12765.00 127856.00 12829.23 Only Y 12766.00  12573.00 12740.00 odds of Rally = 150 " B5%
The Buy Day LOWW was 12578.00 1st 12578.00 1st 1264517 SINDU  12829.23 1264517  12804.26 odds of Rally = 0 0%
YM Day 12766.00 12578.00  12740.00 Ave Range on 50 210.71
Possible HIGH for Sell Day 12847.21 12855.48 12916.93] 53% 50% | based on Ave Penetration of BD of §1.21 89.48 StdiD 4379
Possible HIGH for Sell Day 12782.62 12759.20 12826.56] 100%: 94% | based on Ave Rally of 20462 18120 Stdd 134.53
Possible LOV for Sell Day 12479.45 12472.53 12540.09] 49% 49% | based on Ave Buy Day Violation on 5D of 98.55 10547 Std/f  59.56
Wed, Jul 18 wilbe a Sell day. YM therefore has a 53%  chance of making a high above 12766.00 and up to 12847.21 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12578.00 and up to 1278262 based on Ave Rally
therefore has a 49%  chance of making a Low below 12578.00 and down to 12479.45 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Wed, Jul 18 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 12766.00 and up to 12855.48 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12573.00 and up to 12759.20 based on Ave Rally
therafnre haz a 49%, chance nf makinn a | nw healnw 12R7TR.00 and dnwn tn 4247283 hased nn Ave Buv Nav Vinlatinn an SN




Wednesday July 18™ 2012

Today was a Sell day. Markets continued their rally and reached the Penetration levels.

Tomorrow will be a SS day. Having closed near their TTT levels for tomorrow, markets could start their

decline at anytime

TTT Data for trading US Index Futures on:

IThursday, July 19, 2012

24H Day jCurrent High Low Last odds of 3D Rally > 10 N 85%
The Sell Day HIGH was 1370.50 Last 1370.50 Last Only ES 1370.50 1352.50 1367.25 odds of 3D Rally>20 " 58%
The Sell Day LOW was 1352.50 1353.50 $SPX 1375.26 1358.96 1372.54 odds of 3D Rally < 0 ™ 10%
The Buy Day LOW was 1339.25 1339.25 . ES Day  1370.50 13563.50 1367.25 Ave Range on S50 23.38
Possible HIGH for Sell Short Day 1378.93 1379.42 1384.13] 53% 51% | based on Ave Penetration of SD of 843 892 StdiD  5.26
Possible HIGH for Sell Short Day 1366.76 1364.26 1369.71] 90% 84% Jbased on Ave 3 Day Rally of 27.51 25.01 Stdid 1397
Possible LOW for Sell Short Day 1341.53 1342.45 1348.05] 47% 49% Jbased on Ave of Sell Day Violation on 55 days of 10.97 11.02 st 5.74
Thu, Jul 19  wilbkea SellShort day. ES therefore has a 53%  chance of making a high above 1370.50 and up to 1378.93 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1339.25 andupto 1366.76 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 135250 and downto 134153 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Thu, Jul 19 wilksa Sellshort day. ES Day therefore hasa 51%  chance of making a high above 1370.50 and up to 1379.42 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1339.25 andupto 1364.26 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1353.50 anddownto 4134248 based on Ave of Sell Day Violation on 5SS days
The Daz SESS HiHh has 46% chance Ufbeinﬁ made  1st
TF 24h TF Day $Rut 24H Day jCurrent High Loww Last odds of 3D Rally = 5 935
The Sell Day HIGH was 806.60 Last 806.60 Last 808.50 Only TF 806.60 794.10 802.00 odds of 3D Rally>10 " 78%
The Sell Day LOW was 784.10 785.00 758.00 SRUT 808.50 T95.00 904.80 odds of 3DRally < 0 " 11%
The Buy Day LOW was 785.70 785.70 750.30 TF Day 806.60 795.00 30.2.00 Ave Range on " SSD 17.66
Possible HIGH for Sell Short Day 81312 813.71 815.19) 50% 47% |based on Ave Penetration of SD of 6.52 711 Stdill  3.79
Possible HIGH for Sell Short Day B806.79 805.06 808.49] 89% 85% |based on Ave 3 Day Rally of 21.09 19.36  Stdif 1047
Possible LOW for Sell Short Day 756.01 ?Er&iﬁ'ﬁ 790.06] 47% ﬁ based on Ave of Sell Daz Violation on §5 dairs of ﬁOfB ﬁi}s gdfﬂ 4,04
Thu, Jul 19 wilkea SellShort day. TF therefore has a 50%  chance of making a high above 806.60 and up to 813.12 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 78570 and up to 806.79  based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 794,10 anddownto 786,01 based on Ave of Sell Day Violation on 55 days
m}ﬂ hour Hiﬂh has a 51% chanc&ufhﬂinﬁ made 1st
Thu, Jul 19 willke a SellShort day. TF Day therefore has a 47%  chance of making a high above 806.60 and up to 813.71  based on Ave Penetration of SD
therefore has a &58%  chance of making a high above 78570 and upto 805.06 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 79500 anddownto 78695 based on Ave of Sell Day Viclation on 55 days
The Day sess High has 47% chance of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent High Low Last odds of 3D Rally >10  94%
The Sell Day HIGH was 2628.50 Last 2628.50 Last 2833.02 Only NG 2628.50 2576.75 2620.00 odds of 3D Rally>30 " 72%
The Sell Day LOW was 2576.75 2578.50 258548 SNDX 2633.02 2585.48 2625.93 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 25428.00 254800 255434 NQ Day 2628.50 2678.50 26.20.00 Ave Range on " 55D 44.35
Possible HIGH for Sell Short Day 2643.51 264446 2645.96] 53% 52% Jbased on Ave Penetration of SD of 1501 1596 StdD 8.82
Possible HIGH for Sell Short Day 2597.41 2593.02 2598.14] 89% 86% Jbased on Ave 3 Day Rally of 48.41 4502 Stdif 2356
Possible LOW for Sell Short Day 25566.82 2558.76 2566.95] 46% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.93 19.74 st 9.38
Thu, Jul 19  wilbea SellShort day. NQ therefore has a 53%  chance of making a high above 2628.50 andupto 264351 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2548.00 and upto 250741 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2576.75 and downto 2556.82 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 15t
Thu, Jul19  wilbkea SellShort day. NQ Day therefore has a 52% chance of making a high above 2628.50 and up to 264446 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2548.00 and upto 2593.02 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2578.50 and downte 2558.76 based on Ave of Sell Day Violation on 55 days
The Day =sess High has 50% chance of being made 1st
Y 24h YM day SINDU 24H Day JCurrent High Loww Last odds of 3D Rally > 75 T BT%
The Sell Day HIGH was 12867.00 Last 12857.00 Last 12821.79 Only ¥ 12867.00 12686.00 12859.00 odds of 3D Rally > 100 ~ 78%
The Sell Day LOW was 12686.00 12694.00 12755.29 SINDU 1292179 1275529  12905.90 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 12578.00 12578.00 12645.17 Y0 Day 12867.00  12694.00  12859.00 Ave Range on S50 201.02
Possible HIGH for Sell Short Day 12940.45 1294277 12997.22] 51% 50% |based on Ave Penetration of 5D of 7348 75.77 StdiD  43.88
Possible HIGH for Sell Short Day 12810.66 12790.60 12859.42] 91% 84% Jbased on Ave 3 Day Rally of 23266 21260 Std/d 12040
Possible LOW for Sell Short Day 12594.75 12600.08 12664.539) 49% 49% Jbased on Ave of Sell Day Violation on 55 days of 91.25 93.92  Stdid  49.33
Thu, Jul 19 wilbkesa SellShort day. YM therefore has a 51%  chance of making a high above 12867.00 and up to 12940.48 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 12578.00 and up to 12810.66 baszed on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 12686.00 and down to 12584.75 based on Ave of Sell Day Violation on 55 days
2324 hour Hiﬁh has a 5_5‘35 chanoeufbeinﬁ made 1st
Thu, Jul 19 wilke a SellShort day. YM Day therefore has a 50%  chance of making a high above 12867.00 and up to 12942.77 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 12578.00 and up to 12790.60 based on Ave 3 Day Rally
therefnre has a 49% chance nf makino a | nw belnw 12694.00 _and down tn_ 12600.08 hased nn Ave nf Sell Dav Vinlatinn nn 55 dawvs




Thursday July 19" 2012

Today was a SS day. Since markets were at or close to TTT levels, they didn’t move too

Tomorrow will be a Buy day. We should be expecting a decline.

much

TTT Data for trading US Index Futures on: IFriday, July 20, 2012
24H Day JCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1376.00 Last 1376.00 Last 1380.3% Only ES 1376.00 1366.00 1372.25 odds of Decline>20 " 47%
The SellShort Day LOW was 13585.00 1366.00 1371.21 §5PX 1380.39 1371.21 1376.41 odds of Decline= 0 ™ 0%
ES Day  1376.00 1366.00 1372.25 Ave Rangeon | BD  23.81
Possible HIGH for Buy Day 1385.39 1385.59 1390.01) 53% 53% |based on Ave Penetration of 550 of 9.39 959 St 5.7
Possible LOW for Buy Day 1352.10 1354.03 1369.791100% 91% |based on Ave Decline of 23.90 21.97 Stdf  17.24
Possible LOW for Buy Day 1354.05 1353.47 1358.59] 49% 47% Jbased on Ave 55 Day Violation on BD of 11.95 12,53 Stdifl  7.68
Fri, Jul 20 will be a Buy day. ES therefore has a 53%  chance of making a high above 1376.00 and up to 1385.39 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1376.00 and downto 135210 based on Ave Decline
therefore has a 49% chance of making a Low below 1366.00 and downto 1354.05 basedon Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of being made: Last
Fri, Jul 20 will be a Buy day. ES Day therefore has a 53% chance of making a high above 1376.00 and up to 1385.59 baszed on Ave Penetration of S50
therefore has a 91% chance of making a Low below 1376.00 and downto 41354.03 basedon Ave Decline
therefore has a 47%  chance of making a Low below 1366.00 and downtc 91353.47 based on Ave SS Day Vicolation on BD
The Day sezs Low has 56% chance of being made Last
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of Decline =10 68%
The SellShort Day HIGH was 207.60 1st &05.80 1st &08.50 Only TF 807.60 797.20 798.90 odds of Decline >15 "~ 50%
The SellShort Day LOW was T97.20 797.20 a01.30 SRUT 808.50 801.30 802.40 odds of Decline= 0 " 1%
TF Day 806.90 797.20 798.90 Ave Range on " BD 17.80
Possible HIGH for Buy Day 81472 813.92 815.51] 50% 53% |based on Ave Penetration of 550 of 7.2 7.02  StdiD 357
Possible LOV for Buy Day T789.56 T790.34 79347 99% 04% Jbased on Ave Decline of 18.04 16,56 Stdif  11.98
Possible LOV for Buy Day T88.77 738.57 792.87] 50% 49% Jbasedon Ave 55 Day Violation on BD of 8.43 8.63 St 5.2
Fri, Jul 20 will be a Buy day. TF therefore has a 5% chance of making a high above 807.60 andupto 814.72  bazed on Ave Penetration of S50
therefore has a 99% chance of making a Low below 807.60 anddownto T789.56 basedonAve Decline
therefore has a 50% chance of making a Low below 797.20 anddownto 788.77 basedon Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made: 1st
Fri, Jul 20 will be a Buy day. TF Day therefore has a 3% chance of making a high above 80690 andupto 813.92 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 30690 anddowntc 790.34 based on Ave Decline
therefore has a 49% chance of making a Low below 797.20 anddownto 788.57 baszedon Ave S5 Day Violation on BD
The: Daz sess Low has 52% chance of being made 1s_t
NG 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Decline > 20 3%
The SellShert Day HIGH was 2558.00 Last 2558.00 Last 2663.12 Only NG 2658.00 2623.00 2655.25 odds of Decline > 25 ™ 61%
The SellShort Day LOW was 2523.00 2633.75 2639.41 SNDX 2663.12 2639.41 26558.23 odds of Decline= 0 0%
NG Day  2658.00 2633.75 2655.25 Ave Range on BO 41.71
Possible HIGH for Buy Day 2673.29 2673.75 2678.70) 56% 55% |based on Ave Penetration of 350 of 1529 16,756 Std/D  7.86
Possible LOW for Buy Day 2616.64 2619.94 2626.39]100% 93% |based on Ave Decline of 41.36 38.06 Sta/d 27.79
Possible LOW for Buy Day ZEDE?E- 261%?1 2_618.61 43% 46% Jbased on Ave 55 Daz Violation on BD of 20&4 21.04  Stdf  12.25
Fri, Jul 20 will be a Buy day. NQ therefore has a B6% chance of making a high above 2658.00 and up to 2673.29 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2658.00 and downtc 2616.64 based on Ave Decline
therefore has a 43% chance of making a Low below 2623.00 and downto 2602.76 basedonAve S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made: Last
L _ — I
Fri, Jul 20 will be a Buy day. NG Day therefore has a 55%  chance of making a high above 2658.00 and up to 2673.75 based on Ave Penetration of S5D
therefore has a 93% chance of making a Low below 2658.00 and downto 2619.94 based onAve Decline
therefore has a 46%  chance of making a Low below 2633.75 anddownto 261271 based on Ave 55 Day Violation on BD
The Day sess Low has 51% chance of being made Last
YN 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 §3%
The SellShort Day HIGH was 12835.00 1st 12823.00 Last 12977.57 Only ¥ 12936.00 12835.00 12883.00 odds of Decline > 150 ~ 51%
The SellShort Day LOW was 12835.00 12835.00 12880.08 SINDU  12977.57 12890.08 12941.55 odds of Decline= 0 ™ 0%
Y Day 12923.00  12835.00 12883.00 Ave Range on | BD  200.77
Possible HIGH for Buy Day 13012.52 13003.36 13055.32] 51% 53% ] based on Ave Penetration of 55D of T6.52 80.36 StdiD 40.90
Possible LOW for Buy Day 12732.22 12738.33 12798.66] 100% 92% ]|based on Ave Decline of 20378 18467 Stdf 147.74
Possible LOW for Buy Day 1&61 1%.02 '12_?80.56 43% 46% Jbased on Ave 55 Daz Violation on BD of 10&9 106.98  5td/d  66.70
Fri, Jul 20 will be a Buy day. YM therefore has a 51% chance of making a high above 129836.00 and up to 1301252 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 12936.00 and down to 1273222 baszed on Ave Decline
therefore has a 453% chance of making a Low below 12835.00 and down to 1273261 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made: 15t
Fri, Jul 20 will be a Buy day. YM Day therefore has a 53% chance of making a high above 12923.00 and up to 13003.36 based on Ave Penetration of 55D
therefore has a 92% chance of making a Low below 12923.00 and down to 1273833 based on Ave Decline
therefore has a AR% chance nf makinn a | nw helnw 12836.00 _and dowen tn 4272802 hased nn Ave 55 Dav Vinlatinn nn BN




Friday July 20™ 2012

Today was a Buy Day. Markets declined all day and reached TTT levels.

Monday will be a Sell day. Based on today’s close momentum may markets lower before the rally starts

TTT Data for trading US Index Futures on:

IMonday, July 23, 2012

24H Day JCurrent High Low Last odds of Rally =10 T 83%
The Buy Day HIGH was 1372.00 1365.50 1376.51 Only ES 1372.00 1357.00 1358.75 odds of Rally > 20 Y 49%
The Buy Day LOW was 1357.00 Last 1357.00 Last 136219 $SPX 1376.51 1362.19 1362.95 odds of Rally = 0 Y 0%
ES Day  1365.50 1367.00 1358.756 Ave Range on 50 24.69
Possible HIGH for Sell Day 1381.14 1375.63 1386.62| 54% 51% |based on Ave Penetration of BD of 9.4 1013  Std/D 542
Possible HIGH for Sell Day 1381.04 1378.31 1382.59] 100% 93% |based on Ave Rally of 24.04 2131 Sta/f 1566
Possible LOW for Sell Day 1344.96 1344.27 1349.68] 48% 48% %Da\ﬁolaﬁononﬂ) of 12.04 12.73 St 7.23
— _ _ I I
Mon, Jul 23 wilbe a Sell day. ES therefore has a 54%  chance of making a high above 137200 and up to 1381.14 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1357.00 and up to 1381.04 based on Ave Rally
therefore has a 45% chance of making a Low below 1357.00 and downto 4134496 based on Ave Buy Day Violation on SOV
The 24 hour High has a 51% chance of being made 1st
Mon, Jul 23 wilbe a Sell day. ES Day therefore hasa 51% chance of making a high above 1365.50 and up to 137563 based on Ave Penetration of BD
therefore has a 93% chance of making a high above 135700 and upto 1378.31 based on Ave Rally
therefore has a 43%  chance of making a Low below 1357.00 anddownto 434427 based on Ave Buy Day Viclation on SD
The Daz SESS HiHh has 37% chance of being made  1st
I _
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally > 10 6%
The Buy Day HIGH was 793.80 793.80 796.50 Only TF 793.50 787.20 788.90 odds of Rally > 15 Y 53%
The Buy Day LOVY was 787.20 Last T87.20 Last 751.30 SRUT 796.60 791.30 791.80 odds of Rally = 0 7 0%
TF Day 793.80 787.20 738.90 Ave Range on 50 18.42
Possible HIGH for Sell Day 505.93 801.52 304.07] 53% 52% |based on Ave Penetration of BD of 7.3 7.72  5td/D  3.95
Possible HIGH for Sell Day 805.43 B803.87 806.31] 100% 95% Jbased on Ave Rally of 18.28 1667 St 1142
Possible LOW for Sell Day 778.16 778.05 7582.35] 47% 45% |based on Ave Buy Day Violation on SD of 9.04 945  Std/f  4.99
Mon, Jul 23 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 798.80 andupto 80698 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 787.20 and upto 806.48 based on Ave Rally
therefore has a 47%  chance of making a Low below 787.20 anddownto 778.16 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made Last
Mon, Jul 23 willbe a Sell day. TF Day therefore has a §2%  chance of making a high above 793.80 andupto 801.52 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 787.20 and upto 803.87 based on Ave Rally
therefore has a 48%  chance of making a Low below 787.20 anddownto 778.05 based on Ave Buy Day Violation on SD
The Day sezs High has 51% chance of being m*de Last
NG 24h NQ Day SNDX 24H Day JCurrent High Low Last odds of Rally > 20 T B1%
The Buy Day HIGH was 2657.50 2645.50 265450 Only NG 2657.50 2612.75 2615.25 odds of Rally > 25 Y 74%
The Buy Day LOW was 261275 Last 261275 Last 2618.70 SHDX 2654.60 2618.70 2619.09 odds of Rally = 0 Y 0%
NQ Day  2649.50 2612.75 261525 Ave Range on 50 4267
Possible HIGH for Sell Day 2673.51 2666.73 2671.82| 55% 54% |based on Ave Penetration of BD of 16.01 17.23 Std/D 878
Possible HIGH for Sell Day 265521 2650.63 2655.01] 100% 96% |based on Ave Rally of 42.46 37.85 Sta/f 2509
Possible LOW for Sell Day 2592.13 2591.80 2698.33] 46% 44% Jbased on Ave Buz Daz Violation on SD of 20.62 20.95  Sta/f 1162
— I - _ I
Lal T2 il cail Amae MO Hhar coa

RS

- WCET EN mm + AT Ed

bmmmed mm Aasm Dlem e

e e OITY



Monday July 23" 2012

Today was a Sell day. Markets opened with such a huge gap that it was very hard to get back to the BDL

Tomorrow will be a SS day. Markets may continue today’s attempt to the BDL and continue their rally

TTT Data for trading US Index Futures on:

| Tuesday, July 24, 2012

24H Day JCurrent High Low Last odds of 3D Rally =10 MR
The Sell Day HIGH was 135875 1st 1348.50 Last . Only ES 1356.75 1332.00 1343.50 odds of 3D Rally >20 " 58%
The Sell Day LOW was 1332.00 1332.00 1337.56 SSPX 1362.34 1337.56 1350.43 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 1357.00 1357.00 1382.19 ES Day  1348.50 1332.00 1343.50 Ave Range on " 550 23.34
Possible HIGH for Sell Short Day 136517 1357.41 1371.19] 54% 51% Jbased on Ave Penetration of 5D of .42 491 5tdD 526
Possible HIGH for Sell Short Day 1384.54 1382.056 1386.86] 90% &4% Jbased on Ave 3 Day Rally of 27.54 2505 Std/f 13.99
Possible LOW for Sell Short Day 1321.03 1320.93 1326.65] 47% 49% Jbased on Ave of Sell Day Violation on 55 days of 1097 11.02 st/ 5.71
Tue,Jul24 wilbea SellShort day. ES therefore has a 54%  chance of making a high above 1356.75 andupto 1365.17 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1357.00 and upto 1384.54 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 133200 and downto 1321.03 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Tue, Jul 24 wilbea SellShort day. ES Day therefore has a 51%  chance of making a high above 1348.50 and upto 1357.41 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above: 1357.00 and upto 1382.05 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1332.00 and downto 132098 based on Ave of Sell Day Violation on S5 days
The Daz SES5 Hiah has 46% chance ufbeinH made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally > 5 T 93%
The Sell Day HIGH was TET.20 1st 779.70 Last 782.20 Only TF 787.20 770.90 775.40 odds of 3D Rally > 10~ 79%
The Sell Day LOW was T70.90 770.90 7T4.70 SRUT 782.20 77470 779.20 odds of 3D Rally < 0 " 11%
The Buy Day LOW was TET.20 TE7.20 781.30 TF Day 779.70 770.90 775.40 Ave Range on " 550 17.64
Possible HIGH for Sell Short Day T793.69 T86.77 788.89] 51% 47% | based on Ave Penetration of 5D of 649 7.07  StdiD 379
Possible HIGH for Sell Short Day 808,30 806.56 809.49) 89% 85% Jbased on Ave 3 Day Rally of 21.10 19.36 Std/f 10418
Possible LOW for Sell Short Day 762.81 762.85 766.76] 46% 48% | based on Ave of Sell Day Violation on 55 days of 8.09 8.05  Staid 4.04
Tue,Jul24 wilbea SellShort day. TF therefore has a B1%  chance of making a high above 787.20 and upto 793.69 based on Ave Penetration of 5D
therefore has a &9%  chance of making a high above: 787.20 and up to 808.30  based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 770.90 anddownto 762.81 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 1st
Tue, Jul 24 wilbea SellShort day. TF Day therefore has a 47%  chance of making a high above 779.70 and up to 786.77  baszed on Ave Penetration of SD
therefore has a 85%  chance of making a high above 787.20 and upto 806.56 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 770.90 anddownto 76285 based on Ave of Sell Day Viclation on S5 days
The Daz SES5 Hiah has 45% chance ufbeinH made 1st
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of 30 Rally >10  94%
The Sell Day HIGH was 2513.00 1st 2591.00 Last 2596.61 Only HQ 2613.00 2543.25 2579.50 odds of 3D Rally >30 72%
The Sell Day LOW was 2543.25 2543.25 254598 SNDX 2596.61 2549.96 2589.10 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 281275 281275 2812.70 NG Day  2591.00 2543.25 2579.50 Ave Range on 55D 44.33
Possible HIGH for Sell Short Day 26258.08 2607.03 2612.62] 53% 52% Jbased on Ave Penetration of 5D of 15.08 16.03 S5td/D  &§.82
Possible HIGH for Sell Short Day 2662.33 2657.96 2662.69)] 89% 86% Jbased on Ave 3 Day Rally of 49.58 4521 stdif 2367
Possible LOW for Sell Short Day 2523.32 2523.51 2531.43] 45% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.93 19.74 std  9.38
Tue,Jul24 wilbea SellShort day. NQ therefore has a 3%  chance of making a high above 2613.00 andupto 2628.08 based on Ave Penetration of SD
therefore has a &9%  chance of making a high above: 2612.75 and upto 2662.33 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2543.25 and downto 2523.32 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 48% chance of being made 1st
Tue, Jul 24 wilbea SellShort day. NQ Day therefore hasa 52%  chance of making a high above 2591.00 and upto 2607.03 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2612.75 and upto 2657.96 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2543.25 anddownto 252351 based on Ave of Sell Day Violation on S5 days
The Daz SES5 Hiah has 50% chance ufbeinH made 1st
YM 24h ¥M day SINDU 24H Day JCurrent High Low Last odds of 3D Rally =75 M
The Sell Day HIGH was 12758.00 1st 12689.00 Last 12820.38 Only YM 12756.00 12521.00 12646.00 odds of 3D Rally > 100 * 78%
The Sell Day LOW was 12521.00 12521.00 12583.41 SINDU  12820.38 12583.41 1272097 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 12751.00 12751.00 12810.50 YM Day  12689.00 12521.00 12646.00 Ave Range on " 550 200.76
Possible HIGH for Sell Short Day 12629.46 12764.67 12895.71] 51% 51% Jbased on Ave Penetration of 5D of 7346 76.67 Std/D 43.88
Possible HIGH for Sell Short Day 12984.01 12964.00 13025.09] 91% &4% |based on Ave 3 Day Rally of 233.01 243.00 Std/T  120.61
Possible LOW for Sell Short Day 12429.75 12427.08 12493.01] 48% 49% Jbased on Ave of Sell Day Violation on 55 days of 91.25 93.92 sta/d 49.33
Tue,Jul24 wilbea SellShort day. YM therefore has a B1%  chance of making a high above 12756.00 and up to 12829.46 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above: 12751.00 and up to 12984.01 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12521.00 and down to 12429.75 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Tue, Jul 24 wilbea SellShort day. YM Day therefore has a 51%  chance of making a high above 12689.00 and up to 12764.67 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above: 12751.00 and up to 12964.00 based on Ave 3 Day Rally
therefnre haz a 49% chanre nf makine a | nw helnw A1ZRM.00 and down tn 1242708  hazed nn Ave nf Sell Dav Vinlatinn nn 55 davs




Tuesday July 24™ 2012

Today was a SS day. Yesterday was the 1° time in 4 ¥ years the ES didn’t produce a rally by getting above
the BDL even on the 24 Hour session. With that decline it was next to impossible to get a positive 3 day rally
today.

Tomorrow will be a Buy day. There is still room to decline to reach TTT levels. Momentum should help
achieve these levels and possibly more.

Iwednesday, July 25, 2012

TTT Data for trading US Index Futures on:

24H Day jCurrent High Low Last odds of Decline > 10 75%
The Sellhort Day HIGH was 1348.50 1st 1348.25 1st 1351.53 Only ES 1346.50 1323.7% 1329.75 odds of Decline >20 " 47%
The SellShort Day LOW was 1323.75 1323.78 1329.24 $SPX 1351.53 1329.24 1338.04 odds of Decline= 0~ 0%
ES Day  1346.25 1323.75 1329.75 Ave Rangeon  BD 23.78
Possible HIGH for Buy Day 13556.89 1355.84 1361.15] 52% 53% | based on Ave Penetration of 55D of 9.39 959 St 5.17
Possible LOW for Buy Day 1322.61 1324.29 1330.94] 100%: 91% | based on Ave Decline of 23.59 2196 Stdf 17.24
Possible LOW for Buy Day 1311.82 1311.24 1316.64] 50% 47% | based on Ave 55 Day Violation on BD of 11.93 1251 Stdif  7.68
Wed, Jul 25 willbe a Buy day. ES therefore has a 52%  chance of making a high above 1346.50 and up to 1355.89 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1346.50 and downto 1322.61 based on Ave Decline
therefore has a B0%  chance of making a Low below 1323.75 and downto 1311.82 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Wed, Jul 25 wil be a Buy day. ES Day therefore has a 53%  chance of making a high above 1346.25 and up to 1355.84 based on Ave Penetration of SSD
therefore has a 91%  chance of making a Low below 1346.25 and downto 1324.29 based on Ave Decline
therefore has a 47%  chance of making a Low below 1323.75 anddowntoc 1311.24 based on Ave SS 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 68%
The Sellshort Day HIGH was 778.00 1st 778.00 1st 781.10 Only TF 79.00 761.20 T63.80 odds of Decline >15 " 50%
The SellShort Day LOW was 761.20 761.20 765.00 SRUT 781.10 765.00 768.00 odds of Decline= 0 " 1%
TF Day 779.00 761.20 763.80 Ave Range on " BD 17.78
Possible HIGH for Buy Day 786.12 786.02 788.11) 50% 52% ] based on Ave Penetration of S50 of 712 7.02  StdiD 357
Possible LOV for Buy Day 760.95 76243 766.06] 99% 94% Jbased on Ave Decline of 18.056 16.57 stdif 1198
Possible LOV for Buy Day 752.76 752.56 756,57 50% 49% Jbased on Ave 55 Day Violation on BD of 544 864 st 512
Wed, Jul 25 willbe a Buy day. TF therefore has a 50%  chance of making a high above 779.00 and upto 786.12 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 779.00 anddownto 760.95 based on Ave Decline
therefore has a 50%  chance of making a Low below 761.20 anddowntoc 75276 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Wed, Jul 25 will be a Buy day. TF Day therefore has a 52%  chance of making a high above 779.00 and up to 786.02 baszed on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 779.00 anddownte 76243 basedon Ave Decline
therefore has a 49%  chance of making a Low below 761.20 anddownte 752,56 based on Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made 1st
NG 24h NG Day SHNDX 24H Day JCurrent High Low Last odds of Decline > 20 ' 69%
The SellShort Day HIGH was 2580.00 1st 2550.00 1st 2555.04 Only NG 2550.00 2545.00 2551.00 odds of Decline >25 "~ 61%
The SellShort Day LOW was 2545.00 2545.00 2551.35 SHDX 2596.04 2551.35 2567.42 odds of Decline= 0 ~0%
NG Day  2590.00 2545.00 2551.00 Ave Range on " BD 41.72
Possible HIGH for Buy Day 2605.29 2605.75 2611.62] 56% 55% |based on Ave Penetration of 55D of 1529 1575 Std/D  7.85
Possible LOW for Buy Day 2548.63 2551.92 2559.26] 100% 93% | based on Ave Decline of #1.37 38.08 Stdf  27.79
Possible LOW for Buy Day 2524.81 2523.96 2530.55] 48% 47% | based on Ave 55 Day Violation on BD of 20.19 .04  Stdf  12.28
Wed, Jul 25 willbe a Buy day. NG therefore has a 56%  chance of making a high above 2590.00 and up to 2605.29 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 2590.00 and downto 2548.63 based on Ave Decline
therefore has a 48%  chance of making a Low below 2545.00 and downto 2524.81 based on Ave SS Day Violation on BD
The 24 hour Low has a 49% chance of being made 1st
Wed, Jul 25 will be a Buy day. NG Day therefore has a 55%  chance of making a high above 2590.00 and up to 2605.75 based on Ave Penetration of SSD
therefore has a 93%  chance of making a Low below 2590.00 and downto 255192 based on Ave Decline
therefore has a 47%  chance of making a Low below 2545.00 and downto 2523.96 based on Ave 5S Day Violation on BD:
The: Daz sess Low has 49% chance of being Ede 1st
YM 24h YM day SINDU 24H Day jCurrent High Low Last odds of Decline > 100 ' §3%
The SellShort Day HIGH was 12670.00 1st 12670.00 1st 12728.71 Only Y 12670.00 12462.00 12524.00 odds of Decline > 150 ~ 51%
The SellShort Day LOW was 12452.00 12452.00 12521.88 §INDU  12729.71  12521.88 12615.00 odds of Decline= 0 ~0%
¥ Day 12670.00  12462.00  12524.00 Ave Range on BD  200.60
Possible HIGH for Buy Day 12746.52 12750.36 12807.46] 51% 52% [based on Ave Penetration of S50 of 76.52 80.36 StdiD  40.90
Possible LOW for Buy Day 12466.26 12485.37 12550.84] 100%: 92% | based on Ave Decline of 203.74 418463 Stdil 147.74
Possible LOW for Buy Day 12359.71 12355.15 12412.53] 48% 46% ) based on Ave 55 Day Violation on BD of 10229 106.85 Std/f  66.70
Wed, Jul 25 willbe a Buy day. YM therefore has a 51%  chance of making a high above 12670.00 and up to 12746.52 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 12670.00 and down to 12466.26 based on Ave Decline
therefore has a 48%  chance of making a Low below 12462.00 and down to 12359.71 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Wed, Jul 25 will be a Buy day. YM Day therefore has a 52%  chance of making a high above 12670.00 and up to 12750.36 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 12670.00 and down to 1248537 based on Ave Decline
therefnre has a 4R% chance nf makinn a | nw belnw 12462.00_and dnwn tn 1238615  hazed an Awve S5 Dav Vinlatinn.nn AN




Wednesday July 25™ 2012

Today was a Buy day. Markets declined to reach their TTT levels and then the rally started.

Tomorrow will be a Sell day. About half the rally is done, which may make for a confused day.

TTT Data for trading US Index Futures on:

| Thursday, July 26, 2012

24H Day JCurrent High Low Last odds of Rally > 10 YB3
The Buy Day HIGH was 1340.00 1339.50 Only ES 1340.00 1321.25 1334.75 odds of Rally > 20 Y 49%
The Buy Day LOW was 1321.25 1st 1326.25 SSPX 1343.98 1331.50 1337.90 odds of Rally = 0 0%
ES Day  1339.50 1326.25 1334.75 Ave Range on | SD  24.69
Possible HIGH for Sell Day 1349.14 134963 1354.00] 54% 51% Jbased on Ave Penetration of BD of 9.4 10.43  Std/D 542
Possible HIGH for Sell Day 1345.29 1347.56 1351.84] 100% 93% | based on Ave Rally of 24.04 2131 stdif 1566
Possible LOW for Sell Day 1309.15 1313.46 1318.92] 48% 49% Jbased on Ave Buy Day Violation on SD of 1210 12.79  stdid 7.23
Thu, Jul 26 wilbe a Sell day. ES therefore has a 54%  chance of making a high above 1340.00 and up to 1349.14 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1321.25 and up to 134529 based on Ave Rally
therefore has a 48%  chance of making a Low below 1321.25 and downto 41309.15 based on Ave Buy Day Violation on SDr
The 24 hour High has a 45% chano&ufhﬁinﬁ made 1st
P I
Thu, Jul 26  willbea Sell day. ES Day therefore has a 51%  chance of making a high above 1339.50 and up to 1349.63 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1326.25 and upto 1347.56 based on Ave Rally
therefore has a 49%  chance of making a Low below 1326.25 and downto 1313.46 based on Ave Buy Day Violation on SO¢
The Day sess High has 3% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last aodds of Rally > 10 T 76%
The Buy Day HIGH was 772.90 772.90 774,60 Only TF 772.90 759.20 766.80 odds of Rally > 15 Y 63%
The Buy Day LOW was 758.20 1st 763.80 Last 767.60 SRUT TT4.60 T67.60 769.80 odds of Rally = 0 0%
TF Day 772.90 763.80 766.80 Ave Rﬂme on S0 1841
Possible HIGH for Sell Day 780.08 780.62 782.07] 53% 51% | based on Ave Penetration of BD of 7.8 7.72  StdiD  3.95
Possible HIGH for Sell Day 77745 750.47 742.61]100% 95% Jbased on Ave Rally of 18.28 1667 Stdif 1142
Possible LOW for Sell Day 750.12 754.61 758.61) 47% 48% jbased on Ave Buy Day Violation on SD of 9.08 949  Starf  4.99
Thu, Jul 26 wilbe a Sell day. TF therefore has a 3%  chance of making a high above 77290 and upto 780.08 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 759.20 and upto 777.48 based on Ave Rally
therefore has a 47%  chance of making a Low below 759.20 anddownto 75012 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 1st
Thu, Jul 26 wil be a Sell day. TF Day therefore haza 51%  chance of making a high above 77290 and upto 780.62 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 763.80 and upto 780.47  based on Ave Rally
therefore has a 48%  chance of making a Low below 763.80 anddownto 75461 based on Ave Buy Day Violation on SD
The Day sess High has 51% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 LR
The Buy Day HIGH was 2560.75 25680.75 2566.45 Only NG 2560.75 2516.75 2544.25 odds of Rally > 25 T 74%
The Buy Day LOW was 2516.75 1st 2528.75 1st 2535.04 SHDX 2566.46 2535.04 2550.06 odds of Rally = 0 * 0%
HNQ Day  2560.75 2528.75 2544.25 Ave Range on 50 4294
Possible HIGH for Sell Day 2576.76 2577.98 2583.68] 55% 54% Jbased on Ave Penetration of BD of 16.01 17.23 StdlD  8.78
Possible HIGH for Sell Day 2559.11 2566.63 2571.35] 100% 96% | based on Ave Rally of 42.36 37.88 st/ 26.09
Possible LOW for Sell Day 2495.86 2507.54 2514.42] 46% 48% Jbased on Ave Buy Day Violation on SD of 2083 2121 st/ 11.62
Thu, Jul 26 wilbe a Sell day. NQ therefore has a 55%  chance of making a high above 2560.75 and up to 2576.76 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 2516.75 and up to 2559.11 based on Ave Rally
therefore has a 46%  chance of making a Low below 2516.75 and downto 249586 based on Ave Buy Day Violation on SDr
The 24 hour High has a 51% chance of being made Last
Thu, Jul 26 wilbea Sell day. NQ Day therefore hasa 4%  chance of making a high above 2560.75 and up to 2577.98 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2528.75 and up to 2566.63 based on Ave Raly
therefore has a 438%  chance of making a Low below 2528.75 and downto 2507.54 based on Ave Buy Day Violation on SO
The Daz SESS HiHh has G1% chance of beinﬁ made %
Y 24h YN day SINDU 24H Day jCurrent High Low Last odds of Rally > 100 N 75%
The Buy Day HIGH was 12675.00 12675.00 12732.62 Only Y 12675.00 12472.00 12636.00 odds of Rally > 150 " 5656%
The Buy Day LOW was 12472.00 1st 125828.00 1st 12817.77 S$INDU 1273262 1261777 12677.18 odds of Rally = 0 03
YM Day 1267500 12568.00  12636.00 Ave Range on 50 210.70
Possible HIGH for Sell Day 12756.30 12764.54 12820.39] 53% 50% | based on Ave Penetration of BD of 81.30 89.54 Std/D  48.79
Possible HIGH for Sell Day 12676.33 12749.50 12798.97 ] 100% 94% | based on Ave Rally of 20433 18150 Stdf 13453
Possible LOW for Sell Day 12372.77 12461.88 12512.04] 49% 49% Jbased on Ave Buy Day Violation on SD of 99.23 10612 Std/f  59.56
Thu, Jul 26 wilbea Sell day. YM therefore has a 3%  chance of making a high above 12675.00 and up to 12756.20 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 12472.00 and up to 12676.33 based on Ave Rally
therefore has a 49%  chance of making a Low below 12472.00 and down to 12372.77 based on Ave Buy Day Violation on 5D
The 24 hour High has a 47% chanoeofbeinﬁ made 1st
P I
Thu, Jul 26 wilbe a Sell day. YN Day therefore hasa 50%  chance of making a high above 12675.00 and up to 12764.54 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12568.00 and up to 12749.50 based on Ave Rally
therafnre hasz a A%%.  rhanre nf makinn a | nu helnw AIRAR M and dnwn tn 474R4 88 haeed nn Aue Fune Naw Vinlatinn nn &0




Thursday July 26™ 2012

Today was a Sell day. There was no confusion the rally was on.

Tomorrow will be a SS day. The 3 day rally is in place. Therefore the decline could start at any time

TTT Data for trading US Index Futures on:

|Frida

, July 27, 2012

24H Day JCurrent High Low Last odds of 3D Rally > 10 " B5%
The Sel Day HIGH was 1358.75% Last 1358.75 Last Only ES 1358.75 1327.75 1355.25 odds of 30 Rally>20 " 53%
The Sel Day LOW was 1327.78 1345.50 133817 S5PX 1363.13 133817 1359.68 odds of 3D Rally <0 ™ 10%
The Buy Day LOW was 1321.25 1328.25 1331.50 ES Day  1358.75 1346.50 1355.25 Ave Range on 55D 23.34
Possible HIGH for Sell Short Day 136717 1367.66 1371.98] 53% 51% | based on Ave Penetration of 5D of 8.42 891 StdlD  5.26
Possible HIGH for Sell Short Day 1348.79 1351.30 1356.17] 90% &4% | based on Ave 3 Day Rally of 27.54 2505 Stdlf  13.99
Possible LOW for Sell Short Da 1316.80 1335.50 1327.28) 47% 48% | based on Ave of Sell Daz Violation on 55 days of 10.95 11,00 Std/if  5.74
— I I I
Fri, Jul 27 will be a SellShort day. ES therefore has a 3%  chance of making a high above 1358.75 and upto 1367.17 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1321.25 andupto 1348.79 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1327.75 and downto 4131680 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 15t
Fri, Jul 27 will be a SellShort day. ES Day therefore hasa 51%  chance of making a high above 1358.75 and upto 1367.66 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1326.25 and upto 1351.30 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1346.50 and downto 133550 based on Ave of Sell Day Violation on 55 days
The Day sess High has 46% chance of being made 15t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of 3D Rally>5 a3
The Sel Day HIGH was 783.20 Last 7&1.30 1st 781.30 Only TF 783.20 761.80 773.50 odds of 3D Rally>10 " 79%
The Sel Day LOW was 761.80 765.00 T72.40 SRUT 781.30 240 770 odds of 3D Rally <0 ™ 11%
The Buy Day LOW was 758.20 763.80 TE7.60 TF Day 781.30 769.00 773.50 Ave Range on " S50 17.54
Possible HIGH for Sell Short Day 789.69 788.37 787.99) 50% 47% | based on Ave Penetration of 5D of 649 7.07  S5tdiD 3.79
Possible HIGH for Sell Short Day 780.30 783.16 785.79] 89% &85% | based on Ave 3 Day Rally of 21.10 19.36 Stdif  10.18
Possible LOW for Sell Short Da: F53_.T0- 760,94 TE4.45] 47% 48% | based on Ave of Sell Daz Violation on 55 days of 1&'10 iii}ﬁ st 4.04
Fri, Jul 27 will be a SellShort day. TF therefore has a 50%  chance of making a high above 783.20 and upto 789.69 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 759.20 and upto 780.30 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 761.80 anddownto 753.70 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 51% chance of being made 15t
Fri, Jul 27 will be a SellShort day. TF Day therefore has a 47%  chance of making a high above 781.30 and up to 788.37 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 763.80 and upto 783.16 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 769.00 anddownto 760.94 based on Ave of Sell Day Violation on 55 days
The Day =ess High has 43% chance of being made Last
NG 24h NG Day SNDX 24H Day |Current  High Low Last odds of 3D Rally > 10 " 94%
The Sel Day HIGH was 2583.50 Last 2553.50 1st 259836 Only NG 2593.50 2529.75 2575.00 odds of 3D Rally>30 " 72%
The Sel Day LOW was 2529.75 2562.00 2568.33 SHDX 2598.36 2568.33 2584.06 odds of 3D Rally <0 ™ 11%
The Buy Day LOW was 2518.75 252875 2535.04 NQ Day 2593.50 2662.00 2575.00 Ave Range on " SSD 41,34
Possible HIGH for Sell Short Day 2608.55 2609.53 2614.37| 53% 52% | based on Ave Penetration of 5D of 15.08 16.03 Stdil  8.82
Possible HIGH for Sell Short Day 2566.33 2573.96 2579.03) 89% &5% | based on Ave 3 Day Rally of 49.58 4521 Stdif 23.68
Possible LOW for Sell Short Day 2509.82 2542.26 2549.80] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.93 19.74 st 9.38
Fri, Jul 27 will be a SellShort day. NQ therefore has a 53%  chance of making a high above 259350 andupto 2608.58 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2516.75 and upto 2566633 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2529.75 and downto 2509.82 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 15t
Fri, Jul 27 will be a SellShort day. NQ Day therefore hasa 5§2%  chance of making a high above 259350 and upto 2609.563 based on Ave Penetration of SD
therefore has a &8%  chance of making a high above 2528.75 and upto 2567396 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2562.00 and downto 254226 based on Ave of Sell Day Violation on 55 days
The Day =ess High has 53% chance of being made Last
Y 24h YN day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T BT%
The Sel Day HIGH was 12875.00 Last 12875.00 1st 12830.99 Only Y 12876.00 12584.00 12325.00 odds of 30 Rally > 100 ™ 78%
The Sel Day LOW was 12584.00 12754.00 12680.59 $INDU  12930.99 12680.59 12886.37 odds of 3D Rally <0 " 9%
The Buy Day LOW was 12472.00 12583.00 1281777 YN Day 12876.00  12764.00 12825.00 Ave Range on 550 200.78
Posgsible HIGH for Sell Short Day 12049046 12051.67 12006.32) 51% 50% Jbased on Ave Penetration of 5D of 7346 76.67 StdiD  43.38
Possible HIGH for Sell Short Day 12705.01 12781.00 12832.36] 90% 384% | based on Ave 3 Day Rally of 233.01 213.00 St/D 12064
Possible LOW for Sell Short Day 12492.92 12670.26 12590.35] 49% 49% Jbased on Ave of Sell Day Violation on 55 days of 91.08 93.74  Stdid  49.33
Fri, Jul 27 will be a SellShort day. YM therefore has a 51%  chance of making a high above 12876.00 and up to 1204946 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12472.00 and up to 12705.01 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 12584.00 and down to 1249292 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 15t
Fri, Jul 27 will be a SellShort day. YM Day therefore has a 50%  chance of making a high above 12876.00 and up to 12951.67 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 12568.00 and up to 12781.00 based on Ave 3 Day Rally
therefnre has a 49% chance nf makinn a | nwe helnw 12764.00_and dnwn tn 12670.26  hased nn Ave nf Sell Dav Vinlatinn nn S5 davs




Friday July 27" 2012

Today was a SS day and the rally continued with force.

Monday will be a Buy day. Having closed near the highs, momentum may take the markets higher before

the decline starts.

TTT Data for trading US Index Futures on:

IMonday, July 30, 2012

24H Day JCurrent High Low Last odds of Decline >10 " 75%
The SellShort Day HIGH was 1385.00 Last 1385.00 Last Only ES 1385.00 1352.75 1382.50 odds of Decline > 20 " 47%
The SellShort Day LOW was 1352.75 13580.50 $5PX 1389.19 1360.05 1385.83 odds of Decline= 0~ 0%
ES Day  1385.00 1360.50 1382.50 Ave Range on " BD 23.77
Possible HIGH for Buy Day 1394.39 1394.59 52% 53% | based on Ave Penetration of 550D of 9.39 959 St 5.7
Possible LOW for Buy Day 1361.11 1363.04 1368.60]100% 91% Jbased on Ave Decline of 23.89 21.96 st/d  17.24
Possible LOW for Buy Day 1340.86 1347.99 1347.45] 50% 47% Jbased on Ave 55 Day Violation on BD of 11.89 1251 stdif  7.68
Mon, Jul 30 wilbe a Buy day. ES therefore has a 52%  chance of making a high above 1385.00 and up to 1394.39 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1385.00 and downto 41361.41 based on Ave Decline
therefore has a 50%  chance of making a Low below 1362.75 and downto 4134086 based on Ave SS Day Violation on BD
The 24 hour Low has a 48% chance of treinH made Last
Mon, Jul 30 wil be a Buy day. ES Day therefore hasa 53%  chance of making a high above 1385.00 and up to 139459 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1385.00 and downto 41363.04 based on Ave Decline
therefore has a 47%  chance of making a Low below 1360.50 and downto 4134799 based on Ave 55 Day Violation on BD
The Day sess Low has 56% chance of being made Last
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Decline >10 " 68%
The SellShort Day HIGH was 797.10 Last 797.10 Last 797.80 Only TF 797.10 770.80 796.70 odds of Decline > 15 50%
The SellShort Day LOW was 770.80 773.00 77740 SRUT 797.80 777.40 795.40 odds of Decline= 0 1%
TF Day 797.10 773.00 796.70 Ave Range on " BD 17.77
Possible HIGH for Buy Day 804,22 a04.12 &04.81] 50% 52% | based on Ave Penetration of 55D of 742 7.02  Stdll 357
Possible LOW for Buy Day 779.05 780.53 78277 99% 94% | based on Ave Decline of 18.05 1657 Sta/d  11.98
Possible LOW for Buy Day 762.39 764.36 768.97) 51% 49% | based on Ave 55 Day Violation on BD of .41 864  Stdif 542
Mon, Jul 30 wilbe a Buy day. TF therefore has a 50%  chance of making a high above 79710 and up to 504.22 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 79710 anddownte 779.05 based on Ave Decline
therefore has a 51%  chance of making a Low below 77080 anddownto 76239 based on Ave S5 Day Vielation on BD
The 24 hour Low has a 48% chance of treinH made Last
Mon, Jul 30 wil be a Buy day. TF Day therefore has a 5%  chance of making a high above 79710 and up to 804.12 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 79710 anddownte 780.53 based on Ave Decline
therefore has a 49%  chance of making a Low below 773.00 anddownto 76436 based on Ave 55 Day Vielation on BD
The Day sess Low has 52% chance of being made Last
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Decline >20 " 69%
The SellShort Day HIGH was 2645.00 Last 2645.00 Last 2649.98 Only NG 2646.00 2572.50 2642.00 odds of Decline > 25 " 61%
The SellShort Day LOW was 257250 258525 255484 SHDX 2649.98 2594.84 2646.56 odds of Decline= 0~ 0%
NGO Day  2646.00 2589.25 2642.00 Ave Range on BD  41.73
Possible HIGH for Buy Day 2661.29 2661.75 2665.56] 56% 55% Jbased on Ave Penetration of 55D of 1529 1575 Std/D 7.85
Possible LOW for Buy Day 2604.55 2607.86 2613.16] 100% 93% | based on Ave Decline of 41.45 3814 st 27.79
Possible LOW for Buy Day 2562.27 2568.24 2574.07] 48% 47% Jbased on Ave 55 Day Violation on BD of 20.23 .01 std/f 12.28
Mon, Jul 30 wilbe a Buy day. NQ therefore has a 56%  chance of making a high above 2646.00 and up to 2661.29 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2646.00 and downto 2604.55 based on Ave Decline
therefore has a 48%  chance of making a Low below 257250 and downto 255227 based on Ave SS Day Violation on BD
The 24 hour Low has a 49% chance of treinH made Last
Mon, Jul 30 wil be a Buy day. NQ Day therefore has a 5%  chance of making a high above 2646.00 and up to 2661.75 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 2646.00 and downto 2607.86 based on Ave Decline
therefore has a 47%  chance of making a Low below 2589.25 and downto 2568.24 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made Last
¥ 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 69%
The SellShort Day HIGH was 13061.00 Last 13051.00 Last 13117.70 Only Y 13061.00  12511.00  13029.00 odds of Decline > 150 " 51%
The SellShort Day LOW was 12811.00 12859.00 12889.06 $INDU 1341770  12889.06 13077.78 odds of Decline= 0~ 0%
M Day  13061.00 12869.00  13029.00 Ave Range on " BD 20051
Possible HIGH for Buy Day 1313717 13141.00 13195.08] 51% 53% | based on Ave Penetration of 550D of 7617 80.00 Std/D 40.90
Possible LOW for Buy Day 12857.28 12876.60 12939.00] 100% 92% | based on Ave Decline of 20372 18440 Std/d 147.74
Possible LOW for Buy Day 12708.71 12762.15 12779.71] 48% 46% Jbased on Ave 55 Day Violation on BD of 102.29 10685 Std/f  66.70
Mon, Jul 30 wilbe a Buy day. YN therefore has a 51%  chance of making a high above 13061.00 and up to 13137.17 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 13061.00 and down to 12857.28 based on Ave Decline
therefore has a 48%  chance of making a Low below 12811.00 and down to 12708.71 based on Ave S5 Day Vielation on BD
The 24 hour Low has a 43% chance of treinH made Last
Mon, Jul 30 wil be a Buy day. YM Day therefore has a 53%  chance of making a high above 13061.00 and up to 13141.00 based on Ave Penetration of 35D
therefore has a 92%  chance of making a Low below 13061.00 and downto 12876.60 based on Ave Decline
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Monday July 30" 2012

Today was a Buy day. The decline was small and the rally could have started

Tomorrow will be a Sell day. The rally should continue

TTT Data for trading US Index Futures on:

I Tuesday, July 31, 2012

24H Day JCurrent High Low Last odds of Rally > 10 " B3%
The Buy Day HIGH was 1387.50 1387.50 Only ES 1387.50 1375.75 1380.50 odds of Rally =20 Y 50%
The Buy Day LOW was 1375.75 1st 13756.50 Last $SPX 1391.74 1381.37 1385.18 odds of Rally = 0 Y 0%
ES Day  1387.50 1376.50 1350.50 Ave Range on ' 5D  24.70
Possible HIGH for Sell Day 1396.69 1397.67 1401.50] 54% 51% |based on Ave Penetration of BD of 919 10.17 Std/D 542
Possible HIGH for Sell Day 1399.83 1397.84 1401.74] 100% 93% |based on Ave Rally of 24.08 21.34  Stdif  15.66
Possible LOW for Sell Day 1363.65 1363.71 1368.79] 48% 48% Jbased on Ave Buy Day Violation on 5D of 12.10 12.79  staid  7.23
Tue, Jul3  wilbea Sell day. E5 therefore has a 54%  chance of making a high above 1387.50 and up to 1396.69 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1375.75 and up to 1399.85 based on Ave Rally
therefore has a 43%  chance of making a Low below 1375.75 and downto 1363.65 based on Ave Buy Day Violation on 3D
The 24 hour High has a 45% chanoeufbeinﬁ made 1st
P _
Tue, Jul 31 wilbea Sell day. ES Day therefore hasa 51%  chance of making a high above 1387.50 and up to 1397.67 Dbased on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1376.50 and up to 1397.84 Dbased on Ave Rally
therefore has a 48%  chance of making a Low below 1376.50 and downto 1363.71 based on Ave Buy Day Violation on 5D
The Day sess High has 3% chance of being made 15t
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of Rally =10 N 76%
The Buy Day HIGH was 7593.50 798.50 783.70 Only TF 798.50 786.80 788.50 odds of Rally > 15 YE3%
The Buy Day LOW was 786.80 Last 784.80 Last 750.20 SRUT 798.70 790.20 791.70 odds of Rally = 0 Y 0%
TF Day 798.50 786.860 788.50 Ave Range on 5D 18.42
Possible HIGH for Sell Day 805,69 206.22 806.17) 53% 52% Jbased on Ave Penetration of BD of T.19 7.72  StdiD  3.95
Possible HIGH for Sell Day 805.09 B03.47 805.20] 100% 95% Jbased on Ave Rally of 18.29 16.67 Stdf 1112
Possible LOW for Sell Day 777.72 777.61 781.21] 47% 458% Jbased on Ave Buz Daz Violation on 5D of 9.08 949  Std/f 499
I I -
Tue, Jul 31 wilbea Sell day. TF therefore has a 53%  chance of making a high above 798.50 andupto 80569 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 786.80 andupto 805,09 based on Ave Rally
therefore has a 47%  chance of making a Low below 786.80 anddownto 777.72 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made Last
Tue, Jul 3 wilbea Sell day. TF Day therefore has a 52%  chance of making a high above 798.50 andupto 806.22 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 786.80 andupto 803,47 based on Ave Rally
therefore has a 43%  chance of making a Low below 786.80 anddownto 777.41 based on Ave Buy Day Violation on SD
The Daz SESS Hiﬁh has 51% chance of being made  Last
I I
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 T B1%
The Buy Day HIGH was 2657.75 2657.75 266252 Only HG 2657.75 2628.25 2637.25 odds of Rally > 25 4%
The Buy Day LOW was 2628.25 Last 2628.25 Last 2634.50 SNDX 2662.62 2634.50 2642.01 odds of Rally = 0 Y 0%
HG Day  2657.75 2628.25 2637.25 Ave Range on ' 5D 42.99
Possible HIGH for Sell Day 2673.84 2675.06 2679.91] 55% 54% |based on Ave Penetration of BD of 16.09 17.31  S5tdlD 878
Possible HIGH for Sell Day 2670.69 2666.21 2670.88] 100% 96% Jbased on Ave Rally of 42.44 37.96 Std/if  25.09
Possible LOW for Sell Day 2607.36 2607.04 2613.85] 46% 48% Jbased on Ave Buy Day Violation on 5D of 20.89 2.2 Stdif 11.62
Tue, Jul 31 wilbea Sell day. NQ therefore has a 5&%  chance of making a high above 2657.75 and up to 2673.84 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 2628.25 andupto 2670.69 based on Ave Rally
therefore has a 46%  chance of making a Low below 2628.25 anddownto 2607.36 based on Ave Buy Day Violation on SD
The 24 hour High has a 50% chanoeufheinﬁ made Last
P _
Tue, Jul31  wilbea Sell day. NQ Day therefore hasa 54%  chance of making a high above 2657.75 and up to 2675.06 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2628.25 and up to 2666.21 based on Ave Rally
therefore has a 48%  chance of making a Low below 2628.25 anddownto 2607.04 basedon Ave Buy Day Violation on SD
The Day =ess High has 43% chance of being made 15t
¥ 24h YN day SINDU 24H Day JCurrent  High Low Last odds of Rally =100 T 7E%
The Buy Day HIGH was 13072.00 13072.00 13128.48 Only Y 13072.00 12883.00  13000.00 odds of Rally > 150 " 55%
The Buy Day LOW was 12883.00 1st 12584.00 Last 13043.00 SINDU 1312848  13043.00 13071.68 odds of Rally = 0 Y 0%
YN Day  13072.00 12984.00  13000.00 Ave Range on 50 210.90
Possible HIGH for Sell Day 13183.87 13162.10 13216.83] 53% 50% | based on Ave Penetration of BD of 81.87 90.10 StdiD  48.79
Possible HIGH for Sell Day 13187.83 13165.84 13224.54] 100% 94% | based on Ave Rally of 20433 181.34 Std/f 13453
Possible LOW for Sell Day 12883.77 12877.88 12037.27) 49% 49% Jbased on Ave Buz Daz Violation on 5D of 90.23 10642 Std/f 59.56
I — - I I I - I
Tue, Jul31  wilbea Sell day. YM therefare has a 53%  chance of making a high above 13072.00 and up to 13153.87 based on Ave Penetration of BD
therefare has a 100% chance of making a high above 12983.00 and up to 13187.83 based on Ave Rally
therefare has a 49%  chance of making a Low below 12983.00 and down to 12883.77 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Tue, Jul 31 wilbea Sell day. YM Day therefore has a B0%  chance of making a high above 13072.00 and up to 1316210 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12984.00 and up to 13165.84 based on Ave Rally
therefnre haz a A0%, chance nf makinn a | nw helnw 47984.00_and donwn tn 1287788 hased nn Ave Ruw Dav Vinlatinn nn 80



Tuesday July 31 2012

Today was a Sell day. Well so much for the rally we were expecting. We even closed below the BDL

Tomorrow will be a SS day. We have great odds of at least getting back to the BDL which is not too far away
yet.

TTT Data for trading US Index Futures on:

lwednesday, August 01, 2012

24H Day JCurrent High Lowr Last odds of 3D Rally =10 " BB
The Sell Day HIGH was 1385.50 1st 1383.00 1st Only ES 1386.50 1371.00 1372.00 odds of 3D Rally > 20 " 58%
The Sell Day LOW was 1371.00 1371.00 $5PX 1387.16 1379.66 1379.66 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 1375.75 1376.50 ES Day  1383.00 1371.00 1372.00 Ave Range on © S50 23.36
Possible HIGH for Sell Short Day 1395.00 1391.99 1396.10) 54% 51% | based on Ave Penetration of 5D of 8.50 899 StdiD  5.26
Possible HIGH for Sell Short Day 1403.39 1401.65 1406.14] 90% 84% |based on Ave 3 Day Rally of 27.64 2645 Stdifl  14.05
Possible LOW for Sell Short Day 1360.05 1360.00 136877 47% Aiﬁ based on Ave of Sell Daz Violation on 55 days of 10.95 11.00  Stdif 5.7
Wed, Aug 01 wil be a SellShort day. ES therefore has a 54%  chance of making a high above 1386.50 and upto 1395.00 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1376.75 and up to 1403.39 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1371.00 and downto 1360.06 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1zt
Wed, Aug 01 wilbe a SellShort day. ES Day therefore has a 51%  chance of making a high above 1383.00 and up to 139199 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1376.50 and up to 1401.65 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1371.00 and downto 1360.00 based on Ave of Sell Day Violation on S5 days
The Day sess High has 46% chance of being made 15t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally =5 93
The Sell Day HIGH was 794.30 1st 754.30 1st 795.00 Only TF 794.30 782,30 783.10 odds of 3D Rally > 10 " 79%
The Sell Day LOW was 782.30 782.30 T85.40 SRUT 795.00 756.40 786.40 odds of 30 Rally < 0 ™ 11%
The Buy Day LOW was 786.80 785.80 T90.20 TF Day 794.30 T82.30 783.10 Ave Range on © S50 17.67
Possible HIGH for Sell Short Day 800.83 801.42 801.74] 51% 47% | based on Ave Penetration of 50 of 653 742 S5t 3.79
Possible HIGH for Sell Short Day B807.94 806.21 808.43] 89% 85% Jbased on Ave 3 Day Rally of 21.14 19.41 st 10.24
Possible LOW for Sell Short Day ?NEO 774.24 778.45] 46% ﬁ based on Ave of Sell Daz Violation on 55 days of ﬁ'ﬂ} 506 Stdid  4.04
Wed, Aug 01 wil be a SellShort day. TF therefore has a 51%  chance of making a high above 794.30 and upto 800.83 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 726.80 and upto 807.94 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 78230 anddownto 77420 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 5d% chance of being made 1zt
Wed, Aug 01 wilbea Sellshort day. TF Day therefore has a 47%  chance of making a high above 794,30 and upto 801.42 based on Ave Penetration of SO
therefore has a &5%  chance of making a high above 786.80 and upto 806.21 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 78230 anddownto 77424 based on Ave of Sell Day Violation on S5 days
The Day sess High has 48% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10  94%
The Sell Day HIGH was 2652.50 1st 2852.50 1st 285727 Only NG 2652.50 2631.00 2634.50 odds of 3D Rally >30 " 72%
The Sell Day LOW was 2631.00 2631.00 2540.26 SHDX 2657.27 2640.26 2641.61 odds of 30 Rally < 0 ™ 11%
The Buy Day LOW was 2628.25 2528.25 2534.50 NG Day  2652.50 2631.00 2634.50 Ave Range on S50 41.42
Possible HIGH for Sell Short Day 2667.76 2668.71 2673.45] 53% 52% |based on Ave Penetration of 5D of 15.26 16.21 StdiD  8.82
Possible HIGH for Sell Short Day 2678.06 2673.68 2678.71] 89% 86% |based on Ave 3 Day Rally of 49.81 4543 Stdif  23.33
Possible LOW for Sell Short Day 2_611.0? 2611.2_6 26_21.?3 45% 46% | based on Ave of Sell Daz Violation on 5§ days of 19.93 19.74  Stdif 9.33_
Wed, Aug 01 wil be a SellShort day. NQ therefore has a 53%  chance of making a high above 2652.50 and upto 2667.76 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2628.25 and upto 2678.06 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2631.00 and downto 2611.07 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 48% chance of being made 1zt
Wed, Aug 01 wilbea Sellshort day. NG Day therefore has a 52%  chance of making a high above 2656250 and up to 2668.71 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2628.25 and upto 2673.68 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2631.00 and downto 2611.26 based on Ave of Sell Day Violation on S35 days
The Daz 5E853 Hiah has 53% chance of being made L_ast
¥M 24h ¥ day SINDU 24H Day JCurrent High Low Last odds of 3D Rally =75 BT
The Sell Day HIGH was 13055.00 1st 13025.00 1st 13082.51 Only YM 13056.00 12833.00 12944.00 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 12533.00 12933.00 13008.15 SINDU 1308251 1300815 13008.15 odds of 30 Rally < 0 ™ 9%
The Buy Day LOW was 12583.00 12524.00 13043.00 YA Day  13026.00 12933.00  12944.00 Ave Range on S50 200.90
Possible HIGH for Sell Short Day 13130.01 13102.22 13158.41] 51% 51% | based on Ave Penetration of 5D of 74.01 76.22 StdiD 43.88
Possible HIGH for Sell Short Day 13217.01 13197.85 13258.42] 90% 84% |based on Ave 3 Day Rally of 23401 21385 Staif 12127
Possible LOW for Sell Short Day 12841.92 12839.26 12917.91] 48% 49% Jbased on Ave of Sell Daz Violation on §5 days of §1.08 93.74 Std/f  49.33
e I I _ I I
Wed, Aug 01 wil be a SellShort day. YM therefore has a 51%  chance of making a high above 13056.00 and up to 13130.01 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 12983.00 and upto 13247.01 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12933.00 and down to 12841.92 based on Ave of Sell Day Viclation on 55 days
The 24 hour High has a 51% chance of being made 1zt
Wed, Aug 01 wilbe a Sellshort day. YM Day therefore has a 51%  chance of making a high above 13026.00 and upto 13102.22 based on Ave Penetration of SO
therefore has a &4%  chance of making a high above 12984.00 and upto 13197.85 based on Ave 3 Day Rally
therafnre haz a 46%  rhanre nf makinm 2 | o helnw 417922 M and dnwn tn 17870 78 hazed nn Auve nf el Nav Vinlatinn nn 22 daws



Wednesday August 1° 2012

Today was a SS day. The rally was barely enough to get back above the BDL after which time the decline
started.

Tomorrow will be a Buy day. There is still room for the decline to continue if they want to.

TTT Data for trading US Index Futures on:

ust 02, 2012

Current High Low Last odds of Decline >10 ' 75%
The SellShort Day HIGH was 1381.50 1st 1381.25 1st 1385.03 Only ES 1381.50 1367.75 1370.75 odds of Decline >20 " 47%
The SellShort Day LOW was 1367.75 1367.75 1373.35 $5PX 1385.03 1373.35 1375.41 odds of Decline= 0 " 0%
ES Day  1381.25 1367.75 1370.75 Ave Range on  ° BD 23.74
Possible HIGH for Buy Day 1390.86 1390.80 1394.62) 52% 53% Jbased on Ave Penetration of 55D of 9.36 9.55 StdD 517
Possible LOW for Buy Day 1357.64 1369.33 1364.47 | 100% 91% | based on Ave Decline of 23.56 2192 staif  17.24
Possible LOW for Buy Day 1355.86 1355.24 1360.75] 50% 47% Jbased on Ave 55 Day Violation on BD of 11.89 12,51  stad 7.8
Thu, Aug 02 will be a Buy day. ES therefore has a §2%  chance of making a high above 1381.50 and upto 1390.86 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1381.50 anddownto 1357.64 based on Ave Decline
therefore has a 50%  chance of making a Low below 1367.75 anddownto 135586 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chanoeufb&inH made 1=_t
Thu, Aug 02 will be a Buy day. ES Day therefore hasa 53%  chance of making a high above 1381.25 andupto 1390.80 based on Ave Penetration of SSD
therefore has a 91%  chance of making a Low below 1381.25 anddownto 1359.33 based on Ave Decline
therefore has a 47%  chance of making a Low below 1367.75 anddownto 1355.24 based on Ave 55 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 ' 68%
The SellShort Day HIGH was 789.40 1st 789.40 1st 790.60 Only TF 789.40 768.90 769.90 odds of Decline >15 " 50%
The SelShort Day LOW was 768.90 768.90 771.80 SRUT 790.60 771.80 771.80 odds of Decline= 0 " 1%
TF Day 789.40 768.90 769.90 Ave Range on " BD 17.75
Possible HIGH for Buy Day 796.49 796.39 797.58] 50% 52% |based on Ave Penetration of 55D of T7.09 699 StdD  3.57
Possible LOW for Buy Day 771.37 772.85 775.59] 99% 94% |based on Ave Decline of 18.03 16.55 Std/d  11.98
Possible LOW for Buy Day 760.49 760.26 763.37] 50% 49% Jbased on Ave 55 Day Violation on BD of  8.41 864 Stdd 542
Thu, Aug 02 wilbe a Buy day. TF therefore has a B0%  chance of making a high above 789.40 andupto 79649 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 789.40 anddownto 77137 based on Ave Decline
therefore has a 50 chance of making a Low below 768.90 anddowntoc 76049 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chanoﬂufb&inﬁ made 1s_t
Thu, Aug 02 will be a Buy day. TF Day therefore has a §2%  chance of making a high above 789.40 and upto 796.39 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 789.40 anddownto 772856 based on Ave Decline
therefore has a 49%  chance of making a Low below 768.90 anddowntoc 760.26 based on Ave SS Day Violation on BD
The Daz zess Low has 5% chance of being made 1s_t
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Decline >20 69%
The SellShort Day HIGH was 2656.25 1st 2656.25 1st 2661.84 Only NG 2656.25 2618.50 2627.25 odds of Decline>25 " 61%
The SellShort Day LOW was 2618.50 2618.50 2625.08 SNDX 2661.84 2625.08 2635.08 odds of Decline= 0~ 0%
NQ Day _2656.25 2618.50 2627.25 Ave Range on " BD_41.70
Possible HIGH for Buy Day 2671.53 2671.93 2677.40] 56% 55% | based on Ave Penetration of 550 of 15.28 1673 Std/D  7.85
Possible LOW for Buy Day 2614.86 2618.17 2625.08 100% 93% |based on Ave Decline of 41.39 38.08 stdd  27.79
Possible LOW for Buy Day 2598.27 2597.49 2604.31] 48% 47% |based on Ave 55 Day Violation on BD of 20.23 2101 stdif 12.28
Thu, Aug 02 willbe a Buy day. NQ therefore has a 56%  chance of making a high above 26566.25 and up to 267153 Dbased on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 2656.25 and downto 2614.86 based on Ave Decling
therefore has a 48%  chance of making a Low below 2618.50 and downto 2598.27 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made 15t
Thu, Aug 02 willbe a Buy day. NQ Day therefore has a 58%  chance of making a high above 2656.25 andupto 267198 based on Ave Penetration of 35D
therefore has a 93%  chance of making a Low below 2656.25 anddownto 261317 based on Ave Decling
therefore has a 47%  chance of making a Low below 2618.50 and downto 2597.49 based on Ave 55 Day Violation on BD
The Day sess Low has 49% chance of being made '1s_t
YM 24h YN day S$INDU 24H Day JCurrent High Low Last odds of Decline > 100 ' 69%
The SellShort Day HIGH was 13023.00 1st 13023.00 1st 13073.39 Only Y 13023.00 12895.00 12926.00 odds of Decline > 150 "~ 51%
The SellShort Day LOW was 12855.00 12895.00 12852.22 SINDU  13073.39  12952.22 12973.44 odds of Decline= 0 0%
YW Day 13023.00  12895.00  12926.00 Ave Range on  ° BD  200.32
Possible HIGH for Buy Day 13098.85 13102.67 13150.44) 51% 53% Jbased on Ave Penetration of 55D of 75.85 79.67 Std/D 40,90
Possible LOW for Buy Day 12819.60 12838.89 12894.95] 100% 92% Jbased on Ave Decline of 203.40 18441 Stdf 147.74
Possible LOW for Buy Da 12792.71 12788.15 12842.87] 48% 46% Jbased on Ave 5§ Daz\r’iolation on BD of 10220 106.85 Std/f  66.70
I I — I I I
Thu, Aug 02 willbe a Buy day. YM therefore has a 51%  chance of making a high above 13023.00 and up to 13098.85 based on Ave Penetration of S5O
therefore has a 100% chance of making a Low below 13023.00 and down to 12819.60 based on Ave Decline
therefore has a 43% chance of making a Low below 12895.00 and down to 12792.71 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Thu, Aug 02 willbe a Buy day. YM Day therefore has a 53% chance of making a high above 13023.00 and up to 13102.67 based on Ave Penetration of S50
therefore has a 92% chance of making a Low below 1302300 and down to 12838.89 based on Ave Decline
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Thursday August 2™ 2012
Today was a Buy day. Markets declined as they were supposed to and even reached the violations levels

Tomorrow will be a Sell day. In principle the rally that started today should continue, however it could be in a
confused fashion.

TTT Data for trading US Index Futures on: IFriday, August 03, 2012

24H Day JCurrent High Low Last odds of Rally > 10 MR
The Buy Day HIGH was 1383.00 1359.50 1375.13 Only ES 1383.00 1349.25 1362.25 odds of Rally > 20 Y a9%
The Buy Day LOW was 1348.25 Last 1349.25 Last 1354.85 $SPX 137813 1354.65 1364.87 odds of Rally= 0 7 0%
ES Day  1369.50 1349.25 1362.25 Ave Range on 50 24,63
Possible HIGH for Sell Day 1392.19 1379.67 51% | based on Ave Penetration of BD of 9.19 10.47 StdD 542
Possible HIGH for Sell Day 1373.30 1370.55 1374991 100% 93% | based on Ave Rally of 24.05 2130 Std/f 1566
Possible LOW for Sell Day 1337.18 1336.49 1342.13] 48% 49% Jbased on Ave Buy Day Violation on 5D of 12.07 1276 St 7.23
Fri, Aug03 wilbea Sell day. ES therefore has a 54%  chance of making a high above 1383.00 and upto 1392.19 based on Ave Penetration of BD:
therefore has a 100% chance of making a high above 1349.25 and up to 1373.30 based on Ave Rally
therefore has a 48%  chance of making a Low below 1349.25 and downto 4337.18 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made 1st
Fri, Aug 03 willbea Sell day. ES Day therefore hasa B1%  chance of making a high above 1369.50 and up to 1379.67 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1349.25 and upto 1370.55 based on Ave Rally
therefore has a 49%  chance of making a Low below 1349.25 and downtoc 4133649 based on Ave Buy Day Vielation on SD
The Day sess High has 37% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 MGE
The Buy Day HIGH was 778.50 TT2.30 773.40 Only TF 778.50 T61.40 T67.60 odds of Rally > 1% “53%
The Buy Day LOW was 761.40 Last 761.40 Last 785.20 SRUT T73.40 T65.20 769.10 odds of Rally= 0 0%
TF Day 772.30 761.40 T67.60 Ave Range on T 5D 18.41
Possible HIGH for Sell Day 785.69 780.02 780.87] 53% 51% |based on Ave Penetration of BD of 7.19 7.72 S5tdiD  3.95
Possible HIGH for Sell Day T79.66 T7a.04 78017 100% 95% | based on Ave Rally of 18.26 16.64 Stif 1142
Possible LOW for Sell Day 752.34 752.24 756.24] 47% 43% | based on Ave Buy Day Violation on 5D of 9.06 946 St 4.99
Fri, Aug 03 willbea Sell day. TF therefore has a 53%  chance of making a high above 778.50 andupto 785.69 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 76140 andupto 779.66 based on Ave Rally
therefore has a 47%  chance of making a Low below 76140 anddownto 75234 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 5% chance of heinH made Last
Fri, Aug 03 willbea Sell day. TF Day therefore hasa B4%  chance of making a high above 77230 andupto 720.02 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 761.40 andupto 778.04 based on Ave Rally
therefore has a 48%  chance of making a Low below 76140 anddownto 75224 based on Ave Buy Day Viclation on SD
The Day s&zs High has 51% chance of being made Last
NG 24h NG Day SNDX 24H Day JCurrent High Low Last odds of Rally > 20 hELEE
The Buy Day HIGH was 2548.75% 2548.25 265098 Only NQ 2648.75 2600.00 2619.25 odds of Rally > 25 T 74n
The Buy Day LOW was 2500.00 Last 2500.00 1st 2606.54 SHDX 2650.98 2606.54 2625.05 odds of Rally = 0 Y 0%
NG Day  2646.25 2600.00 2619.25 Ave Range on T 5D 42.94
Possible HIGH for Sell Day 2664.84 2663.56 266827 55% b54% jbased on Ave Penetration of BD of 16.09 17,31 StdiD 878
Possible HIGH for Sell Day 2642.40 2637.92 2642.891100% 96% | based on Ave Rally of 42.40 3792 stad 2500
Possible LOW for Sell Day 2579.11 2578.79 2585.92] 46% 48% Jbased on Ave Buy Day Violation on 5D of 20.89 2121 Stdf 11.62
Fri, Aug 03 willbea Sell day. NQ therefore has a 55%  chance of making a high above 2648.75 and up to 2664834 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2600.00 and upto 2642.40 based on Ave Rally
therefore has a 46%  chance of making a Low below 260000 and downto 2579.11 based on Ave Buy Day Vielation on SD
The 24 hour High has a 59% chance of being made Last
Fri, Aug 03 willbea Sell day. NQ Day therefore hasa 54%  chance of making a high above 2646.25 and up to 2663.56 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 260000 and up to 2637.92 based on Ave Raly
therefore has a 48%  chance of making a Low below 2600.00 and downtoc 2578.79 based on Ave Buy Day Violation on SD
The Day sess High has B1% chance of btﬂng made L_ast
YM 24h Y day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 " 75%
The Buy Day HIGH was 13030.00 12800.00 12969.85 Only Y 13030.00 12721.00 12833.00 odds of Rally > 150 Y B5%
The Buy Day LOW was 12721.00 Last 12721.00 Last 12780.42 SINDU  12969.85 1278042 12879.18 odds of Rally= 0 7 0%
YW Day 12900.00 12721.00 12833.00 Ave Range on " 5D 210.68
Possible HIGH for Sell Day 13111.87 12990.10 13058.20] 53% 50% Jbased on Ave Penetration of BD of 81.87 90.10 StdiD  48.79
Possible HIGH for Sell Day 12925.50 12902.46 12961.59] 100% 94% |based on Ave Rally of 20450 18146 Std/d 13453
Possible LOW for Sell Da 12%02 12615;16 12_6?5.06 49% ﬁ based on Ave Buz Daz Violation on 5D of 9395 10584 S5tdD 59.56
Fri, Aug 03 willbea Sell day. YM therefore has a 53%  chance of making a high above 13030.00 and up to 13111.87 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12721.00 and up to 12925.50 based on Ave Rally
therefore has a 49%  chance of making a Low below 12721.00 and down to 12622.02 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made 1st
Fri, Aug 03 willbea Sell day. YM Day therefore haz a 50%  chance of making a high above 12900.00 and up to 12990.10 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 12721.00 and up to 12902.46 based on Ave Ralty
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Friday August 3" 2012

Today was a Sell day. The rally did continue and quite strong at that

Monday will be a SS day. The 3 day rally is already achieved, therefore that decline could start at anytime.

TTT Data for trading US Index Futures on: IMonday, August 06, 2012
24H Day JCurrent High Low Last odds of 3D Rally > 10 D
The Sell Day HIGH was 1380.50 Last 1380.50 Last Only ES 1390.50 1360.00 1389.50 odds of 3D Rally > 20 " 53%
The Sell Day LOW was 1350.00 1378.75 1365.45 SSPX 1394.16 1365.45 1390.69 odds of 3D Rally < 0 ™ 10%
The Buy Day LOW was 134925 1349.25 1354.85 ES Day  1390.50 1378.75 1389.50 Ave Range on 580 23.34
Possible HIGH for Sell Short Day 1399.00 1399.49 1403.10] 53% 51% Jbased on Ave Penetration of 5D of 8.50 599 5tdD 526
Possible HIGH for Sell Short Day 1376.83 1374.34 1379.36] 90%: &4% Jbased on Ave 3 Day Rally of 27.58 2609 Stdif 1405
Possible LOW for Sell Short Day 1349.09 1367.79 1354.58] 47% 49% Jbased on Ave of Sell Day Violation on 55 days of 10.91 10.96  Std/d 571
Mon, Aug 06 wil be a SellShort day. ES therefore has a B3%  chance of making a high above 139050 and upto 1399.00 based on Ave Penetration of SDr
therefore has a 90%  chance of making a high above: 1249.25 and upto 1376.83 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1360.00 and downto 1349.09 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 15t
Mon, Aug 06 wil ke a Sellshort day. ES Day therefore hasa 51%  chance of making a high above 1390.50 and upto 1399.49 based on Ave Penetration of SO
[} therefore has a 84%  chance of making a high above 1349.25 and upto 1374.34 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1378.75 and downto 1367.79 based on Ave of Sell Day Violation on S5 days
The Daz SESS Hiah has 46% chance of beina made 1s_t
TF 24h TF Day S$Rut 24H Day JCurrent High Low Last odds of 3D Rally > 5 " 93%
The Sell Day HIGH was 785.80 Last 789.80 Last 791.10 Only TF 789.50 766.60 787.00 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 765.60 775.70 775.70 SRUT 791.10 775,70 788.10 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW was 761.40 761.40 785.20 TF Day 789.80 775.70 787.00 Ave Range on 550 17.67
Possible HIGH for Sell Short Day 796.33 796.92 797.84) 50% 47% | based on Ave Penetration of 5D of 6.53 742  Stdil  3.79
Possible HIGH for Sell Short Day 782.49 780.76 783.37| 89% 85% [ based on Ave 3 Day Rally of 21.09 19.36 Std/f  10.21
Possible LOW for Sell Short Day 75847 767.61 767.72] 47% 48% | based on Ave of Sell Daz Violation on 5§ days of 813 309 St_d:'lj 4,04
Maon, Aug 06 will be a Sellshort day. TF therefore has a 50%  chance of making a high above 789.80 and upto 796.33 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above: 761.40 and upto 782.49 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 766.60 and downto 75347 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 519 chance of being made 1st
Mon, Aug 06 wil be a SellShort day. TF Day therefore hasa 47%  chance of making a high above 789.80 and upto 796.92 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 761.40 and upto 780.76 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 77570 anddownto 767.61 based on Ave of Sell Day Violation on S5 days
The Day sess High has 43% chance of being made 15t
NG 24h NG Day SHDX 24H Day |Current  High Low Last odds of 30 Rally > 10 94%
The Sell Day HIGH was 2681.25 Last 2681.25 Last 2684.58 Only NG 2681.25 2617.50 2673.25 odds of 3D Rally >30 " 72%
The Sell Day LOW was 2617.50 2652.50 2657.50 SNDX 2684.58 2657.50 2675.91 odds of 3DRally < 0 ™ 11%
The Buy Day LOW was 2600.00 2600.00 2606.54 NG Day  2681.25 2651.50 2673.25 Ave Range on T S5D 41.41
Possible HIGH for Sell Short Day 2696.45 2697.40 2700.71] 53% 52% Jbased on Ave Penetration of 5D of 1520 1615 StdiD  8.82
Possible HIGH for Sell Short Day 2649.74 2645.38 2650.70) 89% 86% Jbased on Ave 3 Day Rally of 49.74 4538 Stdf  23.34
Possible LOW for Sell Short Day 2597.62 2632.80 2638.99] 45% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.88 19.70 sStd/d  9.38




Monday August 6™ 2012
Today was a SS day. The rally continued and ran out of steam, however we didn’t get much of a decline.

Tomorrow will be a Buy day. Based on averages the decline should continue.

TTT Data for trading US Index Futures on: ITuesda , August 07, 2012

24H Day JCurrent High Low Last odds of Decline>10  75%
The SellShort Day HIGH was 1385.75 Last 1385.75 1st 1399.63 Only E3 1395.75 1387.25 1390.25 odds of Decline >20 " 47%
The SellShort Day LOW was 1387.25 1385.50 1381.04 55PX 1399.63 1391.04 1394.13 odds of Decline= 0 0%
ES Day  1395.75 1389.50 1390.25 Ave Range on | BD  23.097
Possible HIGH far Buy Day 1405.07 1405.30 1409.22] 53% 53% Jbased on Ave Penetration of 550 of 9.32 9,55 Std/D 547
Possible LOW for Buy Day 1371.87 1373.80 1379.05] 100% 91% jbased on Ave Decline of 23.88 2195 Stdid  17.24
Possible LOW for Buy Day 1375.33 1376.96 1378.41] 50% 47% Jbased on Ave 55 Day Violation on BD of 11.92 12564  Sta/d  7.68
Tue, Aug 07 wilbe a Buy day. ES therefore has a 53%  chance of making a high above 139575 andupto 1405.07 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1395.75 and downto 41371.87 based on Ave Decline
therefore has a 50%  chance of making a Low below 1387.25 anddownto 137533 based on Ave 55 Day Violation on BD:
The 24 hour Low has a 48% chance of being made Last
Tue, Aug 07 willbe a Buy day. ES Day therefore has a 3%  chance of making a high above 139575 andupto 140530 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 139575 anddownto 41373.80 based on Ave Decline
therefore has a A4T7% chance of making a Low below 1389.50 and downto 1376.96 based on Ave 55 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  68%
The SellShort Day HIGH was 796.00 Last 7945.00 Last 787.30 Only TF 796.00 785.40 T91.70 odds of Decline > 15 " 50%
The SellShort Day LOW was TE5.40 785.40 789.30 SRUT 797.30 789.30 T794.00 odds of Decline= 0 1%
TF Day 796.00 785.40 791.70 Ave Range on " BD 17.75
Possible HIGH far Buy Day 803.09 802.99 804.28] 50% b52% |based on Ave Penetration of 550 of 7.09 699 Std/D 357
Possible LOW for Buy Day 777.94 779.42 782.26] 99% 94% |based on Ave Decline of 18.06 1658 sta/d  11.98
Possible LOW for Buy Day 777.00 776.77 780.88] 51% 49% Jbased on Ave 55 Day Violation on BD of §.40 863 Std/d 542
Tue, Aug 07 wilbe a Buy day. TF therefore has a 50%  chance of making a high above 796.00 and up to 803.09 based on Ave Penetration of S50
therefore has a 99%  chance of making a Low below 796.00 and downto 777.94 based on Ave Decline
therefore has a 51%  chance of making a Low below 78540 anddownto 777.00 basedon Ave S5 Day Violation on BD:
The 24 hour Low has a 48% chance of being made Last
Tue, Aug 07 wilkbea Buy day. TF Day therefore has a §2%  chance of making a high above 796.00 and up te 202.99 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 796.00 and downto 77942 based on Ave Decline
therefore has a 49% chance of making a Low below 78540 anddowntc T76.77 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made Last
NG 24h NG Day SHDX 24H Day fCurrent  High Low Last odds of Decline>20  69%
The SellShort Day HIGH was 2701.75 Last 2701.75 Last 2705.M Only HQ 2701.75 2671.75 2687.50 odds of Decline > 25 " 61%
The SellShort Day LOW was 2871.75 2877.25 2881.72 SHDX 2705.71 2681.72 2693.65 odds of Decline= 0 " 0%
NG Day  2701.75 2677.25 2687.50 Ave Range on ' BD 41.71
Possible HIGH for Buy Day 277.03 2717.43 2721.27] 56% 55% Jbased on Ave Penetration of 550 of 1528 1573 StdiD  7.85
Possible LOW for Buy Day 2660.32 2663.62 2668.89] 100% 93% jbased on Ave Decline of 41.43 3843 stad  27.79
Possible LOW for Buy Day 2651.53 2656.25 2660.96] 48% 47% Jbased on Ave 55 Day Violation on BD of 20.22 21.00 St/ 12.28
Tue, Aug 07 wilbe a Buy day. NQ therefore has a 56% chance of making a high above 2701.75 and up to 2717.03 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 2701.75 and downto 2660.32 based on Ave Decline
therefore has a 48%  chance of making a Low below 2671.75 anddownto 2651.53 based on Ave 55 Day Violation on BD:
The 24 hour Low has a 49% chance of being made Last
Tue, Aug 07 wilkbea Buy day. NQ Day therefore has a 558%  chance of making a high above 2701.75 andupte 271742 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 2701.75 anddownto 2663.62 based on Ave Decline
therefore has a A4T7% chance of making a Low below 2677.25 anddownto 2656.25 based on Ave 55 Day Violation on BD
The Day sess Low has 52% chance of being made Last
¥M 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100  69%
The SellShort Day HIGH was 13133.00 Last 13133.00 1st 13187.09 Only Y 13133.00 13034.00  13065.00 odds of Decline > 160 " 51%
The SellShort Day LOW was 13034.00 13055.00 13089.88 S$INDU  13187.09  13099.88 13121.29 odds of Decline= 0 " 0%
YA Day  13133.00 13055.00  13065.00 Ave Range on | BD  200.50
Possible HIGH for Buy Day 13208.51 13212.67 13264.14] 52% 53% jbased on Ave Penetration of 550 of 75.51 79.67 Std/D  40.90
Possible LOW for Buy Day 12929.35 12948.57 13008.36] 100% 92% jbased on Ave Decline of 203.66 18443 Sta/f 147.74
Possible LOW for Buy Day 12934.33 12947.78 12990.17] 48% 46% §based on Ave 55 Day Violation on BD of 102,67 107.22 Std/f  66.70
Tue, Aug 07 wilbe a Buy day. YM therefore has a 5% chance of making a high above 13133.00 and up to 13208.51 based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 13133.00 and down to 12929.35 based on Ave Decling
therefore has a 48%  chance of making a Low below 13034.00 and down to 1293133 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Tue, Aug 07 wilkbea Buy day. YM Day therefore has a 3%  chance of making a high above 13433.00 and up to 1324267 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 13433.00 and down to 1294857 based on Ave Decline
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Tuesday August 7" 2012
Today was a Buy day. Markets were slow and under TVGR, therefore they barely made a decline

Tomorrow will be a Sell day. Half the rally is in place which could make for a confusing day.

TTT Data for trading US Index Futures on:

lwednesday, August 08, 2012

24H Day JCurrent High Low Last odds of Rally =10 " 83%
The Buy Day HIGH was 1403.25 1403.25 Only E3 1403.25 1387.50 1386.75 odds of Rally > 20 Y 50%
The Buy Day LOWW was 1387.50 1st 1385.50 §SPX 1407.14 1394.46 1400.94 odds of Rally = 0 0%
ES Day  1403.25 1395.50 1396.75 Ave Range om 5D 24.69
Possible HIGH for Sell Day 1412.43 1413.47 1417.35] 54% 51% |based on Ave Penetration of BD of 9.8 10.22 StdiD 542
Possible HIGH for Sell Day 1411.59 1416.85 1414.85] 100% 93% | based on Ave Rally of 24.09 2135 Stdif  15.66
Possible LOV for Sell Day 1375.43 1382.74 1381.94] 453% 48% jbased on Ave Buy Day Violation on 5D of 12.07 12.76  Sta/f 7.23
Wed, Aug 083 wil be a Sell day. ES therefore has a 54%  chance of making a high above 1403.25 and up to 141243 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1387.50 and upto 1411.59 based on Ave Rally
therefore has a 48%  chance of making a Low below 1387.50 and downtoc 4137543 based on Ave Buy Day Violation on SO
The 24 hour High has a 44% chance of being made 1st
Wed, Aug 08 wilbe a Sell day. ES Day therefore hasa 51%  chance of making a high above 1403.25 and upto 1413.47 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1395.50 and upto 1416.86 based on Ave Rally
therefore has a 48%  chance of making a Low below 1395.50 and downtoc 138274 based on Ave Buy Day Violation on SD
The Day sess High has 55% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Lowr Last odds of Rally =10 MG
The Buy Day HIGH was &05.30 805.30 &06.40 Only TF 805.30 789.70 798.70 odds of Rally =15 A3
The Buy Day LOWW was 789.70 1st 796.10 1st 797.00 SRUT 806.40 797.00 800.70 odds of Rally = 0 Y 0%
TF Day 505,30 796.10 798.70 Ave Rﬁme on | 50 18.42
Possible HIGH for Sell Day 812.51 81307 813.92] 53% 52% |based on Ave Penetration of BD of 7.21 777 S5tdiD 3.95
Possible HIGH for Sell Day 807.99 8277 812.00] 100% 95% |based on Ave Rally of 18.29 16.67 Staif 1112
Possible LOV for Sell Dair 750.64 T86.94 ?Eﬁﬂni 47%  45% Jbased on Ave Buz Daz Violation on S_D of 9.06 9.16 St_d:'lj 4.99
Wed, Aug 08 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 80530 andupto 81251 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 789.70 and upto 807.99 based on Ave Rally
therefore has a 47%  chance of making a Low below 789.70 anddownto 780.64 basedon Ave Buy Day Violation on SD
The 24 hour High has a 57% chance of being made: 15t
Wed, Aug 03 wilbe a Sell day. TF Day therefore has a 52%  chance of making a high above 805.30 andupto 813.07  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 796.10 andupto 81277  based on Ave Rally
therefore has a 48%  chance of making a Low below 796.10 anddownto 786.94 basedon Ave Buy Day Violation on SD
The Daz SESS HiHh has 5G% chance Ufbeinﬁ made 1s_t
NQ 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Rally > 20 MEER
The Buy Day HIGH was 2723.00 2723.00 272731 Only NG 2723.00 2686.25 2711.25 odds of Rally = 25 Y 74%
The Buy Day LOVW was 2586.25 1st 2595.75 1st 2701.50 SHDX 272731 2701.90 2716.34 odds of Rally = 0 0%
NQ Day  2723.00 2696.75 2711.25 Ave Range on | 5D 4299
Possible HIGH for Sell Day 2739.16 2740.39 2744.67] 655% 54% |based on Ave Penetration of BD of 16.16 17.39  Std/D  8.78
Possible HIGH for Sell Day 2728.75 2734.78 2738.36] 100% 96% | based on Ave Rally of 42.50 38.03 Std/f  25.09
Possible LOVI for Sell Day 2665.36 2675.54 2681.28] 46% 48% | based on Ave Buy Day Violation on SD of 20.89 2.2 Stdif 11.62
Wed, Aug 08 wilbe a Sell day. NQ therefore has a 55%  chance of making a high above 2723.00 and up to 2739.16 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2686.25 and up to 2728.75 based on Ave Rally
therefore has a 46%  chance of making a Low below 2686.25 and downto 2665.36 basedon Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made: Last
Wed, Aug 03 wilbe a Sell day. NG Day therefore has a B4%  chance of making a high above 2723.00 and upto 2740.39 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2696.75 and upto 2734.78 based on Ave Rally
therefore has a 48%  chance of making a Low below 2696.75 and downtoc 267554 based on Ave Buy Day Violation on SD
The Day sess High has 61% chance of being made  Last
¥ 24h Y day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 " 75%
The Buy Day HIGH was 13160.00 13160.00 13215.50 Only Y 13160.00  13045.00 13116.00 odds of Rally > 150 Y 55%
The Buy Day LOWW was 13043.00 1st 13102.00 1st 13118.85 SINDU 1321590 1311865 13165.34 odds of Rally = 0 Y 0%
YA Day  13160.00  13102.00  13116.00 Ave Range om 5D 210.82
Possible HIGH for Sell Day 13241.72 13250.55 13304.64] 53% 50% Jbased on Ave Penetration of BD of 81.72 90.55 Std/D 48.79
Possible HIGH for Sell Day 13252.89 13283.94 13300.26] 100% 94% Jbased on Ave Rally of 20489 181.94 Std/f 13453
Possible LOV for Sell Day 12949.02 12996.16 13013.29) 49% 49% Jbased on Ave Buy Day Violation on SD of 98.98 105.84 Std/D  59.56
Wed, Aug 08 wilbe a Sell day. YM therefore has a 53%  chance of making a high above 13160.00 and up to 13241.72 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12043.00 and up to 1325289 based on Ave Rally
therefore has a 49%  chance of making a Low below 13043.00 and downto 12949.02 based on Ave Buy Day Violation on S0
The 24 hour HiHh has a 47% chance of I:reinH made 1=_t
Wed, Aug 083 wilbe a Sell day. ¥YM Day therefore has a 50"  chance of making a high above 13160.00 and up to 13250.65 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13102.00 and up to 13283.94 based on Ave Rally
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Wednesday August 8" 2012

Today was a Sell day. As expected it was a confused day with no real direction.

Tomorrow will be a SS day. Based on averages we should rally higher. However based on today’s action,

markets could start their decline early.

TTT Data for trading US Index Futures on:

ust 09, 2012

Current High Low Last odds of 3D Rally > 10 N
The Sell Day HIGH was 1400.25 Last 1400.25 Last ES 1400.25 1380.50 1398.75 odds of 3D Rally>20 " 58%
The Sell Day LOW was 1350.50 1392.00 $SPX 1404.14 1396.13 1402.05 odds of 3D Rally < 0~ 10%
The Buy Day LOW was 1387.50 1385.50 ES Day 1400.25 1392.00 1398.75 Ave Range on "~ 55D 23.30
Possible HIGH for Sell Short Day 1408.74 1409.22 54% 51% jbased on Ave Penetration of 5D of 549 8.97 S5tdiD 526
Possible HIGH for Sell Short Day 1415.13 1420.65 90% &4% |based on Ave 3 Day Rally of 27.63 2545 Stdf  14.08
Possible LOV for Sell Short Day 1379.59 1381.04 47% 49% | based on Ave of Sell Day Violation on 55 days of 10.91 10.96  Sta/d 571
Thu, Aug 09 wil be a Sellshort day. ES therefore has a 54%  chance of making a high above 1400.25 and up to 1408.74 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1387.50 and up to 1415.13 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1390.50 and downto 1379.59 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Thu, Aug 09 wil be a SellShort day. ES Day therefore has a 51%  chance of making & high above 1400.25 and up to 1409.22 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1395.50 and upto 1420.65 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1392.00 and downto 1381.04 based on Ave of Sell Day Violation on S5 days
The: Daz sess High has 46% chance of being Ede 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally > 5 935
The Sell Day HIGH was 201.50 Last &01.50 Last 802.80 Only TF 801.50 794.60 797.90 odds of 30 Rally >10 " 78%
The Sell Day LOW was 794.60 794.90 797.90 SRUT 802.90 797.90 799.90 odds of 3D Rally < 0 ™ 11%
The Buy Day LOVY was 788.70 796.10 757.00 TF Day §01.50 794.90 797.90 Ave Range on ] 53D _17.66
Possible HIGH for Sell Short Day 808.03 803.61 809.63] 51% 47% | based on Ave Penetration of 5D of 653 711 St 3.79
Possible HIGH for Sell Short Day 810,83 815.50 815.22] 89% &5% | based on Ave 3 Day Rally of 2113 19.40 St 10.23
Possible LOV for Sell Short Day 736.47 756.81 759.92) 46% 48% Jbased on Ave of Sell Day Violation on 55 days of 813 8.09 st 4.04
Thu, Aug 09 wil be a Sellshort day. TF therefore has a 51%  chance of making a high above 801.50 andupto 808.03 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 789.70 andupte 810.83 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 79460 anddownto T786.47 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 51% chanoeuftreinﬁ made 1st
Thu, Aug 09 wil be a SellShort day. TF Day therefore has a 47%  chance of making a high above 801.50 andupte 808.61 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 796.10 and upto 815,50 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 79490 anddownte 786.81 based on Ave of Sell Day Violation on 55 days
The Daz SESS Hiﬁh has 43% chance Ufbeinﬁ made 1st
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10  94%
The Sell Day HIGH was 2717.00 Last 2717.00 Last 2721.02 Only NG 2717.00 2700.75 2708.50 odds of 3D Rally >30 " 72%
The Sell Day LOW was 2700.75 2700.75 2705.47 SNDX 2r21.02 270647 2713.87 odds of 3D Rally < 0~ 11%
The Buy Day LOW was 2686525 2696.75 2701.80 NG Day  2717.00 2700.75 2?0&50 Ave R_ange on SS_IJ 41,38
Possible HIGH for Sell Short Day 2713223 273347 2737.47] 84% 52% | based on Ave Penetration of 5D of 1523 1617 Std/D  8.82
Possible HIGH for Sell Short Day 2736.14 274229 2746.22] 89% 86% |based on Ave 3 Day Rally of 49.89 4554 Sst/d 2393
Possible LOVI for Sell Short Day 2680.87 2681.05 2686.96] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.58 19.70 st 9.38
Thu, Aug 09 wil be a SellShort day. NQ therefore has a B4%  chance of making & high above 2717.00 and up to 2732.23 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2686.25 and up to 2736.14 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2700.75 and down to 2680.87 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a !;Dﬁ chanoeuftreinﬁ made 1st
Thu, Aug 09 wil be a SellShort day. NQ Day therefore has a 52%  chance of making a high above 2717.00 and up to 273317 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2696.75 and up to 2742.29 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2700.75 and downto 2681.05 based on Ave of Sell Day Violation on S5 days
The Day sess High has 50% chance of being made 1st
¥ 24h ¥M day SINDU 24H Day |Current  High Low Last odds of 3D Rally > 75 BT
The Sell Day HIGH was 13156.00 Last 13155.00 Last 13202.58 Only Y 13156.00  13046.00 13123.00 odds of 30 Rally > 100 " 78%
The Sell Day LOW was 13045.00 13061.00 13115.32 SINDU 1320258 1311532 13174.01 odds of 3D Rally < 0 9%
The Buy Day LOVW was 13043.00 13102.00 13118.85 YM Day 13156.00 13061.00  13123.00 Ave Range on 550 20046
Possible HIGH for Sell Short Day 13229.91 1323210 13278.37] 51% 51% | based on Ave Penetration of 5D of 73.91 76.10 StdD  43.88
Possible HIGH for Sell Short Day 13281.97 13315.92 13334.09] 90% 84% | based on Ave 3 Day Rally of 23397 21392 Stdd 121.55
Possible LOVI for Sell Short Da}r 129565.20 12967.55 13025.27] 45% 49% Jbased on Ave of Sell Daz Violation on 55 days of 50.80 93.45 Std/f 49.33
_ I I I
Thu, Aug 08 willbe a SellShort day. YM therefore has a 51%  chance of making a high above 13156.00 and up to 13229.91 based on Ave Penetration of 3D
therefore has a 90%  chance of making a high above 13048.00 and up to 13281.97 based on Ave 3 Day Rally
therefore has a 48% chance of making a Low below 13046.00 and downto 12955.20 based on Ave of Sell Day Viclation on S5 days
The 24 hour HiHh has a 54% chancﬂufh&inﬁ made 1st
Thu, Aug 09 wil be a SellShort day. YM Day therefore has a B4%  chance of making a high above 13156.00 and up te 1323210 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 13102.00 and up te 13315.92 based on Ave 3 Day Rally
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Thursday August 9" 2012
Today was a SS day. Markets tried to rally but again with no conviction

Tomorrow will be a Buy day. We should expect a decline, however having closed near the highs, momentum
may take the markets higher before the decline starts

TTT Data for trading US Index Futures on:

IFriday, August 10, 2012

24H Day jCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1403.75 1st 1402.75 1st Only ES 1403.75 1393.75 1400.50 odds of Decline » 20 " 47%
The SellShort Day LOW was 1383.75 1385.25 $SPX 1405.95 1398.80 1402.64 odds of Decline = 0 ™ 0%
ES Day  1402.75 1385.25 1400.50 Ave Range on " BD 23.75
Possible HIGH for Buy Day 1413.06 1412.29 . 53% 53% | based on Ave Penetration of 55D of 9.3 9.54 StdiD 547
Possible LOW for Buy Day 1379.91 1380.86 1385.41] 100% 91% Jbased on Ave Decline of 23.84 21.89 staif  17.24
Possible LOW for Buy Day 1381.83 1382.71 1386.17] 50% 47% Jbased on Ave 55 Day Violation on BD of 11.92 12,54 Staif  7.68
Fri, Aug 10 wilbe a Buy day. ES therefore has a 53%  chance of making a high above 1403.75 and up to 1413.06 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1403.75 and downto 1379.91 based on Ave Decling
therefore has a 50%  chance of making a Low below 1393.75 and downto 1381.83 based on Ave S5 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Fri, Aug 10  willbe a Buy day. ES Day therefore hasa 53%  chance of making a high above 1402.75 and up to 1412.29 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1402.75 and downto 1380.86 based on Ave Decline
therefore has a 47%  chance of making a Low below 1395.256 and downto 41382.71 based on Ave SS Day Violation on BD
The Daz sess Low has 50% chance Ufbeinﬁ made  1st
TF 24h TF Day $Rut 24H Day jCurrent High Low Last odds of Decline > 10 68%
The SellShort Day HIGH was 803.40 Last 803.40 Last 804.30 Only TF 803.40 795.20 801.70 odds of Decline > 16 " 60%
The SellShort Day LOW was 785.20 784.30 785.50 SRUT 804.80 799.50 502,90 odds of Decline= 0 1%
TF Day B03.40 796.30 801.70 Ave Range on BD 17.75
Possible HIGH for Buy Day 810.50 810.40 811.79) 50% 52% |based on Ave Penetration of 55D of T7.10 7.00 St 3.57
Possible LOW for Buy Day 785.37 786.82 789.80Q 99% 94% |based on Ave Decline of 18.03 16,58 St 11.98
Possible LOW for Buz Da}r ?Er&._EID I"E-?.E-? 791.08] 50% 4& based on Ave 53 Daz Violation on BD of ﬁdﬂ 3.63 stdd 512
Fri, Aug 10 wilbkea Buy day. TF therefore hasz a 50%  chance of making a high above 803.40 and up te 810.50 based on Ave Penetration of 55D
therefore has a 99%  chance of making a Low below 80340 anddownto 78537 based on Ave Decline
therefore has a 50%  chance of making a Low below 79520 anddownto 786.80 based on Ave S5 Day Violation on BD
The 24 hour Low has a 48% chanwt
— I L
Fri, Aug 10  willbe a Buy day. TF Day therefore has a 5%  chance of making a high above 803.40 and up te 81040 based on Ave Penetration of 35D
therefore has a 94%  chance of making a Low below 80340 anddownto 78682 basedon Ave Decline
therefore has a 49%  chance of making a Low below 796.30 anddowntoc 787.67 basedon Ave S5 Day Violation on BD
The Day sess Low has 5% chance of being made Last
NG 24h NGQ Day SHDX 24H Day JCurrent High Low Last odds of Decline > 20 §9%
The SellShort Day HIGH was 2723.25 1st 272250 1st 272443 Only NG 2723.25 2703.50 2718.50 odds of Decline » 26 " 61%
The SellShort Day LOW was 2703.50 2705.25 2708.24 SNDX 2724.43 2708.24 2719.45 odds of Decline = 0 ™ 0%
NQ Day 2722.50 2705.25 2718.50 Ave Range on " BD 44.70
Possible HIGH for Buy Day 2738.55 2738.26 274002 56% 55% Jbased on Ave Penetration of 55D of 1530 16,76 StdiD  7.85
Possible LOW for Buy Day 2681.89 2684.46 2687.71] 100% 93% Jbased on Ave Decline of 41.36 38.04 staf  27.79
Possible LOW for Buy Day 2683.28 2684.25 2687.48] 48% 47% Jbased on Ave 55 Day Violation on BD of 20.22 21.00 St 12.28
Fri, Aug 10 wilbea Buy day. NQ therefore has a 56%  chance of making a high above 2723.25 and up to 2738.65 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 2723.25 and downto 2681.89 based on Ave Decline
therefore has a 48%  chance of making a Low below 2703.50 and downto 2683.28 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made 15t
Fri, Aug 10 wilbe a Buy day. NQ Day therefore has a 558%  chance of making a high above 272250 and up to 2738.26 based on Ave Penetration of 55D
therefore has a 93%  chance of making a Low below 272250 and downto 268446 based on Ave Decling
therefore has a 47%  chance of making a Low below 2705.25 and downto 2684.25 based onAve SS Day Violation on BD
The Day sess Low has 45% chance of being made 1st
Y 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decling > 100  68%
The SellShort Day HIGH was 13185.00 1st 13158.00 1st 13200.16 Only ¥ 13185.00  13082.00 13135.00 odds of Decline » 150 " 51%
The SellShort Day LOW was 13082.00 13082.00 13125.24 SINDU  13200.16 1312524  13163.68 odds of Decline = 0 ™ 0%
YA Day 13159.00  13082.00  13135.00 Ave Range on BD  200.38
Possible HIGH for Buy Day 13260.27 13238.42 13276.97] 52% 53% |based on Ave Penetration of 55D of 7527 79.42 StdiD  40.90
Possible LOW for Buy Day 12981.65 12974.99 13021.71] 100% 92% Jbased on Ave Decline of 203.35 184.01 Staid 147.74
Possible LOW for Buy Day 12979.33 12974.78 13015.53] 48% 46% Jbased on Ave 55 Day Violation on BD of 10267 107.22 Std/if  66.70
Fri, Aug 10 wilbke a Buy day. YM therefore has a 52%  chance of making a high above 13185.00 and up to 13260.27 based on Ave Penetration of 55D
therefore hasz a 100% chance of making a Low below 13185.00 and down to 12981.65 based on Ave Decline
therefore has a 48%  chance of making a Low below 13082.00 and down to 412979.33 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Fri, Aug 10 willbkea Buy day. YM Day therefore has a 53%  chance of making a high above 13159.00 and up to 13233.42 based on Ave Penetration of 55D
therefore has a 92%  chance of making a Low below 13155.00 and down to 1297499 based on Ave Decline
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Friday August 10™ 2012
Today was a Buy day. Markets tested yesterday’s lows which held. The rally then started

Monday will be a Sell day. about half the rally is in place which could make for a confusing day.

TTT Data for trading US Index Futures on:

IMonday, August 13, 2012

24H Day JCurrent High Low Last adds of Rally > 10 " 83%
The Buy Day HIGH was 1402.75 1402.75 Only ES 1402.75 1392.00 1402.25 odds of Rally = 20 Y 49%
The Buy Day LOW was 1352.00 1st 1352.00 $SPX 1405.95 1395.62 1405.49 odds of Rally = 0 Y 0%
ES Day  1402.75 1392.00 1402.25 Ave Range on 50 24.66
Possible HIGH for Sell Day 1411.83 1412.97 1416.19] 54% 51% | based on Ave Penetration of BD of 915 10.22 5tdD  5.42
Possible HIGH for Sell Day 1416.06 1413.31 1415.98 | 100% 93% | based on Ave Rally of 24.06 2431 Stdif 15.66
W 1379.93 1379.29 1383.10] 48% 49% WOH on 5D of 12.07 1271 Stdif  7.23
I _ I I
Mon, Aug 13 wil be a Sell day. ES therefore has a 54%  chance of making a high above 1402.75 and up to 1411.93 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1392.00 and upto 1416.06 based on Ave Rally
therefore has a 48%  chance of making a Low below 1392.00 anddownto 4379.93 based on Ave Buy Day Violation on SD
The 24 hour High has a 44% chance of being made 1st
Maon, Aug 13 will be a Sell day. ES Day therefore hasa 51%  chance of making a high above 1402.75 and upto 1412.97 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1392.00 and upto 1413.321 based on Ave Rally
therefore has a 49%  chance of making a Low below 1392.00 and downto 1379.29 based on Ave Buy Day Violation on SD
The Day =ess High has 55% chance of being made 15t
TF 24h TF Day SRut 24H Day jCurrent High Lowr Last odds of Rally =10 MGE
The Buy Day HIGH was &01.80 &00.20 &01.80 Only TF 801.80 794.20 793.90 odds of Rally > 15 Y 53%
The Buy Day LOW was 79420 Last 79420 1st 792.10 SRUT a01.80 793.10 801,60 odds of Rally = 0 0%
TF Day 800.20 794.20 798.90 Ave Range on 50 18.39
Possible HIGH for Sell Day 809.01 807.97 809.32] 53% 51% ]based on Ave Penetration of BD of 7.21 777 StdiDl 3.95
Possible HIGH for Sell Day 812.47 810.84 813.08] 100% 95% Jbased on Ave Rally of 18.27 1664 Stald 1112
Possible LOW for Sell Day 785.14 735.08 789.14) 47% 48% | based on Ave Buy Day Violation on S0 of 9.06 942 Stdid  4.99
Mon, Aug 13 wilbe a Eell day. TF therefore has a 3%  chance of making a high above 20180 andupto 209.01 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 794.20 and up to 81247 based on Ave Rally
therefore has a 47% chance of making a Low below 794.20 anddownto T&5.14 based on Ave Buy Day Violation on SO
The 24 hour High has a 50% Chﬂl‘IDBDfD'EiI'IH made Last
P _
Mon, Aug 13 wil be a Sell day. TF Day therefore has a 51%  chance of making a high above 800.20 and upto 807.97 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 794.20 and up to 810.84  based on Ave Rally
therefore has a 43%  chance of making a Low below 79420 anddownto 785.08 based on Ave Buy Day Violation on 5D
The Daz SESS Hiﬁh has 56% chance of being made 1s_t
NG 24h NG Day SHDX 24H Day JCurrent  High Lowr Last odds of Rally > 20 T B1%
The Buy Day HIGH was 2723.00 2723.00 272285 Only HG 2723.00 2702.25 2722.50 odds of Rally > 25 Y 74%
The Buy Day LOW was 2702.25 1st 2702.25 1st 270491 SHDX 2722.86 2704.91 2722.28 odds of Rally = 0 7 0%
NG Day  2723.00 2702.25 2722.50 Ave Range on ' S0 42,92
Possible HIGH for Sell Day 2739.16 2740.39 2740.22] 55% B4% |based on Ave Penetration of BD of 16.16 17.39 5StdiD  &.78
Possible HIGH for Sell Day 2744.72 2740.24 2741.32] 100% 96% | based on Ave Rally of 4247 3799 Stdlf 2609
Possible LOW for Sell Da}r 2681.36 2651.04 2654.28] 46% 45% |based on Ave Buz Daz \iolation on 5D of 20.59 2.2 5tdlf 11.62
I - I I I
Mon, Aug 13 wil be a Sell day. NQ therefore has a 55%  chance of making a high above 2723.00 and up to 2739.16 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2702.25 and up to 2744.72 based on Ave Rally
therefore has a 46%  chance of making a Low below 2702.25 anddownto 2681.36 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Mon, Aug 13 wil be a Sell day. NQ Day therefore has a 54% chance of making a high above 2723.00 and upto 2740.39 based on Ave Penetration of BD
therefore has a 96% chance of making a high above 2702.25 andupto 2740.24 based on Ave Rally
therefore has a 48%  chance of making a Low below 2702.25 and downto 2681.04 based on Ave Buy Day Violation on SO
The Day =ess High has 62% chance of being made Last
YM 24h YM day SINDU 24H Day jCurrent High Lowr Last odds of Rally > 100 T 75%
The Buy Day HIGH was 13175.00 13175.00 13208.22 Only Y 13175.00 13051.00 1317200 odds of Rally > 150 " 55%
The Buy Day LOW was 13051.00 1st 13051.00 1st 13085.18 SINDU  13208.22 1309518 13204.66 odds of Rally = 0 0
¥ Day  13175.00 13051.00 13172.00 Ave Range on 50 210.57
Possible HIGH for Sell Day 13256.72 13265.55 13296.96] 53% 50% |based on Ave Penetration of BD of 81.72 90.55 Std/D  48.79
Possible HIGH for Sell Day 13255.65 13232.59 13276.54| 100% 94% | based on Ave Rally of 204656 181.59 Std/f 134.53
Possible LOW for Sell Day 12952.52 12945.50 12990.37 | 49% 49% | based on Ave Buy Day Violation on 5D of 98.45 105.50 St 59.56
Mon, Aug 13 wil be a Sell day. YM therefore has a 53%  chance of making a high above 13175.00 and up to 13256.72 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 13051.00 and up to 13256.656 based on Ave Rally
therefore has a 49%  chance of making a Low below 13051.00 and downto 1295252 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chanoeufh-einH made 1st
P _ I
Mon, Aug 13 wil be a Sell day. YM Day therefore hasa 50%  chance of making a high above 13175.00 and up to 13265.55 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13051.00 and up to 13232.59 based on Ave Rally
therefnre has a 49% chanre nf makino a | nwe helnw 1306100 _and dowen tn 47945 R0 hazed nn Ave Buw Dav Vinlatinn on S0




Monday August 13" 2012

Today was a Sell day. As expected we did get a confused day.

Tomorrow wilol be a SS day. Based on averages markets should rally tomorrow however based on today’s

action the decline could start at anytime

TTT Data for trading US Index Futures on: |Tuesday, August 14, 2012

24H Day jCurrent High Low Last odds of 3D Rally > 10 " B5%
The Sell Day HIGH was 1404.00 1st 1403.00 Last 1405.87 Only ES 1404.00 1394.25 1402.50 odds of 30 Rally > 20 " 58%
The Sell Day LOVW was 1384.25 1384.25 1387.32 $S5PX 1405.87 1397.32 1404.09 odds of 3D Rally < 0~ 10%
The Buy Day LOW was 1382.00 1382.00 1385.62 ES Day  1403.00 1394.25 1402.50 Ave Range on | 58D 23.27
Possible HIGH for Sell Short Day 141246 1411.94 1414.76] 54% 51% | based on Ave Penetration of 5D of 846 894 S5tdlD 526
Possible HIGH for Sell Short Day 1419.60 141710 1420.35] 90% 34% | based on Ave 3 Day Rally of 27.60 2540 Std/f  14.08
Possible LOW for Sell Short Day 1383.34 1383.29 1386.45] 47% 49% | based on Ave of Sell Day Violation on 55 days of 10.91 10.96  Std/d 571
Tue, Aug 14 wilbe a Sellshort day. ES therefore has a 54% chance of making a high above 140400 and up to 141246 based on Ave Penetration of SD
therefore has a 90% chance of making a high above: 1392.00 and up to 1419.60 based on Ave 3 Day Rally
therefore has a 47% chance of making a Low below 139425 anddownto 4138334 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Tue, Aug 14 wil be a SellShort day. ES Day therefore has a §1%  chance of making a high above 1403.00 and up to 141194 based on Awve Penetration of SD
therefore has a 4% chance of making a high abowve: 1392.00 and up to 1417.10 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 139425 anddownto 41383.29 based on Ave of Sell Day Viclation 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 =5 034
The Sell Day HIGH was 795.80 1st T95.70 1st 801.50 Only TF 799.80 788.30 798.20 odds of 30 Rally > 10 " 78%
The Sell Day LOVW was 788.30 788.30 791.70 SRUT 801.50 791.70 799.00 odds of 30 Rally < 0 " 11%
The Buy Day LOW was 754.20 754.20 798.10 TF Day 7599.70 7538.30 798.20 Ave Range on " 55D 17.63
Possible HIGH for Sell Short Day 806.31 806.79 808.21] 51% 47% | based on Ave Penetration of SD of 6.51 7.09 5tdiD  3.79
Possible HIGH for Sell Short Day 815,31 813.57 §16.28] 99% 85% Jbased on Ave 3 Day Rally of 21.11 19.37  Stdif  10.23
Possible LOW for Sell Short Day 780.17 780.21 783.72] 46% 48% Jbased on Ave of Sell Day Violation on 55 days of 843 300 St 4.04
Tue, Aug 14 wilbe a SellShort day. TF therefore has a 1% chance of making a high above: 799.80 andupto 806.31  based on Ave Penetration of SD
therefore has a 89% chance of making a high abowve: 794.20 and up to 815.31  based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 788.30 anddownto 780.17 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 54% chance of being made 1zt
Tue, Aug 14 wilbe a Sellshort day. TF Day therefore has a 47% chance of making a high above 799.70 andupto 806.79 based on Ave Penetration of SD
therefore has a a6% chance of making a high above 794,20 and upto 813.57 based on Ave 3 Day Rally
therefore has a 43% chance of making a Low below 738.30 anddownto 780.21 based on Ave of Sell Day Viclation on 55 days
The Daz SESS Hiﬁh has 43% chance of beinﬁ made Lﬁt
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of 30 Rally >10  94%
The Sell Day HIGH was 2725.75 Last 2725.75 Last 2728.88 Only NG 2729.75 2705.75 2729.25 odds of 3D Rally >30 " 72%
The Sell Day LOW was 2705.75 2705.75 2708.38 SNDX 2728.88 2708.38 2728.88 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 2702.25 2702.25 270491 NQ Day  2729.75 2705.75 2729.25 Ave Range on SSD 4133
Possible HIGH for Sell Short Day 2744.94 2745.87 2744.97] 54% 52% | based on Ave Penetration of 5D of 1519 1642 StdD 8.82
Possible HIGH for Sell Short Day 2752.11 2747.74 2749.17] 89% 86% |based on Ave 3 Day Rally of 49.86 4549 Stdif  23.94
Possible LOW for Sell Short Day 2685.87 2656.05 2659.67] 45% 46% Jbased on Ave of Sell Daz Violation on 55 days of 19.65 19.70  St/f 9.38
S I I _ I
Tue, Aug 14 wilbe a SellShort day. NQ therefore has a b4%  chance of making a high above 2729.7% and up to 274494 based on Ave Penetration of SD
therefore has a &9%  chance of making a high above 2702.25 and up to 275211 based on Ave 3 Day Rally
therefore has a 45% chance of making a Low below 2705.75 and downto 2685.87 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 50% chance of being made 1st
Tue, Aug 14 wil be a SellShort day. NCQ Day therefore has a 52% chance of making a high above: 2729.75 and up to 274587 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 2702.25 and up to 2747.74 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 2705.75 and downto 2686.05 based on Ave of Sell Day Violation on S5 days
The Day sess High has 50% chance of being made 1st
Y 24h YN day S$INDU 24H Day jCurrent High Low Last odds of 3D Rally > 75 M
The Sell Day HIGH was 13183.00 1st 13163.00 1st 13204.53 Only YM 13183.00 13073.00  13137.00 odds of 3D Rally > 100 ~ 78%
The Sell Day LOW was 13073.00 13073.00 13112.84 SINDU  13204.93 1311294 13171.06 odds of 30 Rally < 0 " 9%
The Buy Day LOW was 13051.00 13051.00 13085.13 Y Day 13163.00  13073.00  13137.00 Ave Range on 550 200.22
Possible HIGH for Sell Short Day 13256.68 13238.74 13280.72] 51% 51% | based on Ave Penetration of 5D of 73.68 75.74 Std/D  43.83
Possible HIGH for Sell Short Day 13284.70 13264.45 based on Ave 3 Day Rally of 23370 21345 St 12157
Possible LOW for Sell Short Day 12952.20 12979.55 based on Ave of Sell Daz Violation on 55 days of 90.80 93.45 Std/f 49.33
S I I _ _ I
Tue, Aug 14 wilbe a SellShort day. YN therefore has a 51% chance of making a high above: 13183.00 and up to 13256.68 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 13051.00 and up to 13284.70 based on Ave 3 Day Rally
therefore has a 48% chance of making a Low below 13073.00 and down to 12982.20 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Tue, Aug 14 wilbe a Sellshort day. YN Day therefore has a 51% chance of making a high abowve: 13163.00 and up to 13238.74 based on Ave Penetration of SD
therefore has a 4% chance of making a high above 13051.00 and up to 13264.45 based on Ave 3 Day Rally
therefnre has a A%, chance nf makinom a | nw belnw 1307300 _and down tn 4297958 hased nn Ave of Sel Dav Vinlatinn nn 85 davs



Tuesday August 14" 2012

Today was a SS day. It was a text book SS day as we made new highs at which point the markets reversed
and the decline started

Tomorrow will be a Buy day. Based on averages the decline should continue.

TTT Data for trading US Index Futures on: Wednesda

s Aﬂust 15, 2012

24H Day JCurrent  High Lowr Last odds of Decline > 10 75%
The SellShort Day HIGH was 1409.50 1st 140775 1st Only ES 1409.50 1397.25 1401.00 odds of Decline > 20 ™ 46%
The SellShort Day LOW was 1387.25 1387.25 $SPX 1410.03 1400.60 1403.91 odds of Decline= 0 0%
ES Day  1407.75 1397.25 1401.00 Ave Range on BO  23.71
Possible HIGH for Buy Day 1418.81 1417.29 1419.56] 53% 53% |based on Ave Penetration of 55D of 9.3 954 S5tdiD 547
Possible LOW for Buy Day 1385.69 1385.89 1389.52]100% 91% |based on Ave Decline of 23.81 21.86 st 17.24
Possible LOV for Buy Day 1385.E 1&?& 1388.02) 50% 47% Jbased on Ave 55 Day ‘Uiola_tion on BD of 11.87 12._49 staif  7.68
Wed, Aug 15 wil be a Buy day. ES therefore has a 3%  chance of making a high above: 1409.50 and up to 1418.81 based on Ave Penetration of 35D
therefore has a 100%  chance of making a Low below 1409.50 and downto 41385.69 based on Ave Decline
therefore has a 50%  chance of making a Low below 1397.25 anddownto 138538 based on Ave 5SS Day Violation on BD:
The 24 hour Low has a 51% chanoeufbeinH made 1st
Wed, Aug 15 will be a Buy day. ES Day therefore has a 3%  chance of making a high above 1407.75 and up to 1417.29 based on Ave Penetration of 35D
therefore has a 9%  chance of making a Low below 1407.75 and downto 1385.89 based on Ave Decline
therefore has a 47%  chance of making a Low below 1397.25 anddowntoc 1384.76 based on Ave 5SS Day Vielation on BD:
The Daz sess Low has 50%% crﬂce of being made 1st
TF 24h TF Day SRut 24H Day J|Current High Low Last odds of Decline > 10 8%
The SellShort Day HIGH was a04.50 1st 803.50 1st a04.20 Only TF 804.50 792.20 795.60 odds of Decline >15 " 50%
The SellShort Day LOW was T82.20 T82.20 794.80 SRUT 804.20 794.80 796.80 odds of Decline= 0 1%
TF Day §03.90 792.20 795.60 Ave Range on BD 17.72
Possible HIGH for Buy Day 81160 81090 811.19] 50% 52% Jbased on Ave Penetration of 350 of 710 7.00  StdiD 3.57
Possible LOV for Buy Day 786.49 T87.34 789.22] 99% 94% |based on Ave Decline of 18.01 1656 St 11.98
Possible LOVW for Buy Day 783.83 783.60 736.41] 51% 49% Jbased on Ave 55 Day Violation on BD of 8.37 8.60 St 542
Wed, Aug 15 will be a Buy day. TF therefore has a 50%  chance of making a high above: 804.50 and upto 811.60  based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 80450 anddownto 78649 based on Ave Decline
therefore has a 51%  chance of making a Low below 79220 anddownto 783.83 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5d%a chance of beinH made 1st
Wed, Aug 15 wil be a Buy day. TF Day therefore has a §2%  chance of making a high above 803.90 andupto 81090 based on Ave Penetration of 35D
therefore has a 94%  chance of making a Low below 20390 anddowntc 787.34 based on Ave Decline
therefore has a 49%  chance of making a Low below 79220 anddownto 783.60 basedon Ave S5 Day Violation on BD
The: Daz sess Low has 51% crﬂce of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent  High Lowr Last odds of Decline > 20 ' §3%
The SellShort Day HIGH was 2743.00 1st 2743.00 1st 2742.83 Only HQ 2743.00 2720.75 2726.25 odds of Decline>25 " 60%
The SellShort Day LOW was 2720.75 272075 272112 SHDX 2742.83 272112 2728.05 odds of Decline= 0~ 0%
NG Day  2743.00 2720.75 2726.25 Ave Range on BD 41.65
Possible HIGH for Buy Day 2758.30 2758.69 2755.42) 56% 55% |based on Ave Penetration of 55D of 1530 16.69 StdiD 7.85
Possible LOW for Buy Day 2701.69 2705.00 2706.15]100% 93% | based on Ave Decline of 41.31 3800 Stdd  27.79
Possible LOV for Buy Day 2700.62 2699.85 2700.45) 48% 47% J|based on Ave 55 Day Violation on BD of 2013 2090 stdif 1228
Wed, Aug 15 will be a Buy day. NQ therefore has a 56%  chance of making a high above: 2743.00 and up to 2758.30 based on Ave Penetration of SSD
therefore has a 100%  chance of making a Low below 274300 and downto 2701.69 based on Ave Decline
therefore has a 48%  chance of making a Low below 2720.75 anddownto 2700.62 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 49% chance of being made 1st
Wed, Aug 15 will be a Buy day. NG Day therefore has a 55%  chance of making a high above 2743.00 and up to 2758.69 based on Ave Penetration of SSD
therefore has a 93%  chance of making a Low below 274300 and downto 2705.00 based on Ave Decline
therefore has a 47%  chance of making a Low below 2720.75 and downtoc 2699.85 based on Ave 5SS Day Vielation on BD:
The: Daz sess Low has 49% crﬂce of being made 1st
¥M 24h Y day SINDU 24H Day JCurrent High Lowr Last odds of Decline > 100 §3%
The SellShort Day HIGH was 13191.00 1st 13182.00 1st 13222.93 Only ¥ 13191.00 1310400 1313400 odds of Decline > 150 ™ 51%
The SellShort Day LOW was 13104.00 13104.00 13142.56 SINDU  13222.93 1314256 13172.29 odds of Decline= 0~ 0%
Y0l Day  13188.00 13104.00  13134.00 Ave Range on BOD 20018
Possible HIGH for Buy Day 13266.27 13267.11 13299.41] 52% 53% |based on Ave Penetration of 550 of 7527 7941 StdiD  40.90
Possible LOW for Buy Day 12987.62 13004.20 13044.67 | 100%: 92% Jbased on Ave Decline of 20318 183.80 Stdif 147.74
Possible LOW for Buy Day 13001.71 12997.20 13033.31] 48% 46% Jbased on Ave 55 Day Violation on BD of 10229 106.80 Std/f  66.70
Wed, Aug 15 willbe a Buy day. YM therefore has a 52%  chance of making a high above 13191.00 and up to 13266.27 based on Ave Penetration of 55D
therefore has a 100%  chance of making a Low below 1319100 and down to 12987.82 based on Ave Decline
therefore has a 48%  chance of making a Low below 13104.00 and downto 13001.71 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Wed, Aug 15 will be a Buy day. YM Day therefore has a 53%  chance of making a high above 13188.00 and up to 13267.11 based on Ave Penetration of S5D
therefore has a 92%  chance of making a Low below 13188.00 and downto 13004.20 based on Ave Decline
therefnre has a AR% chance nf makinn a | nw belnw 13104.00 _and down tn 12997.240  hased on Ave S5 Dav Vinlatinn nn B




Wednesday August 15™ 2012

Today was a Buy day. Markets tested yesterday’s lows and failed to go much lower. The rally then started.

Tomorrow will be a Sell day. A good part of the rally is in place which could make for a confusing day.

TTT Data for trading US Index Futures on:

IThursda , AU

ust 16, 2012

24H Day JCurrent High Low Last odds of Rally =10 T 83%
The Buy Day HIGH was 1405.75 1405.75 Only ES 1405.75 1397.00 1403.25 odds of Rally > 20 Y 409
The Buy Day LOW was 1357.00 1st 1399.25 $SPX 1407.73 1401.83 1405.43 odds of Rally = 0 Y 0%
ES Day  1405.75 1399.25 1403.25 Ave Range on SD 24.62
Possible HIGH for Sell Day 1414.89 141592 1417.894] 54% 51% Jbased on Ave Penetration of BD of 9.4 1047 StdiD 542
Possible HIGH for Sell Day 1421.03 1420.53 142216 100% 93% |based on Ave Rally of 24.03 2128 Std/f  15.66
Possible LOVI for Sell Day 1384.93 1386.54 1389.31) 48% 48% jbased on Ave Buy Day Violation on SD of 12.07 12,71 std/f 723
Thu, Aug 16 wilbe a Sell day. ES therefore has a 54%  chance of making a high above 1405.75 and up to 1414.89 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1397.00 and up to 1421.03 based on Ave Rally
therefore has a 48%  chance of making a Low below 1397.00 and down to 1384.93 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 44% chance of h-einH made 1st
Thu, Aug 16 wil be a Sell day. ES Day therefore hasa 51%  chance of making a high above 1405.75 and up to 1415.92 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1399.25 and up to 1420.53 baszed on Ave Rally
therefore has a 48%  chance of making a Low below 1399.25 and downto 1386.54 based on Ave Buy Day Violation on SD
The Day sezs High has 55% 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 G04.00 G04.00 G04.00 Only TF 804.00 791.30 803.50 odds of Rally > 15 Y 53%
The Buy Day LOW was 791.30 1st 7270 1st 785.20 SRUT a04.00 795.20 804.00 odds of Rally = 0 0%
TF Day 504.00 792.70 803.50 Ave Range on © 5D 18.37
Possible HIGH for Sell Day a11.21 81177 811.52] 53% 51% based[,?;l Ave Penetration of BD of T.21 777 StdiD 395
Possible HIGH for Sell Day 809.54 809.32 810.15]100% 95% Jbased on Ave Rally of 18.24 1662 Stdf 1142
Possible LOV for Sell Day 752.26 783.60 786.25] 47% 48% |based on Ave Buy Day Violation on 5D of 9.04 940 St 4.99
Thu, Aug 16 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 804.00 andupto 811.21  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 791.30 and up to 809.54 based on Ave Rally
therefore has a 47%  chance of making a Low below 791.30 anddownto 782.26 based on Ave Buy Day Violation on SO
The 24 hour HiHh has a 5% chance of beinH made 1st
Thu, Aug 16 wilbe a Sell day. TF Day therefore has a B1%  chance of making a high above 80400 andupto 811.77  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 792,70 and upio 809.32 based on Ave Rally
therefore has a 48%  chance of making a Low below 79270 anddowntoc 783.60 based on Ave Buy Day Violation on SD
The Day sess High has 56% chance of being made 1st
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 hEEL
The Buy Day HIGH was 2740.75 274075 273914 Only NG 2740.75 2718.50 2739.75 odds of Rally > 25 Y 74%
The Buy Day LOW was 2718.50 1st 272525 1st 2724 SHDX 2739.14 2724.71 2734.93 odds of Rally = 0 0%
NG Day  2740.75 2725.25 2739.75 Ave Range on S0 42,87
Possible HIGH for Sell Day 2756.87 2758.09 2756.45] 55% 54% |based on Ave Penetration of BD of 1612 17.34 Std/D 878
Possible HIGH for Sell Day 2760.93 2763.21 2761.09]100% 96% |based on Ave Rally of 4243 37.96 Std/f  25.09
Possible LOVI for Sell Day 2697.61 2704.04 2704.09] 46% 48% | based on Ave Buy Day Violation on 5D of 20.89 2.2 Stdif 11.62
Thu, Aug 16 wil ke a Sell day. NQ therefore has a 55%  chance of making a high above 2740.75 and up to 2756.87 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2718.50 and up to 2760.93 baszed on Ave Rally
therefore has a 46%  chance of making a Low below 2718.50 and downto 2697.61 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Thu, Aug 16 wilbe a Sell day. NQ Day therefore hasa 54%  chance of making a high above 2740.75 and up to 2758.09 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 272525 and up to 2763.21 based on Ave Rally
therefore has a 48%  chance of making a Low below 272525 and downto 2704.04 based on Ave Buy Day Violation on SD
The: Daz SEES HiHh has 62% ch_anc:e of being made Lﬁt
YM 24h ¥M day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 75
The Buy Day HIGH was 13170.00 13170.00 13192.58 Only ¥ 13170.00 13099.00 1313400 adds of Rally > 150 " 55%
The Buy Day LOW was 13099.00 1st 13114.00 1st 13138.38 SINDU 1319258 1313838 13163.39 odds of Rally = 0 0%
| Y01 Day  13170.00  13114.00 13134.00 Ave Range on 50 210,32
Possible HIGH for Sell Day 13281.37 13260.55 13281.32] 63% 50% Jbased on Ave Penetration of BD of 81.37 90.55 Std/D 43.79
Possible HIGH for Sell Day 13303.46 13295.41 13319.56] 100% 94% | based on Ave Rally of 20446 18141 StdD 13453
Possible LOVI for Sell Da}r 13»0-0-0.2 130-08&0 13033&? 49% 49% Jbased on Ave Buz Daz \iolation on 50 of 9848 10650 Std/f 59.56
Thu, Aug 16 wilbe a Sell day. YM therefore has a 53%  chance of making a high above 13170.00 and up to 13251.37 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13099.00 and up to 13303.46 based on Ave Rally
therefore has a 49%  chance of making a Low below 13099.00 and down to 13000.52 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Thu, Aug 16 wil be a Sell day. ¥l Day therefore hasa 50%  chance of making a high above 13170.00 and up to 13260.55 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13114.00 and up to 13295.41 based on Ave Rally
therefnre has a 495, chance nf makinm a | nw belnw 13444.00 _and down to 43008.50  bazed nn Ave Ruv Dav Vinlatinn nn S0




Thursday August 16" 2012

Today was a Sell day. Markets continued their rally and some (TF, NQ) reached TTT levels while the others
reached penetration levels.

Tomorrow will be a SS day. The 1% 2 are at TTT levels while YM and ES are not there yet. Therefore
depending who will lead the rally could continue before the decline starts.

TTT Data for trading US Index Futures on: Friday, August 17, 2012

Current High Low Last odds of 3D Rally > 10 ~ 85%
The Sell Day HIGH was 1415.50 Last 1415.50 Last . ES 1415.50 1401.75 1413.75 odds of 30 Rally>20 " 568%
The Sell Day LOW was 1401.75 1401.75 $SPX 1417.44 1404.15 1415.38 odds of 3D Rally <0 ™ 10%
The Buy Day LOW was 1397.00 139925 ES Day  1415.50 1401.75 1413.75 Ave Range on S50 23.24
Possible HIGH for Sell Short Day 1423.95 1424.42 54% 51% jbased on Ave Penetration of 5D of 8.45 8.92 StdiD  5.26
Possible HIGH for Sell Short Day 1424.57 1424.32 1426.53] 90% 84% |based on Ave 3 Day Rally of 27.57 25.07 Stdid  14.09
Possible LOW for Sell Short Day 1390.84 1390.79 1393.28] 46% 48% | based on Ave of Sell Day Violation on 55 days of 10.91 10.96 St 5.71
Fri, Aug 17 wilbe a SellShort day. ES therefore has a B4%  chance of making a high above 141550 and up to 1423.95 based on Ave Penetration of SD
therefore has a 90% chance of making a high above 1397.00 and up to 142457 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1401.75 and downto 1390.84 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Fri, Aug 17 wilbe a SellShort day. ES Day therefore has a B1%  chance of making a high above 1415.50 and up to 142442 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1399.25 and upto 1424.32 based on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 1401.75 and downto 41390.79 based on Ave of Sell Day Viclation 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 JDRally>5 93
The Sell Day HIGH was 812.70 Last 212.70 Last 813.60 Only TF 1270 797.80 810,30 odds of 3D Rally>10 " 79%
The Sell Day LOW was 797.80 797 .80 &00.30 SRUT 813.60 800.50 812.50 odds of 3D Rally <0 " 11%
The Buy Day LOW was 781.30 T2.T0 785.20 TF Day 512.70 T97.80 510,30 Ave Range on T 550 17.62
Possible HIGH for Sell Short Day 819.20 819.77 820.29] 51% 47% Jbased on Ave Penetration of 5D of 68.50 7.07  Stdil 3.79
Possible HIGH for Sell Short Day 812.38 812.04 813.35] 89% 85% |based on Ave 3 Day Rally of 21.08 19.34  Stdf  10.23
Possible LOW for Sell Short Dair 759.67 789.71 792.52] 46% 47% §based on Ave of Sell Daz Violation on 55 days of 813 500  5tdd  4.04
I _ _ _ -
Fri, Aug 17  wilbe a SellShort day. TF therefore hasz a 51%  chance of making a high above 81270 and up to 819.20 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 791.30 and up to 812.38 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 797.80 and downto 789.67 basedon Ave of Sell Day Violation on 5SS days
The 24 hour HiHh has a 5% chanoeufb&inH made 1st
Fri, Aug 17 wilbe a SellShort day. TF Day therefore haza 47%  chance of making a high above 81270 and up te 819.77  based on Ave Penetration of SD
therefore hasz a 85%  chance of making a high above 792.70 and up to 812.04 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 797.80 and downtoc 789.71 based on Ave of Sell Day Violation on 5SS days
The Daz SE88 Hiﬁh has 47% chance Ufbtﬁng made 1s-t
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10  94%
The Sell Day HIGH was 2774.00 Last 2774.00 Last 277422 Only NG 2774.00 2738.25 2765.75 odds of 3D Rally>30 " 72%
The Sell Day LOW was 273825 2741.75 274282 SHDX 2774.22 2742.32 2768.20 odds of 3D Rally <0 ™ 11%
The Buy Day LOW was 2718.50 272525 272411 NG Day  2774.00 2741.75 2765.75 Ave Range on ' S50 41.28
Possible HIGH for Sell Short Day 2789.18 279010 2790.30] 54% 52% | based on Ave Penetration of 5D of 1518 16.10 StdD  8.82
Possible HIGH for Sell Short Day 2768.33 2770.72 2768.95) 89% 86% |based on Ave 3 Day Rally of 49.83 4547 Stdif  23.95
Possible LOW for Sell Short Day 2718.37 2722.05 2724.31] 45% 45% | based on Ave of Sell Day Violation on 55 days of 19.83 19.70  staid 938
Fri, Aug 17 wilbe a SellShort day. NQ therefore has a B4%  chance of making a high above 2774.00 and up to 2789.18 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2718.50 and upto 2768.33 based on Ave 3 Day Rally
therefore has a 45% chance of making a Low below 2738.25 and downto 271837 basedon Ave of Sell Day Viclation on 55 days
The 24 hour High has a 51% chance of being made 1st
Fri, Aug 17 willbe a SellShort day. NQ Day therefore has a 8Z%  chance of making a high above 2774.00 and up to 2790.10 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2725.25 andupto 2770.72 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2741.75 anddownto 2722.05 based on Ave of Sell Day Violation on 55 days
The Day sess High has 50% chance of being made 1st
YM 24h ¥ day SINDU 24H Day jCurrent High Low Last odds of 3D Rally > 75 T aT%
The Sell Day HIGH was 13244.00 Last 13245.00 Last 13269.32 Only Y 13246.00 1312000 13229.00 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 13120.00 13120.00 13148.08 SINDU  13269.32 13146.08 13248.41 odds of 3D Rally < 0" 9%
The Buy Day LOW was 13099.00 13114.00 13138.38 ¥ Day  13246.00  13120.00 13229.00 Ave Range on 550 199.93
Possible HIGH for Sell Short Day 13319.36 13321.49 13344.81] 51% 51% |based on Ave Penetration of 5D of 73.36 7549 StdiD  43.88
Possible HIGH for Sell Short Day 13332.44 13327.22 13353.18] 90% 84% |based on Ave 3 Day Rally of 23344 2322 Stdif 12158
Possible LOW for Sell Short Day 13029.20 13026.55 13056.03) 458% 49% Jbased on Ave of Sell Day Violation on 55 days of 90.80 93.45  Stdif  49.33
Fri, Aug 17  wilbe a SellShort day. YM therefore has a 51%  chance of making a high above 13246.00 and up to 13319.36 based on Ave Penetration af SD
therefore hasz a 90%  chance of making a high above 13099.00 and up to 13332.44 baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13120.00 and down to 13029.20 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1st
Fri, Aug 17 wilbe a SellShort day. YM Day therefore hasa 51%  chance of making a high above 13246.00 and up to 13321.49 based on Ave Penetration of SD
therefore hasz a 84%  chance of making a high above 13114.00 and up to 13327.22 baszed on Ave 3 Day Rally

therefnre haz a 495 rhanre nf making a | nw helnw 13120000 and dnwn tn 1302656  hazed nn Ave nf Sell Dav Vinlatinn nn 55 davs



Friday August 17" 2012

Today was a SS day. Today was slow and some markets barely made it to yesterday’s highs

Monday wil be a Buy day. Having closed on the highs of the day, momentum may take the markets higher
before the decline starts.

TTT Data for trading US Index Futures on:

IMonday, August 20, 2012

24H Day jCurrent High Low Last odds of Decline =10 ' 75%
The SellShort Day HIGH was 1416.75 Last 1418.75 Last 1418.71 Only ES 1416.75 1410.75 1415.50 odds of Decline >20 "~ 46%
The Sellzhort Day LOWVY was 1410.75 1412.25 1414.67 $5PX 1418.71 1414.67 1418.38 odds of Decline= 0 0%
ES Day  1416.756 1412.25 1415.50 Ave Range on BD 23.63
Possible HIGH for Buy Day 1426.06 1426.29 1428.24] 52% 53% |based on Ave Penetration of 550 of 9.3 954 Std/D 547
Possible LOW for Buy Day 1392.97 1394.93 1398.23] 100% 91% Jbased on Ave Decline of 23.78 21.82 staid 1724
Possible LOW for Buy Day 1398.94 1399.76 1402.09] 50% 47% Jbased on Ave 55 Day Violation on BD of 11.81 12.49 std/f  7.68
Maon, Aug 20 will be a Buy day. ES therefore has a 52%  chance of making a high above 1416.75 and up to 1426.06 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1416.75 and downto 139297 based on Ave Decline
therefore has a 50%  chance of making a Low below 1410.75 and downto 4139894 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of I:reinH made Last
Maon, Aug 20 will be a Buy day. ES Day therefore has a 53%  chance of making a high above 1416.75 and up to 1426.29 based on Ave Penetration of SSD
therefore has a 91%  chance of making a Low below 1416.75 and downto 139493 based on Ave Decline
therefore has a 47%  chance of making a Low below 1412.25 and downto 41399.76 based on Ave S5 Day Violation on BD
The Daz zess Low has 56% crance of being made ﬁ
TF 24h TF Day $Rut 24H Day jCurrent High Low Last odds of Decline =10  68%
The SellShort Day HIGH was 218.40 Last 318.40 Last 819.50 Only TF 818.40 808.80 816.60 odds of Decline>15 "~ 560%
The Sellzhort Day LOWY was 808.80 &08.60 &11.50 SRUT §19.50 811.50 §19.50 odds of Decline= 0 “1%
TF Day 815840 509.60 816.60 Ave Range on BO 17.71
Possible HIGH for Buy Day 825.50 825,37 526.49) 50% 52% |based on Ave Penetration of S50 of 7.10 697 Std/D 357
Possible LOW for Buy Day 800.41 801.85 804.54] 99% 94% |based on Ave Decline of 17.99 16.55 std/d  11.98
Possible LOW for Buy Day B00.47 50100 503.11) 51% 49% Jbased on Ave 55 Day Violation on BD of 8.33 860 Std/d 512
Maon, Aug 20 will be a Buy day. TF therefore has a 50%  chance of making a high above 818.40 and up te 825,50 based on Ave Penetration of SSD
therefore has a 99%  chance of making a Low below 818.40 anddownto &00.41 based on Ave Decline
therefore has a 51%  chance of making a Low below 808.80 anddownto 80047 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chanoeuftreinﬁ made Last
Maon, Aug 20 will be a Buy day. TF Day therefore has a 52%  chance of making a high above 818.40 and up te 82537  based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 818.40 anddownto &01.85 based on Ave Decline
therefore has a 49%  chance of making a Low below 809.60 anddownto 801.00 based on Ave S5 Day Vielation on BD
The Daz zess Low has 5% crance of being made ﬁ
NG 24h NG Day SHDX 24H Day jCurrent High Low Last odds of Decline =20 ' 69%
The SellShort Day HIGH was 2780.50 Last 2780.50 Last 278077 Only NG 2780.50 2763.25 2776.75 odds of Decline>25 "~ 60%
The Sellzhort Day LOWY was 2763.25 Z767.00 2767.04 SNDX 2780.77 2767.04 277T9.73 odds of Decline= 0 0%
NG Day  2780.50 2767.00 2776.75 Ave Range on BD  41.60
Possible HIGH for Buy Day 2795.80 2796.19 2796.36] 56% 55% Jbased on Ave Penetration of 550 of 15.30 1569 Std/D  7.85
Possible LOW for Buy Day 2739.23 2742.56 2744.14] 100% 93% | based on Ave Decline of 41.27 37.94 st 27.79
Possible LOW for Buy Day 2743.22 2746.10 2746.37] 48% 47% Jbased on Ave 55 Day Violation on BD of 20.03 2090  Std/d 1228
Maon, Aug 20 will be a Buy day. NQ therefore has a 56%  chance of making a high above 2780.50 and up to 2795.80 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 2780.50 and downto 2739.23 basedon Ave Decline
therefore has a 48%  chance of making a Low below 2763.25 and downto 2743.22 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chanoeuftreinﬁ made Last
Maon, Aug 20 will be a Buy day. NQ Day therefore has a 55%  chance of making a high above 2780.50 and up te 2796.19 based on Ave Penetration of SSD
therefore has a 93%  chance of making a Low below 2780.50 and downto 274256 based on Ave Decline
therefore has a 47%  chance of making a Low below 2767.00 and downto 2746.10 based on Ave S5 Day Vielation on BD
The Daz zess Low has 5% crance of being made ﬁ
Y 24h YN day SINDU 24H Day jCurrent High Low Last odds of Decline > 100 ' 68%
The SellShort Day HIGH was 13256.00 Last 13256.00 Last 13281.02 Only Y 13256.00  13213.00  13249.00 odds of Decline > 150 * 51%
The Sellzhort Day LOWY was 13213.00 13218.00 13245.58 SINDU 1328102 1324558 1327594 odds of Decline= 0 0%
¥ Day  13256.00  13219.00  13249.00 Ave Range on BD 199.36
Possible HIGH for Buy Day 13331.27 13335.11 13357.50] 51% 53% |based on Ave Penetration of 550 of 7527 7941 StdiD  40.90
Possible LOW for Buy Day 13053.10 13072.50 13102.99] 100% 92% Jbased on Ave Decline of 20290 18350 Std/f 147.74
Possible LOW for Buy Day 13111.21 13112.20 13136.92] 48% 46% Jbased on Ave 55 Daz Violation on BD of 101.79 106.80 Std/f  66.70
I _ I
Maon, Aug 20 will be a Buy day. YM therefore has a 51%  chance of making a high above 13256.00 and up to 13331.27 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 13256.00 and down to 13053.10 based on Ave Decline
therefore has a 48%  chance of making a Low below 13213.00 and downto 13111.21 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chance of I:reinH made Last
Maon, Aug 20 will be a Buy day. YM Day therefore has a 53%  chance of making a high above 13256.00 and up to 13335.11 baszed on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 13256.00 and downto 1307250 based on Ave Decline
therefnre haz a AR% chance nf makino A | nw belne: 13219.00_and down tn 13412.20  based on &ve S5 Nav Vinlatinn on AN




Monday August 20" 2012

Today was a Buy day. The decline was not as strong as usual probably due to the summer doldrums

Tomorrow will be a Sell day. The rally that started should continue

TTT Data for trading US Index Futures on:

Tuesday, August 21, 2012

24H Day jCurrent High Loww Last odds of Rally =10 “B3%
The Buy Day HIGH was 1418.00 1418.25 1417.55 Only ES 1418.00 1409.50 1414.75 odds of Rally > 20 Y 49%
The Buy Day LOW was 1409.50 Last 1408.50 1st 141212 §5PX 1417.99 141212 1417.96 odds of Rally= 0 Y 0%
ES Day  1416.25 1409.50 1414.75 Ave Range on SD  24.59
Possible HIGH for Sell Day 1427.14 1426.42 1428.19] 54% 51% | based on Ave Penetration of BD of 9.14 1047 Std/lD 542
Possible HIGH for Sell Day 1433.52 1430.77 1432.44] 100%: 93% | based on Ave Rally of 24.02 21.27 st 15.66
Possible LOW for Sell Day 1397.43 1396.79 1399.60] 45% 43% Jbased on Ave Buy Day Violation on 5D of 1207 12,71 stif 7.23
Tue, Aug 21 wilbea Sell day. ES therefore has a 54%  chance of making a high above 1413.00 and upto 1427.14 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1409.50 and upto 1433.52 based on Ave Rally
therefore has a 48%  chance of making a Low below 1409.50 and downto 41397.43 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made 1st
Tue, Aug 21 wilbea Sell day. ES Day therefore has a 51%  chance of making a high above 1416.25 and up to 1426.42 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1409.50 and up to 1430.77 based on Ave Rally
therefore has a 48% chance of making a Low below 1409.50 and downto 1396.79 based on Ave Buy Day Violation on SD
The Daz SESS Hiﬁh has 55% c-hance of being made '1s_t
TF 24h TF Day SRut 24H Day JCurrent  High Low Last odds of Rally > 10 T 76%
The Buy Day HIGH was &18.70 816.40 &18.00 Only TF 318.70 809.60 815,30 odds of Rally > 15 A3y
The Buy Day LOW was 809.50 Last 309.60 Last 812.30 SRUT 818.00 812.30 816.20 odds of Rally = 0 Y 0%
TF Day 816.40 809,60 815.30 Ave Range on " 5D 18.36
Possible HIGH for Sell Day 825.92 824.18 825.83] 53% 51% Jbased on Ave Penetration of BD of 7.22 7.718  Std/D  3.95
Possible HIGH for Sell Day 827.85 826.22 827.26] 100% 95% Jbased on Ave Rally of 18.25 16.62 St 11.12
Possible LOW for Sell Day 800.56 500.50 E»OS& 47% 4& based on Ave Buz Daz Violation on SD of  9.04 9.10 gdiﬁ 4,99
Tue, Aug 21 wilbea Sell day. TF therefore has a 53%  chance of making a high above 818.70 and up to 82592 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 809.60 and upto 82785 based on Ave Rally
therefore has a 47%  chance of making a Low below 809.60 and downto 80056 basedon Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made Last
Tue, Aug 21 wilbea Sell day. TF Day therefore has a 51%  chance of making a high above 816.40 and upto 82418 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 809.60 and upto 826.22 based on Ave Rally
therefore has a 48%  chance of making a Low below 809.60 anddownto 80050 basedon Ave Buy Day Violation on SD
The Day sess High has 51% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 B
The Buy Day HIGH was 2784.25 278425 278457 Only HG 2784.25 2767.00 2781.00 odds of Rally > 25 7%
The Buy Day LOW was 2787.00 1st 2767.00 1st 2787.73 SHDX 2784.57 27T67.73 2784.30 odds of Rally = 0 Y 0%
NG Day  2784.25 2767.00 2781.00 Ave Range on SD  42.86
Possible HIGH for Sell Day 2500.45 2801.66 2501.96] 55% b54% |based on Ave Penetration of BD of 16.20 17.41 Std/D  8.78
Possible HIGH for Sell Day 2809.46 2304.99 2504.14] 100% 96% | based on Ave Rally of 4246 37.99 Std/f  25.09
Possible LOW for Sell Day 2-?4«6.11 2_?45.?9 2_?4?.'1'1 46% ﬁ based on Ave Buz Daz Violation on 5D of 20.3-9 21.21 adﬂf 11.62
Tue, Aug 21 wilbea Sell day. NQ therefore has a 8%  chance of making a high above 2784.25 and upto 250045 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2767.00 and upto 2809.46 based on Ave Rally
therefore has a 46%  chance of making a Low below 2767.00 and downto 2746.11 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Tue, Aug 21 wilbea Sell day. NQ Day therefore has a 54%  chance of making a high above 2784.25 and upto 2801.66 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2767.00 and up to 280499 based on Ave Rally
therefore has a 48%  chance of making a Low below 2767.00 and downto 2745.79 based on Ave Buy Day Vielation on SD
The Day sess High has 62% chance of being made Last
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Rally >100 N T5%
The Buy Day HIGH was 132538.00 13253.00 13275.08 Only ¥ 13268.00  13204.00 13230.00 odds of Rally > 150 Y B5%
The Buy Day LOW was 13204.00 Last 13204.00 1st 1323014 SINDU  13276.08 1323014 13271.26 odds of Rally= 0 ¥ 0%
| Y01 Day  13253.00  13204.00  13230.00 Ave Range on D 210.11
Possible HIGH for Sell Day 13349.35 13343.48 13364.76] 53% 50% |based on Ave Penetration of BD of 81.35 90.43 Std/D  48.79
Possible HIGH for Sell Day 13408.32 13385.28 13411.19] 100%: 94% | based on Ave Rally of 20432 181.28 S5tdi0 134.53
Possible LOW for Sell Day 13105.52 13098.50 13125.33] 49% 49% Jbased on Ave Buy Day Violation on 5D of 98.45 10550 St/  59.56
Tue, Aug 21 wilbea Sell day. YM therefore has a 53%  chance of making a high above 13268.00 and upto 13349.35 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13204.00 and upto 13408.32 based on Ave Rally
therefore has a 49%  chance of making a Low below 13204.00 and down to 13105.52 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 49% chanoeuftreinH made 1st
Tue, Aug 21 wilbea Sell day. YM Day therefore has a 50%  chance of making a high above 13263.00 and upto 1334348 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13204.00 and upto 13385.28 based on Ave Rally
therefnre has a 49% chance nf makinma | nw helnw 13204.00_and dnwn tn 4309850 based nn Ave RBuv Dav Vinlatinn nn S0




Tuesday August 21°% 2012

Today was a Sell day. Markets tried to rally and some nearly reached their TTT levels. Then the markets

declined.

Tomorrow will be a SS day. Based on averages markets should rally, however based on today’s action it

could go both ways

TTT Data for trading US Index Futures on:

lwednesday, August 22, 2012

24H Day JCurrent High Low Last odds of 3D Rally > 10 ~ 85%
The Sell Day HIGH was 142475 1st 142475 1=t Only ES 1424.75 1408.00 1412.50 odds of 30 Rally > 20 " 58%
The Sell Day LOW was 1408.00 1402.00 §5PX 1426.68 1410.86 1443.23 odds of 30 Rally < 0™ 10%
The Buy Day LOW was 1409.50 1408.50 ES Day  1424.75 1408.00 1412.50 Ave Range on " 55D 23.20
Possible HIGH for Sell Short Day 143347 1433.63 54% 51% |based on Ave Penetration of 5D of 842 888 Stdll  5.26
Possible HIGH for Sell Short Day 1437.05 1434.55 90% 84% |based on Ave 3 Day Rally of 27.55 26.05 Std/f  14.09
Pogsible LOW for Sell Short Day 1307.09 13-9?.04 46% 48% Jbased on Ave of Sell Daz Violation on §§ dairs of 10.91 10.96 St_dflfl' 5.71
Wed, Aug 22 willbe a SellShort day. ES therefore has a 4%  chance of making a high above 142475 and up to 143317 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1409.50 and up to 1437.05 baszed on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1408.00 and downto 41397.09 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Wed, Aug 22 wilbea  SellShort day. ES Day therefore has a 51%  chance of making a high above 1424.75 and up to 1433.63 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1409.50 and up to 1434.55 baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1408.00 and downto 4397.04 based on Ave of Sell Day Violation on S5 days
The Day =e=3 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 g246.60 1st 825.80 1st 827.10 Only TF 826.80 411.60 §14.90 odds of 3D Rally>10 " 79%
The Sell Day LOW was &11.60 &11.60 813.70 SRUT a27.10 &13.70 815.30 odds of 30 Rally < 0 “11%
The Buy Day LOW was &09.60 205960 812.30 TF Day 826.80 &11.60 314.90 Ave Rangeon 550 17.60
Possible HIGH for Sell Short Day 833.29 833.86 833.78] 51% 45% | based on Ave Penetration of 5D of 649 7.06 StdD  3.79
Possible HIGH for Sell Short Day 830.69 828.96 830.47) 89% 85% | based on Ave 3 Day Rally of 21.09 19.36 Std/f  10.25
Possible LOW for Sell Short Day B03.47 303*51 805.72] 46% 47% Jbased on Ave of Sell Daz Violation on 55 dairs of ﬁﬂ 8.09 St_dflf 4.04
Wed, Aug 22 willbe a SellShort day. TF therefore has a 51%  chance of making a high above 826.80 andupto 833.29 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 809.60 andupto 830,69 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 81160 anddowntoc 80347 basedon Ave of Sell Day Violation on 55 days
The 24 hour High has a 54% chance of being made 1st
Wed, Aug 22 willbe a SellShort day. TF Day therefore has a 48%  chance of making a high above 826,80 andupto 833.86 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 809.60 andupto 828.96 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 811.60 anddowntc &03.51 basedon Ave of Sell Day Violation on 55 days
The Day =e=3 High has 45% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent High Low Last odds of 3D Rally > 10 hEER
The Sell Day HIGH was 2802.50 1st 2802.50 1st 2802.91 Only HQ 2502.50 2761.50 2775.50 odds of 3D Rally>30 " 72%
The Sell Day LOVW was 2781.50 2781.50 27682.90 SHDX 2802.91 27T62.90 2rr2.2 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 2767.00 2787.00 2767.73 NGO Day 280250 2761.50 2775.50 Ave Range on  SSD 41.22
Possible HIGH for Sell Short Day 2817.64 2818.56 2318.95] 54% 52% |based on Ave Penetration of 50 of 15.14 16.06 Std/D  8.82
Possible HIGH for Sell Short Day 2816.96 2812.50 28612.00] 89% 86% Jbased on Ave 3 Day Rally of 49.86 4550 Stdlf 2397
Possible LOW for Sell Short Day 2741.62 2741.80 2744.39] 45% 45% | based on Ave of Sell Day Violation on 55 days of 19.88 19.70 St 9.38
Wed, Aug 22 wilbea  SellShort day. NQ therefore has a 54%  chance of making a high above 2802.50 and up to 2817.64 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2767.00 and up to 2816.86 baszed on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 2761.50 and downto 2741.62 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1st
Wed, Aug 22 willbe a SellShort day. NG Day therefore has a 52%  chance of making a high above 2802.50 and up to 2818.56 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2767.00 and up to 281250 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2761.50 anddownto 2741.80 based on Ave of Sel Day Violation on 55 days
The Day =e=3 High has 53% chance of being made Last
Y 24h Y day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T aT%
The Sell Day HIGH was 13308.00 1st 13308.00 1st 13330.68 Only Y 13306.00 1316200 13199.00 odds of 3D Rally > 100 ~ 73%
The Sell Day LOVW was 13162.00 13162.00 13186.76 SINDU  13330.68 13186.76 13204.89 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 13204.00 13204.00 1323014 YA Day  13308.00  13162.00  13199.00 Ave Range on | 550 199.54
Possible HIGH for Sell Short Day 13381.05 13383.16 13405.85] 51% 51% Jbased on Ave Penetration of 50 of 73.05 7616 Std/D  43.83
Possible HIGH for Sell Short Day 13437.23 13417.01 13444.74] 90% 84% Jbased on Ave 3 Day Rally of 23323 21301 Stdf 121.61
Possible LOW for Sell Short Day 13071.20 1.3068.55 13096.71] 48% 459% Jbased on Ave of Sell Day Violation on §5 days of  90.50 93.45 St/ 49.33
Wed, Aug 22 wilbea  SellShort day. YM therefore has a 51%  chance of making a high above 13308.00 and up to 13381.05 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 13204.00 and up to 13437.23 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13162.00 and down to 13071.20 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Wed, Aug 22 willbe a SellShort day. YM Day therefore has a 51%  chance of making a high above 13308.00 and up to 13383.16 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13204.00 and up to 13417.01 based on Ave 3 Day Rally
therefnre has a A49% chanece nf makinn a | nw belnw 13162.00 and dnwn fn 13088.55 hased nn Ave nf Sell Dav Vinlatinn an 55 davs




Wednesday August 22" 2012

Today was a SS day. All except YM day session made it above the BDL. The decline started early

Tomorrow will be a Buy day. There is still plenty of room for the decline to continue.

TTT Data for trading US Index Futures on:

IThursday, August 23, 2012

24H Day JCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1414.25 Last 1414.25 Last Only ES 1414.25 1404.25 1412.50 odds of Decline > 20 " 46%
The SellShort Day LOW was 1404.25 1404.25 $5PX 1416.12 1406.78 1413.72 odds of Decline = 0 0%
ES Day  1414.26 1404.25 1412.50 Ave Range on BD 23.64
Possible HIGH for Buy Day 1423.53 1423.79 X 53% 53% | based on Ave Penetration of 550 of 9.28 954 StdD 547
Possible LOW for Buy Day 1390.51 1392.47 1395.67 | 100% 91% | based on Ave Decline of 23.74 2473 Stdif 17.24
Possible LOW for Buz Dair 1%4‘3 1391.51 1394.26] 50% 47% |based on Ave 55 Daz Violation on &J of 11.76 1%4—1 St_dflj 7.68
Thu, Aug 23 will be a Buy day. ES therefore has a 3%  chance of making a high above 1414.25 and up to 1423.53 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 1414.25 and downto 1390.51 based on Ave Decline
therefore has a 50%  chance of making a Low below 1404.25 and downto 139249 based on Ave 55 Day Violation on BD
The 24 hour Low has a 4&% chance of I:reinH made L&t
Thu, Aug 23 wil be a Buy day. ES Day therefore has a 53%  chance of making a high above 1414.25 and up to 1423.79 based on Ave Penetration of SSD
therefore has a 91%  chance of making a Low below 1414.25 and downto 1392.47 based on Ave Decline
therefore has a 47%  chance of making a Low below 1404.25 and downto 1391.81 based on Ave S5 Day Violation on BD
The Day sess Low has 56% chance of being made Last
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Decling > 10 68%
The SellShort Day HIGH was 815.30 1st 814.590 1st 814.50 Only TF 815.30 807.60 810.70 odds of Decline > 15 "~ 49%
The SellShort Day LOW was 807.560 807.60 809.560 SRUT 814.90 809.60 812.50 odds of Decline= 0 “1%
TF Day 514,90 807.60 810,70 Ave Range on BD» 17.69
Possible HIGH for Buy Day 822,36 a21.87 §21.59] 50% b52% Jbased on Ave Penetration of 55D of T.06 697 StdDl 357
Possible LOW for Buy Day 797.33 798.37 799.96] 100% 94% | based on Ave Decline of 17.97 1653 St 1198
Possible LOW for Buz Dair FQ‘.?.Z-? 799.00 301&1 51% 49%% Jbased on Ave 55 Daz Violation on BD of 8.33 850 Stdf 512
Thu, Aug 23 will be a Buy day. TF therefore has a 50%  chance of making a high above 81530 andupto 82236 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 81530 and downto 79733 based on Ave Decline
therefore has a 51%  chance of making a Low below 80760 anddownto 799.27 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of I:reinH made 1st
Thu, Aug 23 will be a Buy day. TF Day therefore has a 52%  chance of making a high above 81490 andupto 821.87 based on Ave Penetration of 55D
therefore has a 94%  chance of making a Low below 81490 and downto 79837 based on Ave Decline
therefore has a 49%  chance of making a Low below 807.60 anddownto 799.00 based on Ave SS Day Vielation on BD
The Day sess Low has 51% chance of being made 1st
NG 24h NQ Day SHDX 24H Day JCurrent High Low Last odds of Decline » 20 69%
The SellShort Day HIGH was 2785.75 Last 2785.75 Last 278030 Only NG 2789.75 2759.00 2782.00 odds of Decline > 25 " 60%
The SellShort Day LOW was 2759.00 2755.00 2755914 SNDX 2790.30 2759.14 2783.44 odds of Decline= 0 0%
NQ Day 2739.75 2759.00 2782.00 Ave Range on _° BD 4154
Possible HIGH for Buy Day 2305.00 2305.39 2305.84] 56% 55% | based on Ave Penetration of 55D of 1525 1664 StdlD  7.85
Possible LOW for Buy Day 2748.55 2751.87 2753.74] 100% 93% | based on Ave Decline of 41.20 3788 staf 27.79
Possible LOW for Buz Dair &B.B? &3.10 ﬁd? 4% 47% | based on Ave 55 Daz Violation on BD of 2_0.03 2090 Std'f  12.28
Thu, Aug 23 wilbe a Buy day. NQ therefore hasz a 56%  chance of making a high above 2789.75 and up to 2805.00 based on Ave Penetration of SSD
therefore hasz a 100% chance of making a Low below 2789.75 and downto 2748.55 based on Ave Decline
therefore has a 48%  chance of making a Low below 2759.00 and down to 2738.97 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Aug 23 will be a Buy day. NQ Day therefore has a 55%  chance of making a high above 2789.75 and up to 2805.39 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 2789.75 and downto 2751.87 based on Ave Decline
therefore has a 47%  chance of making a Low below 2759.00 and downto 2738.10 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made Last
¥ 24h ¥M day SINDU 24H Day jCurrent High Low Last odds of Decline » 100 " 68%
The SellShort Day HIGH was 13206.00 1st 13183.00 1st 13205.08 Only YM 13206.00  13099.00 13155.00 odds of Decline > 150 " 51%
The SellShort Day LOW was 13099.00 13099.00 1312042 SINDU  13205.06 1312042 1317260 odds of Decline= 0 0%
YN Day  13138.00  13099.00  13155.00 Ave Range on ' BD 199.52
Possible HIGH for Buy Day 13280.96 13267.11 13281.54] 52% 53% | based on Ave Penetration of 550 of 7496 7941 StdiD 40.90
Possible LOW for Buy Day 13003.43 13004.86 13027.35] 100% 92% | based on Ave Decline of 20252 18314 Stdf 147.74
Possible LOW for Buy Day 12997.69 12992.69 13012.28] 49% 46% | based on Ave 55 Day Violation on BD of 10131 106.31  Std/f  66.70
Thu, Aug 23 will be a Buy day. YM therefore has a 52%  chance of making a high above 13206.00 and up to 13280.96 based on Ave Penetration of 55D
therefore hasz a 100% chance of making a Low below 13206.00 and down to 13003.48 based on Ave Decline
therefore hasz a 49%  chance of making a Low below 13099.00 and down to 12997.69 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Thu, Aug 23 wilbe a Buy day. YM Day therefore has a 53% chance of making a high above 13188.00 and up to 1326711 based on Ave Penetration of 55D
therefore has a 92%  chance of making a Low below 13188.00 and down to 13004.86 based on Ave Decline
therefnre has a AR chanrce nf makinn a | nwe helnw 13099.00_and down tn 1299269 hased non A&ve S5 Dav Vinlatinn nn A0




Thursday August 23 2012
Today was a Buy day. We did get a decline which reach the Violation levels.

Tomorrow will be a Sell day. Having closed near the lows of the day, momentum may take markets lower
before the rally can start

TTT Data for trading US Index Futures on: IFriday, August 24, 2012

24H Day JCurrent High Low Last odds of Rally > 10 83
The Buy Day HIGH was 1418.00 1408.50 1413.49 Only ES 14158.00 1398.00 1400.00 odds of Rally > 20 Y 49%
The Buy Day LOW was 1352.00 Last 1398.00 Last 1400.50 $SPX 1413.49 1400.50 1402.32 odds of Rally = 0 * 0%
ES Day  1408.50 1398.00 1400.00 Ave Range on " S0 2457
Possible HIGH for Sell Day 1427.13 1418.66 1423.69] 55% 51% Jbased on Ave Penetration of BD of 913 10.16  StdlD 542
Possible HIGH for Sell Day 1421.99 1419.25 1420.81] 100% 93% | based on Ave Rally of 23.99 21.25 std/f 1566
Possible LOV for Sell Day 1385.99 13856.35 1358.04] 48% 49% Jbased on Ave Buz Daz Violation on 5D of 12.01 12,656 Stdif  7.23
——— I - _ _ I
Fri, Aug 24 wilbe a Sell day. ES therefore has a 55%  chance of making a high above 1418.00 and up to 1427.13 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1398.00 and up to 142199 based on Ave Rally
therefore has a 48%  chance of making a Low below 1398.00 anddowntc 9138599 based on Ave Buy Day Viclation on SDr
The 24 hour High has a 51% chance of being made 15t
Fri, Aug 24 wilbe a Sell day. ES Day therefore hasa 51%  chance of making a high above 1408.50 and up te 1418.66 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1398.00 and up te 1419.25 based on Ave Rally
therefore has a 49%  chance of making a Low below 1398.00 anddownto 138535 based on Ave Buy Day Violation on SO
The Daz SE88 HiHh has 37% chance ufb&ina made '1s_t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally > 10 T 76%
The Buy Day HIGH was 817.20 &10.50 &11.80 Only TF a17.20 801.50 304.40 odds of Rally > 15 Y B3%
The Buy Day LOW was 801.50 Last 301.50 Last 204.20 SRUT 811.80 804.20 B806.30 odds of Rally = 0 * 0%
TF Day 810.50 301.50 B04.40 Ave Range on " 8D 18.36
Possible HIGH for Sell Day 824.42 818.29 819.34] 53% 52% Jbased on Ave Penetration of BD of T.22 779 Stdll  3.95
Possible HIGH for Sell Day 819.75 818.13 819.16] 100% 95% Qbased on Ave Rally of 18.25 1663 St 1142
Possible LOV for Sell Day 792.45 792.40 795.25] 47% 48% Jbased on Ave Buy Day Violation on 5D of 9.04 910  Std/f  4.99
——— _ _ I - I
Fri, Aug 24 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 817.20 and upto 82442 based on Ave Penetration of BD:
therefore has a 100% chance of making a high above 801.50 andupto 819.756  based on Ave Rally
therefore has a 47%  chance of making a Low below 80150 anddownto 79246 based on Ave Buy Day Violation on SO
The 24 hour High has a 50% chance of being made Last
Fri, Aug 24 wilbe a Sell day. TF Day therefore hasa 52%  chance of making a high above 810,50 andupto 818.29  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 801.50 andupto 81813  based on Ave Rally
therefore has a 48%  chance of making a Low below 801.50 anddownto 79240 based on Ave Buy Day Viclation on SD
The Daz SESS Hiﬁh has 51% chance ufbeina made @
NG 24h NG Day SHDX 24H Day jCurrent High Low Last odds of Rally > 20 ML
The Buy Day HIGH was 2792.50 2780.25 2780.T1 Only NG 2792.50 2754.00 2762.75 odds of Rally > 25 Y 74%
The Buy Day LOW was 2754.00 Last 2754.00 Last 2755.14 SNDX 2780.71 275514 2762.30 odds of Rally = 0 * 0%
NG Day  2780.25 2754.00 2762.75 Ave Range on " S0 42.85
Possible HIGH for Sell Day 2808.71 2797.67 2798.11] 55% 54% Jbased on Ave Penetration of BD of 16.21 17.42 StdlD  8.78
Possible HIGH for Sell Day 2796.44 2791.98 2791.55] 100% 96% | based on Ave Rally of 42.44 37.98 St/ 26.09
Possible LOV for Sell Day 2733.20 2732.87 2734.60] 46% 43% Jbased on Ave Buy Day Violation on SD of 20.80 2143 st/ 11.62
Fri, Aug 24 wilbe a Sell day. NQ therefore has a 55%  chance of making a high above 279250 and up to 2808.71 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 275400 and up to 279644 based on Ave Rally
therefore has a 46%  chance of making a Low below 275400 and downto 2733.20 based on Ave Buy Day Violation on SDr
The 24 hour High has a 60% chance of being made Last
Fri, Aug 24 wilbea Sell day. NQ Day therefore hasa 54%  chance of making a high above 2780.25 and up to 2797.67 based on Ave Penetration of BD:
therefore has a 96%  chance of making a high above 2754.00 and up te 279198 based on Ave Rally
therefore has a 48%  chance of making a Low below 275400 and downto 273287 based on Ave Buy Day Violation on SO
The Daz SESS Hiﬁh has 43% chance ufbeina made '1s_t
YM 24h YM day SINDU 24H Day jCurrent High Low Last odds of Rally > 100 T 76%
The Buy Day HIGH was 13215.00 13132.00 13171.21 Only Y 13215.00  13024.00  13033.00 odds of Rally > 150 ™ 55%
The Buy Day LOW was 13024.00 Last 13024.00 Last 13045.46 SINDU  13171.21 1304646  13060.41 odds of Rally = 0 * 0%
YM Day 13132.00  13024.00  13038.00 Ave Range on | SD  209.95
Possible HIGH for Sell Day 13296.15 13222.30 13259.71] 54% 50% | based on Ave Penetration of BD of 81.15 90.30 Std/D 48.79
Possible HIGH for Sell Day 13228.07 13205.07 13227.31]100% 94% | based on Ave Rally of 20407 181.07 Std/f 13453
Possible LOV for Sell Day 12925.81 12918.82 12941.97] 49% 49% Jbased on Ave Buy Day Violation on 5D of 9819 10618 Std/f  59.56
Fri, Aug 24 wilbe a Sell day. YM therefore has a 54%  chance of making a high above 13215.00 and up to 13296.15 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13024.00 and up to 1322807 based on Ave Rally
therefore has a 49%  chance of making a Low below 12024.00 and downto 1292581 based on Ave Buy Day Violation on SD
The 24 hour High has a 48% chance of being made 15t
Fri, Aug 24 willbe a Sell day. YM Day therefore has a 50%  chance of making a high above 13432.00 and up to 1322230 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13024.00 and up to 13205.07 based on Ave Rally

therefnre haz a 49% chance nf makinn a | nw belnw 1302400 and dowen tn 4294887  hazed nn Ave Rov Dav Vinlatinn nn SN



Friday August 24™ 2012

Today was a Sell day. Momentum did take the markets lower and they opened below the BDL this morning,
making for a nice long opportunity.

Monday will be a SS day. Based on averages the rally should continue.

TTT Data for trading US Index Futures on: IMonda

, August 27, 2012

24H Day JCurrent High Low Last odds of 3D Rally = 10 " 85%
The Sell Day HIGH was 1412.00 Last 1412.00 Last 1413.45 Only E3 1412.00 1396.25 1410.50 odds of 3D Rally >20 ' 58%
The Sell Day LOW was 1385.25 1395.50 1388.04 S5PX 1413.46 1398.04 1411.09 odds of 3D Rally < 0" 10%
The Buy Day LOW was 13588.00 1388.00 1400.50 ES Day 141200 13956.50 1410.50 Ave Range on 550 2317
Possible HIGH for Sell Short Day 1420.42 1420.83 1422.29] 54% 51% Jbased on Ave Penetration of 5D of 8542 888 StdD 5.26
Possible HIGH for Sell Short Day 1425.49 1422.99 1426.11] 90% &4% Jbased on Ave 3 Day Rally of 27.49 2499 5tdif  14.09
Possible LOW for Sell Short Dair 1%4.38 1384._5? '138?;'2'1 47%  49% Jbased on Ave of Sell Dax Violation on 5§ dairs of 10£T 10,93  Std/f  5.71
Mon, Aug 27 will ke a SellShort day. ES therefore has a B4%  chance of making a high above 1412.00 and up to 142042 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1398.00 and up te 142549 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1395.25 and downto 138438 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 15t
Mon, Aug 27 will be a SellShort day. ES Day therefore hasa 51%  chance of making a high above 1412.00 and up te 1420.88 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1398.00 and up to 142299 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1395.60 and downto 41384.57 based on Ave of Sell Day Vielation on SS days
The Daz 5B58 Hiﬁh has 47% crance of being made 1st
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of 3D Rally > 5 hEEED
The Sell Day HIGH was 810.30 Last g10.30 Last &10.80 Only TF 810,30 400.70 807.40 odds of 3D Rally > 10 78%
The Sell Day LOW was &00.70 &00.70 &03.20 SRUT 810.80 803.20 308.80 odds of 3D Rally < 0 “41%
The Buy Day LOW was 201.50 801.50 204.20 TF Day 510,30 500.70 B07.40 Ave Range on " 55D 17.67
Possible HIGH for Sell Short Day 816.79 817.36 817.48] 51% 48% | based on Ave Penetration of 5D of 649 7.06  StdlD 3.9
Possible HIGH for Sell Short Day §22.55 820.81 §22.32] 89% &5% |based on Ave 3 Day Rally of 21.05 1931  5tdif 10.25
Possible LOW for Sell Short Dair FBESB FBESS Fﬁgxi 46% 43% fbased on Ave of Sell Daz Violation on 5§ dairs of 811 3.07 St_dflf 4.04
Mon, Aug 27 will ke a SellShort day. TF therefore has a 51%  chance of making a high above 810.30 and up to 816.79  based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 801.50 and upte 822,55 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 800.70 and downto 792,59 based on Ave of Sell Day Vielation on S5 days
The 24 hour High has a 50% chance of being made 15t
Mon, Aug 27 will be a SellShort day. TF Day therefore has a 48%  chance of making a high above 810,30 and up to &17.36 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 801.50 and up to 520,81 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 800.70 anddownto 792,63 based on Ave of Sell Day Vielation on S5 days
The Daz 5B58 Hiﬁh has 47% crance of being made 1st
NG 24h NQ Day SNDX 24H Day JCurrent High Low Last odds of 3D Rally = 10 T 943
The Sell Day HIGH was 2783.25 Last 2783.25 Last 2785.34 Only HQ 2785.25 2750.50 2777.75 odds of 3D Rally >30 “72%
The Sell Day LOW was 2750.50 2750.50 275084 SHDX 2785.34 2750.64 277T.60 odds of 30 Rally < 0" 11%
The Buy Day LOW was 2734.00 2734.00 273514 NQ Day 2785.25 2750.50 2777.75 Ave Range on S50 41.20
Possible HIGH for Sell Short Day 2300.39 2301.31 2301.38] b4% 52% ]based on Ave Penetration of 5D of 1514 16.06 Std/D  8.82
Possible HIGH for Sell Short Day 2803.79 2799.43 2799.35] 89% 86% Jbased on Ave 3 Day Rally of 49.79 4543 Sstdid  23.98
Possible LOW for Sell Short Day 2730.71 27.30.90 2732.21] 45% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.79 19.60 Stad/f  9.38
Mon, Aug 27 will ke a SellShort day. NQ therefore has a 54%  chance of making a high above 2785.25 and up to 2300.39 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2754.00 and up to 2803.79 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2750.50 and downto 2730.71 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Maon, Aug 27 will be a SellShort day. NQ Day therefore hasa 52%  chance of making a high above 2785.25 and up to 2801.31 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2754.00 and up to 2799.43 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2750.60 and downto 273090 based on Ave of Sell Day Vielation on SS days
The Daz 5B58 Hiﬁh has 50% crance of being made 1st
Y 24h YM day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T 87%
The Sell Day HIGH was 13162.00 Last 13162.00 Last 13175.39 Only Y 1316200 1301100 13159.00 odds of 3D Rally > 100 * 78%
The Sell Day LOW was 13011.00 13011.00 13027.20 SINDU  13475.39  13027.20 13156.96 odds of 30 Rally < 0" 9%
The Buy Day LOW was 13024.00 13024.00 13045.45 YA Day  13162.00  13011.00  13159.00 Ave Range on 550 198.31
Possible HIGH for Sell Short Day 13235.05 13237.16 13250.56] 51% 51% Jbased on Ave Penetration of 5D of 73.05 7516 StdlD  43.88
Possible HIGH for Sell Short Day 13256.59 13237.01 13261.06] 91% 34% Jbased on Ave 3 Day Rally of 23250 213.01 Staf 124.61
Possible LOW for Sell Short Day 12920.34 12917.70 12937.27) 45% 49% | based on Ave of Sell Day Violation on 55 days of 90.66 93.30  Sta/D 4933
Mon, Aug 27 will ke a SellShort day. YM therefore has a 51%  chance of making a high above 13162.00 and up to 13235.05 based on Ave Penetration of SDr
therefore has a 91%  chance of making a high above 13024.00 and up to 13256.59 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13011.00 and down to 12920.34 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 54% chance of being made 1st
Maon, Aug 27 will be a SellShort day. YM Day therefore has a 51%  chance of making a high above 13162.00 and up to 1323716 based on Ave Penetration of SO
therefore has a 84%  chance of making a high above 13024.00 and up to 13237.01 based on Ave 3 Day Rally
therefnre has a 49% chance nf makino a | nw belnw 1304100 _and dnwn tn 479417.70__bhazed non Ave nf Sel Dav Vinlatinn on 55 davs




Monday August 27" 2012

Today was a SS day. Markets made new highs and then the decline started but in a confused manner

Tomorrow will be a Buy day. Based on averages the decline should continue

TTT Data for trading US Index Futures on:

| Tuesday, August 28, 2012

therefnre haz a

chance nf makinn a | nw helnwes

13404.00

and down tn

12994 86

24H Day JCurrent High Low Last odds of Decline » 10 75%
The SellShort Day HIGH was 1416.00 1st 1414.50 1st 141817 Only ES 1416.00 1407.00 1408.00 odds of Decline > 20 " 46%
The SellShort Day LOW was 1407.00 1407.00 1408.11 $SPX 141617 1409.11 1410.33 odds of Decline= 0 ™ 0%
ES Day 1414.50 1407.00 1408.00 Ave Range on BD 23.63
Possible HIGH for Buy Day 1425.25 1424.04 1425.70) 53% 52% Jbased on Ave Penetration of S5D of 9.25 954 S5tdiD  5.47
Possible LOW for Buy Day 1392.28 1392.74 1395.74] 100% 91% Jbased on Ave Decline of 23.72 2476  Stdif  17.24
Possible LOW for Buy Day 1395.27 1394.59 1396.62] 50% 47% §based on Ave 55 Day Violation on BD of 11.73 1241 St 7.68
Tue, Aug 28 wilbe a Buy day. ES therefore has a 53% chance of making a high above 1416.00 and up to 1425.25 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1416.00 and downto 41392.28 based on Ave Decline
therefore has a 50% chance of making a Low below 1407.00 and downto 41395.27 based on Ave 55 Day Violation on BD
The 24 hour Low has a 51% chance of being made 1st
Tue, Aug 28 wil be a Buy day. ES Day therefore has a 52% chance of making a high above 141450 and up to 1424.04 based on Ave Penetration of 350
therefore has a 1% chance of making a Low below 141450 and downto 41392.74 based on Ave Decline
therefore has a 47% chance of making a Low below 1407.00 and downto 41394.59 based on Ave 55 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 68%
The SellShort Day HIGH was g14.40 1st 813.70 Last 813.90 Only TF 814.40 805,30 809.20 odds of Decline >15 " 49%
The SellShort Day LOW was &05.30 805.30 &038.00 SRUT 813.90 808.00 810,10 odds of Decline= 0 ™ 0%
TF Day 313.70 805.30 309,20 Ave Range on " BD 17.68
Possible HIGH for Buy Day 22144 820.67 820.89) 50% 52% |based on Ave Penetration of 550 of 7.04 697 StdiD 3.57
Possible LOW for Buy Day 796.44 79718 798.97 | 100% 94% |based on Ave Decline of 17.96 1652 stad 1198
Possible LOW for Buy Day 796.93 796.71 799.63] 51% 49% Jbased on Ave 55 Day Violation on BD of .32 5.59  Std/f 5.2
S - _ I I I
Tue, Aug 28 wilbe a Buy day. TF therefore has a 50% chance of making a high above 81440 and up to 82144  based on Ave Penetration of 35D
therefore has a 100%  chance of making a Low below 81440 anddownto 79644 based on Ave Decline
therefore has a 51% chance of making a Low below 80530 anddownto 796983 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chanoeufbeinH made 1st
Tue, Aug 28 wilbe a Buy day. TF Day therefore has a 52% chance of making a high above 813.70 and up to 820,67 based on Ave Penetration of 35D
therefore has a 4% chance of making a Low below 813.70 anddownto 797.18 based on Ave Decline
therefore has a 49% chance of making a Low below 80530 anddownto 796.71 based on Ave S5 Day Vielation on BD
The Daz sess Low has 52% chance of being made L_ast
NG 24h NQ Day SHDX 24H Day JCurrent  High Low Last odds of Decline » 20 69%
The SellShort Day HIGH was 2795.75 1st 2754.00 1st 278427 Only NG 2795.75 2776.50 2783.00 odds of Decline > 25 " 60%
The SellShort Day LOW was 2776.50 2776.50 2777.38 SNDX 2794.27 2777.36 2783.02 odds of Decline = 0 ™ 0%
NG Day  2794.00 2776.50 2783.00 Ave Range on BD 41.53
Possible HIGH for Buy Day 2310.95 2509.64 2309.81) 56% 55% Jbased on Ave Penetration of 55D of 1520 1664 Std/D  7.85
Possible LOW for Buy Day 2754.56 275613 2757.71]100% 93% Jbased on Ave Decline of 41.19 arar  Stdd  27.79
Possible LOW for Buy Day 2756.54 2755.69 2756.78] 48% 47% §based on Ave 55 Day Violation on BD of 19.96 2081 Sta/f  12.28
Tue, Aug 28 wilbe a Buy day. NQ therefore has a 56% chance of making a high above 2795.75 and up to 2810.95 baszed on Ave Penetration of 35D
therefore has a 100%  chance of making a Low below 279575 anddownto 2754.56 based on Ave Decline
therefore has a 48%  chance of making a Low below 2776.50 and downto 2756.54 based on Ave S5 Day Violation on BD
The 24 hour Low has a 49% chance of being made 1st
Tue, Aug 28 wil be a Buy day. NG Day therefore has a 55% chance of making a high above 2794.00 and up to 2809.64 bazed on Ave Penetration of 35D
therefore has a 93% chance of making a Low below 2794.00 and downto 2756.13 based on Ave Decline
therefore has a 47%  chance of making a Low below 2776.50 and downto 2755.69 based on Ave S5 Day Violation on BD
The Day sezs Low has 49% chance of being made 1st
Y 24h YN day SINDU 24H Day jCurrent High Low Last odds of Decline > 100  68%
The SellShort Day HIGH was 13186.00 1st 13162.00 1st 1317817 Only Y 13186.00  13101.00 13104.00 odds of Decline > 150 ~ §1%
The SellShort Day LOW was 13101.00 13101.00 13115.81 SINDU 1317647 1311561 13127.08 odds of Decline= 0 ™ 0%
YM Day 1316200  13101.00  13104.00 Ave Rangeon BD 199.50
Possible HIGH for Buy Day 13260.65 13244.11 13252.65] 52% 52% |based on Ave Penetration of 55D of 74.65 7941 Std/D  40.90
Possible LOW for Buy Day 12983.53 12975.91 12998.51] 100% 92% jbased on Ave Decline of 20247 183.09 St/ 147.74
Possible LOW for Buy Day 12899.562 1299456 13007.66] 49% 46% §based on Ave 55 Day Violation on BD of 10148 10614 Std/f  66.70
S _ I I I
Tue, Aug 28 wil be a Buy day. YM therefore has a 52%  chance of making a high above 13186.00 and up to 13260.65 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 13186.00 and down to 12983.53 based on Ave Decline
therefore has a 49% chance of making a Low below 13101.00 and down to 12999.82 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chanceufh-&inH made 1st
Tue, Aug 28 wil be a Buy day. YM Day therefore has a 52% chance of making a high above 13162.00 and up to 13241.11 based on Ave Penetration of S50
therefore has a 92% chance of making a Low below 13162.00 and down to 12978.91 based on Ave Decling
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Tuesday August 28" 2012

Today was a Buy day. The decline was shallow but seems to be in line with these summer doldrums

Tomorrow will be a Sell day. Some of the rally is in place. Based on averages it should continue

TTT Data for trading US Index Futures on:

lwednesda

. Aﬁust 29, 2012

24H Day JCurrent High Low Last odds of Rally =10 M
The Buy Day HIGH was 1412.00 1412.00 Only E3 1412.00 1403.25 1407.75 odds of Rally > 20 Y 49%
The Buy Day LOW was 1403.25 1st 1403.25 1st S$5PX 1413.63 1405.59 1409.37 odds of Rally= 0 Y 0%
ES Day  1412.00 1403.25 1407.75 Ave Range on S0  24.55
Possible HIGH for Sell Day 1421.13 142213 1423.83] 54% 51% | based on Ave Penetration of BD of 943 1043 StdD  5.42
Possible HIGH for Sell Day 1427.22 1424.48 1425.88 ] 100% 93% | based on Ave Rally of 23.97 2123 St 15.66
Possible LOV for Sell Dair 1391.29 1380.65 1393.18] 48% Aiﬁ based on Ave Buz Daz Violation on 5D of 11.96 1260 St/f 723
Wed, Aug 29 wil be a Sell day. ES therefore has a 54%  chance of making a high above 141200 and up to 1421.13 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1403.25 and up to 1427.22 based on Ave Rally
therefore has a 48%  chance of making a Low below 1403.25 and downto 41391.29 based on Ave Buy Day Violation on SD
The 24 hour High has a 44% chance of being made 15t
Wed, Aug 29 wilbe a Sell day. ES Day therefore has a 51%  chance of making a high above 141200 and up to 142213 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1403.25 and up to 142448 based on Ave Rally
therefore has a 49%  chance of making a Low below 1403.25 and downto 439065 based on Ave Buy Day Violation on SD
The Day =es3 High has 55% chance of being made 15t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally>10 MGE
The Buy Day HIGH was 314.80 314.80 814.90 Only TF 814.80 B806.30 813.20 odds of Rally =15 Y 53%
The Buy Day LOW was 806.30 1st g07.10 1st &08.50 SRUT 81490 809.50 814.00 odds of Rally= 0 7 0%
TF Day 81480 B07.10 813,20 Ave Range on S0 18.33
Possible HIGH for Sell Day 822.02 822.59 822.44) 53% 51% Jbased on Ave Penetration of BD of 7.22 7.79  S5tdiD  3.95
Possible HIGH for Sell Day 824.52 823.71 824.44] 100% 95% Jbased on Ave Rally of 18.22 1661  Stdd 1142
Possible LOW for Sell Day 797.30 798.04 500.59) 47% 48% | based on Ave Buy Day Violation on 5D of 9.00 9.06  Sta/d  4.99
Wed, Aug 29 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 814.80 and up to 822,02 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 806.30 and up to 82452  baszed on Ave Rally
therefore has a 47%  chance of making a Low below 80630 anddownto 797.30 based on Ave Buy Day Vielation on SD
The 24 hour High has a 5T% chance of being made 1st
Wed, Aug 29 wilbea Sell day. TF Day therefore has a B1%  chance of making a high above 81480 and upto 822,59  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 80710 and up to 823.71  based on Ave Rally
therefore has a 48%  chance of making a Low below 80710 anddownto 798.04 based on Ave Buy Day Vielation on SD
The Dair sess High has 56% chance of being made '1s_t
NG 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Rally > 20 hELER
The Buy Day HIGH was 275050 2758050 278051 Only NG 2790.50 2771.00 2783.00 odds of Rally > 25 T 74%
The Buy Day LOW was 2771.00 1st 2771.00 1st 277225 SHDX 2790.51 277225 2782.34 odds of Rally = 0 Y 0%
NG Day  2790.50 2771.00 2783.00 Ave Range on © 5D 42.83
Possible HIGH for Sell Day 2806.71 2807 .86 2807.85] 55% 54% | based on Ave Penetration of BD of 16.21 17.36 Std/D  8.78
Possible HIGH for Sell Day 2813.42 2308.96 2508.64]100% 96% |based on Ave Rally of 42.42 37.96 Std/f  25.09
Possible LOW for Sell Dair 2750.29 2749.97 2751.80] 46% 46% Jbased on Ave Buz Daz Violation on 5D of 20.71 2103 Stdf 11.62
I _ _ I _
Wed, Aug 29 wilbea Sell day. NQ therefore has a 5b%  chance of making a high above 2780.50 and up to 2806.71 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2771.00 and up to 2813.42 based on Ave Rally
therefore has a 46%  chance of making a Low below 2771.00 and downto 2750.29 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 51% chance of heinH made Last
Wed, Aug 29 wil be a Sell day. NG Day therefore has a 54%  chance of making a high above 2790.50 and up to 2807.86 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 277100 and up to 230896 based on Ave Rally
therefore has a 48%  chance of making a Low below 277100 and downto 274997 based on Ave Buy Day Viclation on SD
The Day =es3 High has 62% chance of being made Last
YM 24h Y day SINDU 24H Day JCurrent High Low Last odds of Rally =100 N T6%
The Buy Day HIGH was 13135.00 13135.00 13147.25 Only Y 13135.00 13063.00  13086.00 odds of Rally > 150 Y 55%
The Buy Day LOW was 13083.00 1st 13063.00 1st 13081.51 SINDU  13147.25  13081.51 1340307 odds of Rally= 0 0
YM Day 1313500 13063.00 13036.00 Ave Range on | 5D 209.80
Possible HIGH for Sell Day 13216.15 13225.00 13235.32] 53% 50% |based on Ave Penetration of BD of §1.15 90,00 S5td/D 48,79
Possible HIGH for Sell Day 13266.90 13243.96 13262.23] 100% 94% | based on Ave Rally of 203.90 18096 Std/d 134.53
Possible LOW for Sell Day 12965.24 12953.29 12977.47] 49% 49% jbased on Ave Buy Day Violation on SD of 97.76 104.71  Sta/0  59.56
Wed, Aug 29 wilbe a Sell day. YM therefore has a 53%  chance of making a high above 13135.00 and up to 13216.15 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13063.00 and up to 13266.90 based on Ave Rally
therefore has a 49%  chance of making a Low below 13063.00 and down to 12965.24 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 15t
Wed, Aug 29 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 13135.00 and up to 13225.00 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13063.00 and up to 1324396 based on Ave Rally
therefnre has a A49% chance nf makinm a | nw helnw 13063.00_and dowen fn 4795879 hased nn Ave Riw Dav Winlatinn nn S0




Wednesday August 29" 2012

Today was a Sell day. The rally was not very powerful keeping in line with the weak decline of yesterday

Tomorrow will be a SS day. Based on the actions of the last 2 days | would expect a confused SS day.

TTT Data for trading US Index Futures on:

| Thursda

, August 30, 2012

Current High Low Last odds of 3D Rally > 10 " 85%
The Sell Day HIGH was 1412.50 Last 1412.50 Last Only ES 1412.50 1404.75 1407.50 odds of 3D Rally > 20 " 53%
The Sell Day LOW was 1404.75 1404.75 $SPX 1413.95 1406.57 1410.65 odds of 3DRally < 0 " 10%
The Buy Day LOW was 1403.25 1403.25 ES Day  1412,50 1404.75 1407.50 Ave Range on " S50 23.13
Possible HIGH for Sell Short Day 1420.90 1421.35 1422.74] 54% 51% Jbased on Ave Penetration of 5D of 540 885 StdiD  5.26
Possible HIGH for Sell Short Day 1430.71 1428.21 1430.18] 90% 84% Jbased on Ave 3 Day Rally of 27.46 2496 Stad/f  14.09
Possible LOW for Sell Short Day 13_93.33 13_93.32 1395.74] 46% 48% §based on Ave of Sell Daz Violation on 55 days of 10.87 10.93 ﬂdﬂj 5.71
Thu, Aug 30 wilbea SellShort day. ES therefore has a B4%  chance of making & high above 1412.50 and up to 1420.90 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1403.25 and up to 1430.71 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1404.75 and downto 41393.88 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made: 1st
Thu, Aug 30 wilbea SellShort day. ES Day therefore hasa 51%  chance of making a high above 1412.50 and upto 1421.35 based on Ave Penetration of 5D
therefore has a 84%  chance of making a high above 1403.25 and up to 1423.21 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 1404.75 and downto 4393.82 based on Ave of Sell Day Viclation on 55 days
The Day =ezs High has 47% chance of being made 15t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally > 5 93
The Sell Day HIGH was 218.50 Last 218.50 Last &18.60 Only TF 819.50 a11.10 814.60 odds of 3D Rally >10 " 78%
The Sell Day LOW was 211.10 211.10 213.00 SRUT 819.60 813.00 817.60 odds of 3DRally < 0 " 11%
The Buy Day LOW was 205.30 207.10 209.50 TF Day 819.50 811.10 814.60 Ave Range on §SD 17.55
Possible HIGH for Sell Short Day 825,98 826,54 826.27] 51% 48% | based on Ave Penetration of 5D of 648 7.04 StdiD  3.79
Possible HIGH for Sell Short Day 827.33 826.39 827.59)] 89% 85% | based on Ave 3 Day Rally of 21.03 1929 Stdid  10.25
Possible LOW for Sell Short Day 802,99 803.03 805.04] 46% 47% Jbased on Ave of Sell Day Violation on 55 days of §.11 807  Stdid  4.04
Thu, Aug 30 wilbe a SellShort day. TF therefore has a 51% chance of making a high above 819.50 and upto 82598 based on Ave Penetration of SD
therefore has a &9%%  chance of making a high above 806.30 and up to 827.33 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 81110 anddownto 80299 based on Ave of Sell Day Violation on 55 days
The 24 hour Hmsa 50% chanoWe 1st
J— I
Thu, Aug 30 wilbea SellShort day. TF Day therefore hasa 48%  chance of making a high above 819.50 and upto 326,54 based on Ave Penetration of 5D
therefore has a 85%  chance of making a high above 80710 andupto 826.39 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 81110 anddowntoc 203.03 based on Ave of Sell Day Viclation on 55 days
The Day =ezs High has 47% chance of being made 15t
NQ 24h NG Day SNDX 24H Day JCurrent High Low Last odds of 3D Rally =10 hEED
The Sell Day HIGH was 2780.50 Last 2780.50 Last 278017 Only HQ 2790.50 2771.25 2781.25 odds of 3D Rally>30 " 72%
The Sell Day LOW was 2771.25 2771.25 2771.99 SNDX 279017 2771.99 2783.82 odds of 3DRally < 0 " 10%
The Buy Day LOW was 2771.00 2771.00 277225 NG Day  2790.50 2771.25 2781.25 Ave Range om | SSO 41.14
Possible HIGH for Sell Short Day 2805.62 2806.52 2806.17] 54% 52% Jbased on Ave Penetration of 5D of 1512 16.02 Std/D  8.82
Possible HIGH for Sell Short Day 282077 2816.42 2816.44] 89% 86% Jbased on Ave 3 Day Rally of 49.77 4542 stad 2399
Possible LOW for Sell Short Day 2751.46 2751.65 2753.56] 45% 45% Jbased on Ave of Sell Day Violation on 55 days of 19.79 19.60 Stad/f 9.38
Thu, Aug 30 wilbea SellShort day. NQ therefore has a 54%  chance of making a high above 2790.50 and up to 2805.62 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2771.00 and up to 2820.77 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2771.25 anddownto 2751.46 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 51% chanoeufb&inﬁ made 1st
J— I
Thu, Aug 30 wil be a SellShort day. NQ Day therefore has a 62%  chance of making a high above 2790.50 and up to 2606.52 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 2771.00 and up to 2816.42 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 277.25 anddownto 2751.65 based on Ave of Sell Day Violation on 35 days
The Day sess High has 50% chance of being mads 15t
YM 24h Y day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T aT%
The Sell Day HIGH was 13131.00 Last 13131.00 Last 13144.81 Only Y 13131.00 13065.00  13086.00 odds of 3D Rally > 100  78%
The Sell Day LOW was 13085.00 13087.00 13081.27 SINDU  13144.31  13081.27  13110.16 odds of 3DRally < 0 " 9%
The Buy Day LOW was 13063.00 13063.00 13081.51 Y Day  13131.00  13067.00  13086.00 Ave Range om SSD 199.03
Possible HIGH for Sell Short Day 13203.82 13206.16 13219.60] 51% 51% |based on Ave Penetration of 5D of 72.82 7516 Std/D  43.88
Possible HIGH for Sell Short Day 13295.39 13275.79 13295.87] #1% 84% Jbased on Ave J Day Rally of 23239 21279 Stdif 121.63
Possible LOW for Sell Short Day 12974.34 12973.70 12991.34) 48% 49% fbased on Ave of Sell Day Violation on 55 days of 90.66 93.30 St/ 49.33
Thu, Aug 30 wilbea SellShort day. YM therefore has a 51%  chance of making a high above 13131.00 and up to 13203.82 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 13063.00 and up to 13295.39 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13065.00 and down to 12974.34 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 5b%a chanoeufb&inﬁ made 1st
J— I
Thu, Aug 30 wil be a SellShort day. YM Day therefore has a 51%  chance of making a high above 13131.00 and up to 13206.16 based on Ave Penetration of 3D
therefore has a 84%  chance of making a high above 13063.00 and up to 13275.79 based on Ave 3 Day Rally
therefnre has a A9%, chance nf makinn a | nw belnw A3NRT.00_and dnwen tn 12973.70__based nn Ave nf Sell Dav Vinlatinn nn 55 davs




Thursday August 30" 2012

Today was a SS day. Markets managed to produce a 3 day rally on the globex session. As far as the Day
session is concerned, they opened with a gap down and some gapped below the BDL. ES and YM tried to
rally against TVGR all day to try to get to the BDL and got close but failed by just a few ticks.

Tomorrow will be a Buy day. Based on averages the decline should continue.

TTT Data for trading US Index Futures on:

|Friday, August 31, 2012

Current High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1407.75 1st 1402.75 1st ES 1407.75 1395.25 1397.00 odds of Decline > 20 46%
The SellShort Day LOW was 1395.25 1385.25 §5PX 1410.08 1397.04 1399.80 odds of Decline= 0 " 0%
ES Day  1402.75 1395.25 1397.00 Ave Range on " BD 23.59
Possible HIGH for Buy Day 1417.00 1412.29 52% 52% QJbased on Ave Penetration of S50 of 9.25 954 StdiD 517
Possible LOW for Buy Day 1384.06 1381.02 100% 91% | based on Ave Decline of 23.69 2173 st 17.24
Possible LOW for Buy Day 1383.56 1382.89 507 47% fbased on Ave 55 Day Violation on BD of 11.69 1236 Staid  7.68

Fri, Aug 31 wilbea Buy day. ES therefore has a 52% chance of making a high above 1407.75 and up to 1417.00 based on Ave Penetration of 55D
therefore has a 100%  chance of making a Low below 1407.75 and downto 1384.06 basedon Ave Decline
therefore has a 50% chance of making a Low below 139525 anddownto 138356 basedon Ave SSDay Violation on BD
The 24 hour Low has a 52% chance of being made 15t
Fri, Aug 31 wilbea Buy day. ES Day therefore has a 52%  chance of making a high above 1402.75 and up to 1412.29 based on Ave Penetration of SSD
therefore has a 91% chance of making a Low below 1402.75 anddownto 1381.02 baszedon Ave Decline
therefore has a 47% chance of making a Low below 139525 anddownto 138289 based on Ave SS Day Violation on BD
The Daz sess Low has 50% chﬂc& of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline > 10 65%
The SellShort Day HIGH was 814.50 1st 812.20 1st 817.80 Only TF 814.50 805.40 806.10 odds of Decline > 15~ 49%
The SellShort Day LOVY was 805.40 805.40 808.20 SRUT 817.80 808.20 809.10 odds of Decline= 0 ™ 0%
TF Day 812.20 805.40 806.10 Ave Range on " BD 17.66
Possible HIGH for Buy Day 821.51 819.14 824.76) 50% 52% | based on Ave Penetration of 550 of T7.01 6.94 St 3.57
Possible LOW for Buy Day 796.56 795.71 202,900 100% 94% jbased on Ave Decline of 17.94 1649 st 11.98
Possible LOW for Buz Dair 797.08 FS‘E»._S'1 Fﬁfﬁﬁ 50%: ﬁ based on Ave 55 Daz Violation on BD of aisz 8.5-9 staif 542
Fri, Aug 31 wilbea Buy day. TF therefore has a 50% chance of making a high above: 814.50 and up to 821.51 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below &14.50 anddownto 796.56 basedon Ave Decline
therefore has a 50% chance of making a Low below 80540 anddownto 797.08 bazedon Ave S5 Day Violation on BD
The 24 hour Low has a 4% chanoeufbeinﬁ made 1st
Fri, Aug 31 wilbea Buy day. TF Day therefore has a 52% chance of making a high above 81220 and up to 819.14  based on Ave Penetration of 33D
therefore has a 4% chance of making a Low below 81220 anddownto 795.71 based on Ave Decline
therefore has a 49% chance of making a Low below 80540 anddownto 796.81 bazed on Ave S5 Day Violation on BD
The Day sess Low has 51% chance of being made 1st
NG 24h NG Day SNDX 24H Day jCurrent High Low Last odds of Decline > 20 69%
The Sellshort Day HIGH was 2732.50 1st 2771.75 1st 2irze2 Only HQ 2782.50 2750.25 2754.25 odds of Decline>26 "~ 60%
The SellShort Day LOWW was 2750.25 2750.25 2751.53 SNDX 277262 2751.53 2753.94 odds of Decline= 0 ™ 0%
NG Day  2771.75 2750.25 2754.25 Ave Range on " BD 41.48
Possible HIGH for Buy Day 2797.70 2787.39 2788.16] 56% 55% |based on Ave Penetration of 550 of 15.20 16564 StdiD  7.85
Possible LOW for Buy Day 2741.35 2733.92 2736.10] 100% 93% | based on Ave Decline of 41.15 37.83 st 27.79
Possible LOW for Buy Day 2730.37 2729.52 2731.03] 49% 47% lbased on Ave 55 Day Violation on BD of 19.88 2073 st 12.28
Fri, Aug 31 wilbea Buy day. NQ therefore has a 56% chance of making a high above: 278250 and up to 2797.70 based on Ave Penetration of 55D
therefore has a 100%  chance of making a Low below 278250 anddownto 274135 basedon Ave Decline
therefore has a 49%  chance of making a Low below 2750.25 and downto 2730.37 based on Ave SS Day Viclation on BD
The 24 hour Low has a 49% chance of being made 15t
Fri, Aug 31 wilbe a Buy day. NG Day therefore has a 55% chance of making a high above 2771.75 and up to 2787.39 based on Ave Penetration of 55D
therefore has a 93% chance of making a Low below 2771.75 anddownto 273392 based on Ave Decline
therefore has a 47% chance of making a Low below 2750.25 anddownto 272952 basedon Ave S5 Day Violation on BD
The Day sess Low has 50% chance of being made 1st
¥ 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Decline > 100 " 63%
The SellShort Day HIGH was 13088.00 1st 13045.00 1=t 13101.2% Only ¥ 13088.00 12966.00 12985.00 odds of Decline > 150 " 51%
The Sellshort Day LOVY was 12866.00 12866.00 12879.07 SINDU  13101.29  12979.07 1300214 odds of Decline= 0 ™ 0%
YN Day  13045.00  12966.00  12935.00 Ave Range on "~ BD 199.18
Possible HIGH for Buy Day 13162.65 13124.11 13177.77] 51% 52% |based on Ave Penetration of 550 of T74.65 7941  StdiD  40.90
Possible LOW for Buy Day 12885.73 12862.14 12923.84] 100%: 92% | based on Ave Decline of 20227 18286 Std/iD 147.74
Possible LOW for Buy Day 12865.15 12860.23 12871.53] 49% 46% | based on Ave 55 Day Violation on BD of 100.85 10677 Stdif  66.70
Fri, Aug 31 wilbea Buy day. YM therefore has a 51%  chance of making a high above 13088.00 and up to 13162.65 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 13088.00 and down to 12885.73 based on Ave Decline
therefore has a 49% chance of making a Low below 12966.00 and down to 12865.15 based on Ave S5 Day Vielation on BD:
The 24 hour Low has a 5_5% chanc&ufhﬂinﬁ made 1st
Fri, Aug 31 willbe a Buy day. YM Day therefore has a 52%  chance of making a high above 13045.00 and up to 1312411 based on Ave Penetration of 35D
therefore has a 92% chance of making a Low below 13045.00 and down to 12862.14 based on Ave Decline
therefore has a AR, chanre nf makinma | nw helnw 12966.00_and dnwen tn 12860.23  hased nn Ave S5 Nav Vinlatinn nn BD




Friday August 31 2012

Today was a Buy day. The overnight session made new highs in a delayed SS day rally. The decline then

started.

Monday will be a Sell day. The rally should continue but this will be a shortened session.

TTT Data for trading US Index Futures on:

IMonday, September 03, 2012

24H Day JCurrent High Lowr Last odds of Rally > 10 T E3%
The Buy Day HIGH was 1412.25 1411.75 Only ES 1412.25 1395.50 1404.75 odds of Rally > 20 Y 49%
The Buy Day LOW was 1385.50 1st 1387.00 $SPX 1413.09 1398.96 1407.30 odds of Rally = 0 Y 0%
ES Day  1411.75 1397.00 1404.75 Ave Range on " 5D 24,51
Possible HIGH for Sell Day 1421.34 1421.84 54% 51% | based on Ave Penetration of BD of 9.09 10,09 Std/D 542
Possible HIGH for Sell Day 1419.43 1418.20 1419.22] 100% 93% | based on Ave Rally of 23.93 2420 Stdif 1566
Possible LOW for Sell Day 1383.54 138440 1386.55] 48% 49% Jbased on Ave Buy Day Violation on 5D of 11.96 12.60 std  7.23
Mon, Sep 03 wilbe a Sell day. ES therefore has a 54%  chance of making a high above 141225 and upto 1421.24 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 139550 and upto 1419.43 based on Ave Rally
therefore has a 43%  chance of making a Low below 1395.50 and downto 1383.54 based on Ave Buy Day Violation on SD
The 24 hour High has a 44% chance of being made 15t
Mon, Sep 03 wilbea Sell day. ES Day therefore hasa 51%  chance of making a high above 1411.75 and upto 142184 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1397.00 and upto 1418.20 based on Ave Rally
therefore has a 49%  chance of making a Low below 1397.00 and downte 1334.40 based on Ave Buy Day Violation on SD
The Day =ess High has 54% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Law Last odds of Rally > 10 N T6%
The Buy Day HIGH was 817.20 815.00 814.80 Only TF 817.20 802.90 810.50 odds of Rally > 15 Y 53%
The Buy Day LOW was 802.90 Last 802.90 Last 805.70 SRUT 814.80 805.70 812.70 odds of Rally = 0 Y 0%
TF Day 815.00 802,90 510.50 Ave Range on 50 18.31
Possible HIGH for Sell Day 824.4 822.77 822.32] 53% 51% |based on Ave Penetration of BD of T.21 777 StdiD  3.95
Possible HIGH for Sell Day 821.11 819.49 820.62] 100% 95% |based on Ave Rally of 18.21 1659 st 1142
Possible LOW for Sell Day 793.90 793.84 796.79) 47% 48% | based on Ave Buy Day Violation on 5D of 9.00 9.06 St/ 4.99
Maon, S5ep 03 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 817.20 and up to 82441 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 802.90 and upto 82111 based on Ave Raly
therefore has a 47%  chance of making a Low below 80290 anddownto 79390 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 49% chanoeufbeinﬁ made ﬁ
Mon, Sep 03 wilbe a Sell day. TF Day therefore hasa 51%  chance of making a high above 815.00 and up to 822,77  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 802.90 and upto 819.49  based on Ave Raly
therefore has a 43%  chance of making a Low below 802.90 anddownto T793.84 based on Ave Buy Day Violation on 5D
The Daz SE8S8 HiHh has 51% chance ufbeinﬁ made  Last
I
NG 24h NGQ Day SHDX 24H Day JCurrent  High Lowr Last odds of Rally > 20 hELER
The Buy Day HIGH was 2785.25 2785.25 2785.08 Only HQ 2785.25 2745.25 2770.50 odds of Rally > 25 4%
The Buy Day LOW was 274525 1st 274525 1st 274688 SHDX 2785.08 2746.68 2771.56 odds of Rally = 0 Y 0%
NQ Day 2785.25 2745.25 2770.50 Ave Range on 5D _42.77
Possible HIGH for Sell Day 2301.46 2302.61 2802.42] 55% b54% Jbased on Ave Penetration of BD of 16.21 17.36 Std/D  8.78
Possible HIGH for Sell Day 2787.61 278347 2783.03] 100% 96% Jbased on Ave Rally of 42.36 3792 Stdif 25.09
Possible LOW for Sell Dair 2724.54 2724.22 2726.33) 46% 48% Jbased on Ave Buz Daz Violation on 50 of 20.71 7403 Std/f 11.62
N I I _ I
Mon, Sep 03 wilbe a Sell day. NG therefore has a 55% chance of making a high above 2785.25 and upto 250146 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2745.25 and up to 2787.61 based on Ave Raly
therefore has a 46%  chance of making a Low below 2745.25 anddownto 2724.54 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Mon, Sep 03 wilbea Eell day. NQ Day therefore hasa 54%  chance of making a high above 2785.25 and upto 2802.61 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2745.25 and upto 2783.17 based on Ave Rally
therefore has a 48%  chance of making a Low below 2745.25 anddownto 272422 based on Ave Buy Day Violation on SD
The Day =ess High has 62% chance of being made Last
Y 24h YM day SINDU 24H Day JCurrent  High Low Last odds of Rally >100 " 75%
The Buy Day HIGH was 13144.00 13144.00 13151.87 Only ¥ 13144.00 12971.00 13082.00 odds of Rally>150 " 54%
The Buy Day LOW was 12571.00 1st 13008.00 1st 13002.80 SINDU  13151.87  13002.30 13094.43 odds of Rally = 0 Y 0%
YN Day  13144.00 13008.00  13082.00 Ave Range on 50 209.44
Possible HIGH for Sell Day 13225.15 13234.00 13239.94] 53% 50% |based on Ave Penetration of BD of 81.15 90.00 Std/D  48.79
Possible HIGH for Sell Day 13174.57 13188.66 13183.22] 100% 94% | based on Ave Rally of 203.57 180.66 Sta/f 13453
Possible LOW for Sell Day 12873.24 12903.29 12899.30] 49% 49% Jbased on Ave Buy Day Violation on 50 of 97.76 10471 Std/f  59.56
Mon, Sep 03 wilbe a Sell day. YM therefore has a 53%  chance of making a high above 1314400 and up to 13225.15 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12971.00 and up to 13174.57 baszed on Ave Raly
therefore has a 49%  chance of making a Low below 12971.00 and down to 12873.24 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Mon, Sep 03 wilbea Sell day. YM Day therefore hasa 50%  chance of making a high above 13144.00 and up to 13234.00 baszed on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13008.00 and up to 13188.66 based on Ave Raly
therefnre has a A49% chance nf makinn a | nw belnw 13008.00_and down tn 12903.79 hased nn Ave Riuw Dav Vinlation on S0




Monday September 3 2012

Today was a Sell day. The rally was very modest due to the holiday

Tomorrow will be a SS day. In principle the rally should continue, however it is a SS day.

TTT Data for trading US Index Futures on:

| Tuesday, September 04, 2012

24H Day JCurrent High Low Last odds of 3D Rally > 10 N
The Sell Day HIGH was 1409.50 Last 1409.50 Last Only ES 1409.50 1396.75 1408.50 odds of 3D Rally >20 “&67%
The Sell Day LOW was 1396.75 1405.25 $SPX 1413.09 1398.96 1407.30 odds of 30 Rally < 0~ 10%
The Buy Day LOW was 1395.50 1387.00 ES Day  1409.50 1405.25 14038.50 Ave Range on  SSD 23.10
Possible HIGH for Sell Short Day 1417.90 1418.35 54% 51% Jbased on Ave Penetration of 5D of &§.40 885 Stdll 526
Possible HIGH for Sell Short Day 1422.90 1421.96 based on Ave 3 Day Rally of 27.40 2496 Stdf  14.09
Possible LOW for Sell Short Day 1385.858 1384.33 based on Ave of Sell Daz Violation on 55 days of 10.87 10,92  Std/f 571
S I I _ _
Tue, Sep 04 wilbea SellShort day. ES therefore has a B4% chance of making a high above: 1409.50 and up to 141790 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 13985.50 and up to 142290 based on Ave 3 Day Rally
therefore has a 47% chance of making a Low below 1396.75 and downto 1385838 basedon Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 50% chance of being made 1st
Tue, Sep 04 wil bea SellShort day. ES Day therefore has a 5% chance of making a high above: 1409.50 and up to 1418.35 based on Ave Penetration of SD
therefore has a 84% chance of making a high above 1397.00 and up to 142196 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 1405.25 and downto 139433 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 > 5 935
The Sell Day HIGH was 816.20 Last 816.20 Last g18.42 Only TF 416.20 805.10 §15.80 odds of 3D Rally>10 ~78%
The Sell Day LOW was 805.10 a11.20 813.40 SRUT 814.80 805.70 81270 odds of 3D Rally < 0 “41%
The Buy Day LOW was &02.80 &02.80 805.70 TF Day 316,20 811.20 815.80 Ave Range on | 550 17.53
Posgsible HIGH for Sell Short Day 822,68 823.24 825.08] 51% 48% Jbased on Ave Penetration of 5D of 648 7.04 S5tdD 379
Possible HIGH for Sell Short Day 823.89 82215 823.77] 89% 85% |based on Ave 3 Day Rally of 20.99 19.25 St 10.25
Possible LOW for Sell Short Day 797.01 803.15 505.46] 46% 45% Jbased on Ave of Sell Day Violation on 55 days of 8.09 805 Staf  4.04
Tue, Sep 04 wilbea SellShort day. TF therefore has a 51% chance of making a high above: 816.20 and up to 82268 based on Ave Penetration of SD
therefore has a 89% chance of making a high above: 80290 and upto 82389 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 805.10 anddownto 797.01 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Tue, Sep 04 wilbea SellShort day. TF Day therefore has a 43% chance of making a high above: 816.20 and up to 823.24  based on Ave Penetfration of SD
therefore has a 8h% chance of making a high above 80290 and up to 82215 based on Ave 3 Day Rally
therefore has a 43% chance of making a Low below 81120 anddownto 803.15 based on Ave of Sell Day Viclation on 55 days
The Day s&ss High has 47% chance of being made 1st
NG 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10  94%
The Sell Day HIGH was 2781.50 Last 2781.50 Last 2782.55 Only NG 2781.50 2759.75 2779.75 odds of 3D Rally 30 ~72%
The Sell Day LOW was 2738.75 2775.00 2775.08 SNDX 2785.08 2746.68 2771.56 odds of 3D Rally < 0 “10%
The Buy Day LOW was 2745.25 2745.25 2745.88 NG Day  2781.50 2775.00 2779.75 Ave Range on 55D 41.12
Possible HIGH for Sell Short Day 2796.62 2797.52 2798.57)] B4% 52% | based on Ave Penetration of 5D of 1612 16.02 5tdD 8.82
Possible HIGH for Sell Short Day 2794.91 2790.54 2790.75] 89% 86% |based on Ave 3 Day Rally of 49.66 4529 stad  23.99
Possible LOW for Sell Short Day 2739.96 2755.39 2757.62] 45% 46% |based on Ave of Sell Day Violation on 55 days of 19.79 19.61  stdd  9.38
Tue, Sep 04 wilbea SellShort day. NQ therefore has a 54% chance of making a high above: 2781.50 and up to 2796.62 based on Ave Penetration of SD
therefore has a 89% chance of making a high above: 2745.25 and up to 279491 based on Ave 3 Day Rally
therefore has a 45% chance of making a Low below 2759.75 anddownto 273996 basedon Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 15t
Tue, Sep 04 wilbea SellShort day. NQ Day therefore has a 52%  chance of making a high above 2781.50 and up to 2797.52 based on Ave Penetration of SD
therefore has a 86% chance of making a high above: 2745.25 and up to 2790.54 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 277500 and downto 275539 based on Ave of Sell Day Viclation on S5 days
The Daz SE85 HiHh has 50%: chance of beinﬁ made 1st
¥ 24h Y day SINDU 24H Day JCurrent High Low Last odds of 3D Rally =75 ML
The Sell Day HIGH was 13107.00 Last 13107.00 Last 13118.50 Only ¥ 13107.00 13016.00 13101.00 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 13015.00 13077.00 13089.48 SINDU  13151.87  13002.80 13094.48 odds of 3D Rally < 0 ™ 9%
The Buy Day LOW was 12571.00 13008.00 13002.80 Y Day  13107.00  13077.00  13101.00 Ave Range on SSD 198.84
Possible HIGH for Sell Short Day 13179.82 13182.16 13194.30] 51% 50% |based on Ave Penetration of 5D of 72.82 7516 StdD 43.88
Possible HIGH for Sell Short Day 13202.82 13220.79 13216.60] #1% 84% | based on Ave 3 Day Rally of 231.82 21279 Stdll 121.63
Possible LOW for Sell Short Day 12925.30 1298366 12999.45] 48% 49% Jbased on Ave of Sell Day Violation on 55 days of 90.70 93.34  Std/d 49.33
Tue, Sep 04 wilbea SellShort day. YM therefore has a 5% chance of making a high above 13107.00 and up to 13479.82 based on Ave Penetration of SD
therefore has a 91% chance of making a high above 12971.00 and up to 1320282 based on Ave 3 Day Rally
therefore has a 43% chance of making a Low below 13016.00 and down to 1292530 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 56% chance of being made 1st
Tue, Sep 4 wilbea SellShort day. YM Day therefore has a B chance of making a high above 13107.00 and up to 1318216 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 13008.00 and up to 13220.79 based on Ave 3 Day Rally
therefnre has a A49%, chanre nf makinm a | nw helnw 130F7.00_and dnwen tn 1298366 hased nn Ave nf Sell Dav Vinlatinn nn 55 davs




Tuesday September 4™ 2012

Today was a SS day. The markets did continue their rally and some even reached their TTT Levels

Tomorrow will be a Buy day. We should be expecting a decline.

TTT Data for trading US Index Futures on:

|Wednesday, September 05, 2012

24H Day JCurrent High Low Last odds of Decline >10 ° 75%
The SelShort Day HIGH was 1408.25 1st 1408.25 Last Only ES 1409.25 1394.50 1406.00 odds of Decline >20 " 46%
The SelShort Day LOW was 1394.50 1394.50 SSPX 1409.31 1396.56 1405.16 odds of Decline= 0~ 0%
ES Daz 1408.25 1.394.50 1406.00 Ave Range on BO 2357
Possible HIGH for Buy Day . 1417.79 3% 52% | based on Ave Penetration of 55D of 9.23 954 St 547
Possible LOW for Buy Day 1385.58 1386.56 1388.93]100% 91% Jbased on Ave Decline of 2367 21690 Stdf  17.24
Possible LOW for Buy Day 1382.81 138214 1384.12] 50% 47% Jbased on Ave 55 Day Violation on BD of 11.69 12.36  sSta/f  7.68
Wed, Sep 05 will ke a Buy day. ES therefore has a 83%  chance of making a high above 1409.25 and upto 141848 based on Ave Penetration of 25D
therefore has a 100% chance of making a Low below 1409.25 and downto 138558 based on Ave Decline
therefore has a 50%  chance of making a Low below 139450 and downto 1382.81 based on Ave S5 Day Violation on BD
The 24 hour Low has a 52% chance of being made 15t
Wed, Sep 05 wil be a Buy day. ES Day therefore hasa 52%  chance of making a high above 1408.25 and upto 1417.79 based on Ave Penetration of 55D
therefore has a 91%  chance of making a Low below 1408.25 and downto 1386.56 bazed on Ave Decline
therefore has a 47%  chance of making a Low below 1394.50 and downto 1338214 based on Ave S5 Day Vielation on BD
The Daz sess Low has 57% chance Ufbeinﬁ made %
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Decline >10  68%
The SelShort Day HIGH was 223.70 Last 323.70 Last 823.80 Only TF 823.70 805.10 823.00 odds of Decline =15 ™~ 49%
The SellShort Day LOW was 805.10 805.10 G07.40 SRUT 823.80 807.40 421.60 odds of Decline= 0 0%
TF Day §23.70 805.10 523.00 Ave Range on BD 17.65
Possible HIGH for Buy Day 830.68 830.62 830.76) 50% 52% |based on Ave Penetration of 55D of 698 692 Stdill  3.57
Possible LOW for Buy Day 805.78 807.23 808.90] 100% 94% | based on Ave Decline of 17.92 1647  std/d 1198
Possible LOW for Buy Day 796.81 796.54 799.06] 51% 49% Jbased on Ave S5 Day Violation on BD of 85.29 8.56  Staid 542
Wed, Sep 05 wil be a Buy day. TF therefore has a 50%  chance of making a high above 823.70 and upto 830.68 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 823.70 anddownto 805.78 based on Ave Decline
therefore has a B1%  chance of making a Low below 80510 anddownto 796.81 based on Ave SS Day Violation on BD
The 24 hour Low has a 48% cﬁnoﬂufhﬂing made @
Wed, Sep 05 wil be a Buy day. TF Day therefore hasa 52%  chance of making a high above 823.70 and upto 830,62 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 82370 anddownto 807.23 based on Ave Decline
therefore has a 49%  chance of making a Low below 80510 anddownto 79654 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made Last
NG 24h NG Day SHDX 24H Day |Current  High Low Last odds of Decline >20 ' %%
The SelShort Day HIGH was 2782.75 1st 2780.50 Last 2781.08 Only NG 2782.75 2742.75 2776.00 odds of Decline >25 " 60%
The SelShort Day LOW was 274275 274275 274429 SNDX 2781.08 2744.29 2771.92 odds of Decline= 0~ 0%
NG Day  2780.50 2?4_2.?5 2776.00 Ave Range on " BD  41.47
Possible HIGH for Buy Day 2797.89 279613 2796.60] 56% b55% Jbased on Ave Penetration of 55D of 1614 1663 Std/D  7.85
Possible LOW for Buy Day 2741.64 2742.70 2744.59] 100% 93% Jbased on Ave Decline of 41.14 37.80 Stdif 27.79
Possible LOW for Buy Day 2722.94 272210 2723.88] 49% 47% Jbased on Ave 55 Day Violation on BD of 19.81 20.65 Sta/d 1228
Wed, Sep 05 wil ke a Buy day. NQ therefore has a B6%  chance of making a high above 278275 andupto 2797.89 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 278275 and downto 2741.61 based on Ave Decline
therefore has a 49%  chance of making a Low below 274275 and downto 272294 based on Ave S5 Day Violation on BD
The 24 hour Low has a 50% chance of being made 15t
Wed, Sep 05 will be a Buy day. NQ Day therefore hasa 58%  chance of making a high above 2780.50 and upto 2796.13 based on Ave Penetration of 35D
therefore has a 93%  chance of making a Low below 2780.50 and downto 274270 based on Ave Decling
therefore has a 47%  chance of making a Low below 274275 and downto 272210 based on Ave S5 Day Vielation on BD
The Day sess Low has 52% chance of being made Last
YM 24h Y day SINDU 24H Day jCurrent High Low Last odds of Decling > 100  68%
The SelShort Day HIGH was 13121.00 1st 13086.00 1st 13082.31 Only Y 13121.00 12965.00 13050.00 odds of Decline > 150 " 50%
The SelShort Day LOW was 12865.00 125865.00 1287717 SINDU 1309231 1297747 13035.09 odds of Decline= 0 " 0%
YN Day 13086.00  12965.00  13050.00 Ave Range on " BD  199.12
Possible HIGH for Buy Day 13195.56 13165.21 13168.66] 52% 52% ]based on Ave Penetration of 550 of 74.56 79.21  Std/D  40.90
Possible LOW for Buy Day 129158.94 12903.53 12915.06 | 100% 92% | based on Ave Decline of 20206 18247 Stdif 147.74
Possible LOW for Buy Day 12864.15 12859.23 12869.63) 49% 46% Jbased on Ave 55 Day Violation on BD of 100.85 10677 Std/T  66.70
Wed, Sep 05 wil be a Buy day. YM therefore has a 52%  chance of making a high above 13121.00 and up to 13195.56 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 13121.00 and downto 1291894 based on Ave Decline
therefore has a 49%  chance of making a Low below 12965.00 and down to 12864.15 based on Ave S5 Day Vielation on BD
The 24 hour Low has a 5h% cﬁno&ufbﬁing made 1=_t
Wed, Sep 05 wil ke a Buy day. YM Day therefore hasa 52%  chance of making a high above 13086.00 and up to 13165.21 bazed on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 13086.00 and downto 12903.63 based on Ave Decline
therefnre haz a AR% rchanrce nf makino a | nw helnw 1796A.00 and downtn 128R9.73  hased nn Awve S5 NAv Vinlatinn on AN




Wednesday September 5" 2012

Today was a Buy day and the decline was shallow and confused

Tomorrow will be a Sell day. We may get another day of confusion.

TTT Data for trading US Index Futures on:

IThursday, Se

ptember 06, 2012

24H Day JCurrent High Lowr Last odds of Rally >10 " 83%
The Buy Day HIGH was 1408.25 1408.25 Only E3 1408.25 1397.25 1403.75 odds of Rally > 20 Y495
The Buy Day LOW was 1387.25 1st 1359.75 S5PX 1408.51 1401.25 1403.24 odds of Rally = 0 0%
ES Day  1408.25 1399.75 1403.75 Ave Range on 50 24.48
Possible HIGH for Sell Day 1417.34 1418.34 1418.96] 54% 51% | based on Ave Penetration of BD of 9.09 10.09 Std/D  5.42
Possible HIGH for Sell Day 1421.16 1420.93 1421.491 100% 93% | based on Ave Rally of 23.91 2118  Stdil 1566
Possible LOW for Sell Day 1385.29 1387.15 1333.64] 4d% 45% Jbased on Ave Buz Daz \iolation on 5D of 11.96 12,60  Staif 723
S I - _ I
Thu, Sep 06 will be a Sell day. ES therefore has a 54%  chance of making a high above: 1408.25 and upto 1417.34 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 1397.25 andupto 1421.16 based on Ave Rally
therefore has a 48%  chance of making a Low below 1397.25 anddownto 4138529 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 44%, chance of b&inH made 1st
Thu, Sep 06 willbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1408.25 and up to 1418.34 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1399.75 and upto 142093 based on Ave Rally
therefore has a 48%  chance of making a Low below 1399.75 and downto 41387.15 based on Ave Buy Day Violation on SD
The Day s&ss High has 54% chance of being made 1st
TF 24h TF Day SRut 24H Day jCurrent High Lowr Last odds of Rally >10 76
The Buy Day HIGH was 82480 824.80 a24.50 Only TF 824.80 &16.80 320.80 odds of Rally > 15 Y 53%
The Buy Day LOWW was 816.30 1st 218.20 Last a819.70 SRUT 524.90 &19.70 821.30 odds of Rally = 0 0%
TF Day 324,80 818.20 32{@0 Ave Rﬂme on 50 18.29
Possible HIGH for Sell Day 83201 832.54 832.40) 53% 52% | based on Ave Penetration of BD of T7.21 7.74 S5tdiD 395
Possible HIGH for Sell Day §35.00 43479 434.62] 100% 95% |based on Ave Rally of 18.20 1659 Stadif 1142
Possible LOW for Sell Day 807.80 509.14 810.79] 47% 45% Jbased on Ave Buz Daz Violation on 5D of 9.00 9.06  Std/if  4.99
S I
Thu, Sep 06 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 824,80 and upto 83201 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 816.80 and upto 835,00 based on Ave Rally
therefore has a 47%  chance of making a Low below 816.80 anddownto &07.80 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 15t
Thu, Sep 06 wilbe a Sell day. TF Day therefore has a 52%  chance of making a high above 824,80 and upto 832.564 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 818.20 and upto 834.79  based on Ave Rally
therefore has a 48%  chance of making a Low below 818.20 anddownto 80914 based on Ave Buy Day Viclation on SD
The Day zess High has 51% chance of being made Last
NG 24h NG Day SNDX 24H Day |Current  High Low Last odds of Rally > 20 hEEED
The Buy Day HIGH was 2780.75 2780.75 2780.56 Only NG 2780.75 2757.00 2768.00 odds of Rally > 25 T 74%
The Buy Day LOWW was 2757.00 1st 2759.50 1st 2760.66 SNDX 2780.56 2760.66 2766.82 odds of Rally = 0 0%
NQ Day  2780.75 2759.50 2768.00 Ave Range on 50 42,72
Possible HIGH for Sell Day 2796.96 279811 2797.90] 55% 54% | based on Ave Penetration of BD of 16.21 17.36 StdiD  8.78
Possible HIGH for Sell Day 2799.34 27974 2797.00) 100% 96% | based on Ave Rally of 42.34 37.91  Stif  25.09
Possible LOW for Sell Day 27.36.29 273847 2740.31] 46% 48% | based on Ave Buy Day Violation on 5D of 20.71 21.03 st 11.62
Thu, Sep 06 wilbe a Sell day. NQ therefore has a 558%  chance of making a high above 2780.75 and upto 279696 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2757.00 and upto 2799.34 based on Ave Rally
therefore has a 46%  chance of making a Low below 2757.00 and downto 2736.29 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Thu, Sep 06 wilbe a Sell day. NQ Day therefore has a 54%  chance of making a high above 2780.75 and upto 2798.11 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2759.50 and upto 279741 based on Ave Rally
therefore has a 48%  chance of making a Low below 2759.50 and downte 2738.47 based on Ave Buy Day Violation on SD
The Day sess High has B3% chance of being made Last
Y 24h Y day SINDU 24H Day jCurrent High Low Last adds of Rally >100 T 75%
The Buy Day HIGH was 13085.00 13085.00 13095.75 Only Y 13086.00 12982.00 13043.00 odds of Rally > 150 " 54%
The Buy Day LOW was 12582.00 1st 13006.00 1st 13018.83 SINDU 1309575  13018.83  13047.40 odds of Rally = 0 Y 0%
Y Day  13086.00 13006.00  13045.00 Ave Range on S50 209.15
Possible HIGH for Sell Day 13167.15 13176.00 13183.82] 53% 50% |based on Ave Penetration of BD of 81.15 90.00 StdDl  48.79
Possible HIGH for Sell Day 13185.40 13186.44 13199.09] 100% 94% | based on Ave Rally of 203.40 180.44 Sta/0 13453
Possible LOW for Sell Day 12854.24 12901.29 12915.33] 49% 49% jbased on Ave Buy Day Violation on 50 of 97.76 104.71 St 59.56
Thu, Sep 06 wilbe a Sell day. YM therefore has a 53%  chance of making a high above: 13086.00 and up to 13167.15 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 12982.00 and up to 13185.40 based on Ave Rally
therefore has a 49%  chance of making a Low below 12982.00 and down to 12884.24 baszed on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Thu, Sep 06 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 13086.00 and up to 13176.00 based on Ave Penetration of BD
therefore hasz a 94%  chance of making a high abowve: 13006.00 and up to 13186.44 baszed on Ave Rally
therefnre haz a 4%9%  rhance nf making A | nw heln AR M and dnwn tn 417604 78 hazed an Aue R Naw Vinlatinn nn &0




Thursday September 6" 2012

Today was a Sell day. We finally had a decent rally and TVGR was in effect to help.

Tomorrow will be a SS day. We are above the 3 day rally levels, therefore the decline could start at anytime.

TTT Data for trading US Index Futures on:

, September 07, 2012

24H Day jCurrent High Low Last odds of 3D Rally =10 " B5%
The Sell Day HIGH was 1432.35 Last 143225 Last . Only ES 1432.25 1403.25 1430.75 odds of 30 Rally>20 " 57%
The Sell Day LOWW was 1403.25 1410.75 1403.74 §5PX 1432.11 1403.74 1432.11 odds of 3D Rally < 0" 10%
The Buy Day LOW was 1387.25 1399.75 1401.25 EsDay 143235 1410.75 1430.75 Ave Range on ' 55D 23.08
Possible HIGH for Sell Short Day 1440.65 1441.10 1440,90) 54% 51% | based on Ave Penetration of 5D of 540 885 S5tdlD 526
Possible HIGH for Sell Short Day 1424.64 1424.67 1425.74] 90% 34% | based on Ave 3 Day Rally of 27.36 2492 Stdf  14.09
Possible LOW for Sell Short Day 1392.43 13599.83 1392.92) 47% 49% | based on Ave of Sell Day Violation on 55 days of 10.82 10.92  Sta/d  5.71
Fri, Sep 07 wilbea  SellShort day. ES therefore has a 54%  chance of making a high above 1432.25 and upto 1440.65 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1397.25 and up to 1424.61 based on Ave 3 Day Raly
therefore has a 47%  chance of making a Low below 1403.26 and downto 139243 based on Ave of Sell Day Violation on SS days
Wa 50% chance of Wde 1st
_ I I
Fri, 3ep 07 wilbea SellShort day. ES Day therefore hasa 51%  chance of making a high above 1432.25 and up to 1441.10 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1399.75 and upto 1424.67 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1410.75 and downto 1399.83 based on Ave of Sell Day Violation on 55 days
The Daz SESS Hiﬁh has 47% chance ufbeinﬁ made 1s-t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of 3D Rally > 5 935
The Sell Day HIGH was 835.40 Last 339.40 Last §38.20 Only TF 439.40 §20.80 436.10 odds of 3D Rally > 10 ~78%
The Sell Day LOWW was 820.80 824.90 825.20 SRUT 839.20 825.20 837.50 odds of 30 Rally < 0 " 11%
The Buy Day LOW was 816.80 318.20 219.70 TF Day 539.40 &'!4.90 3_3&.10 Ave Range on " 55D 17.53
Possible HIGH for Sell Short Day 845,89 846,45 245.86] 51% 48% | based on Ave Penetration of 5D of 649 7.08 S5td/D 379
Possible HIGH for Sell Short Day 837.79 837.46 837.77)] 89% 85% Jbased on Ave 3 Day Rally of 20.99 19.26 St/ 10.26
Possible LOW for Sell Short Day 812.71 816.86 817.26] 46% 45% Jbased on Ave of Sell Day Violation on 55 days of 5.09 5.04  Staid  4.04
Fri, 5ep 07 wilbea Sellshort day. TF therefore has a 51%  chance of making a high above 839.40 and upto 84589 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 816.80 and up to 837.79 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 82080 anddownto 81271 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 1st
Fri, Sep 07 wilbea SellShort day. TF Day therefore hasa 48%  chance of making a high above 83940 and upto 246,45 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 818.20 and up to 837.46 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 52490 anddownto 816.86 based on Ave of Sell Day Violation on S5 days
The Daz SESS Hiﬁh has 47% chance ufbeinﬁ made 1s-t
NG 24h NG Day SHDX 24H Day JCurrent  High Lowr Last odds of 30 Rally >10  94%
The Sell Day HIGH was 2829.50 Last 2829.50 Last 282881 Only HQ 2829.50 2766.50 2826.25 odds of 3D Rally >30 " 72%
The Sell Day LOVY was 27585.50 2783.00 2784.81 SNDX 2829.61 2784.51 2828.87 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 2757.00 2759.50 2780.66 NG Day  2829.50 2783.00 2626.25 Ave Range on 55D 41.12
Possible HIGH for Sell Short Day 2844.55 2845.52 2845.61] 54% 52% | based on Ave Penetration of 5D of 15.056 16.02 S5td/D  8.82
Possible HIGH for Sell Short Day 2806.63 2804.76 2504.70] 89% 86% |based on Ave 3 Day Rally of 49.63 4526 St 23.99
Possible LOW for Sell Short Day 2746.72 2763.32 2766.30) 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.78 19.68  std/f  9.38
Fri, 5ep 07 wilbea Sellshort day. NQ therefore has a 54%  chance of making a high above 2829.50 and up to 234455 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2757.00 and up to 2806.63 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2766.50 and downto 2746.72 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Fri, 5ep 07 wilbea Sellshort day. NQ Day therefore hasa 52%  chance of making a high above 2829.50 and up to 2545.52 Dbased on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2759.50 and up to 2304.76 based on Ave 3 Day Raly
therefore has a 46%  chance of making a Low below 2783.00 and downto 2763.32 based on Ave of Sell Day Violation on S5 days
The Day sess High has 50% chance of being made  1st
YM 24h ¥ day SINDU 24H Day JCurrent High Lowr Last odds of 3D Rally>75 ML
The Sell Day HIGH was 13288.00 Last 13288.00 Last 13293.99 Only YM 13288.00  13044.00 13273.00 odds of 30 Rally > 100 " 78%
The Sell Day LOVY was 13044.00 13117.00 1304523 SINDU 1329399 1304523 13289.76 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 12582.00 13006.00 13018.83 Y Day 13288.00  13117.00  13273.00 Ave Range on SSD 198.73
Possible HIGH for Sell Short Day 13360.53 13363.16 13368.78] 51% 50% |based on Ave Penetration of 5D of 72.53 7516 Std/D  43.88
Possible HIGH for Sell Short Day 13213.60 13218.39 13232.28] 91% 84% | based on Ave 3 Day Rally of 23160 21239 Stdf 121.656
Possible LOW for Sell Short Day 12853.50 13023.57 12855.12] 45% 49% Jbased on Ave of Sell Daz Violation on 55 dairs of 50.50 93.43  stad  49.33
I I - I _ I
Fri, 3ep 07 wilbea SellShort day. YM therefore has a 51%  chance of making a high above 13283.00 and up to 13360.53 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 12082.00 and up to 13213.60 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13044.00 and downto 12953.50 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1st
Fri, 5ep 07 wilbea Sellshort day. YM Day therefore hasa 50%  chance of making a high above 13288.00 and up to 13363.16 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 13006.00 and up to 13248.39 based on Ave 3 Day Rally
therefnre haz a A9%, chance nf makinm a | nw helnw 13447.00_and dowen tn 4302387 hased nn Ave nf Sell Dav Vinlatinn nn 55 davs




Friday September 7" 2012

Today was a SS day. Markets continued their rally but not as strong.

Monday will be a Buy day. Having closed on the highs, momentum may take markets higher before the

decline starts.

TTT Data for trading US Index Futures on:

IMonday, September 10, 2012

24H Day jCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1438.75 Last 1438.75 Last 1437.80 Only ES 1438.75 1430.50 1438.00 odds of Decline >20 "~ 46%
The SellShort Day LOW was 1430.50 143225 1431.45 $SPX 1437.80 1431.45 1437.80 odds of Decline= 0~ 0%
ES Day  1438.75 1432.25 14358.00 Ave Range on | BD  23.54
Possible HIGH for Buy Day 1447.93 14458.29 1447.30] 52% 52% | based on Ave Penetration of 550 of 923 954 St 5.7
Possible LOW for Buy Day 1415.11 1417.09 1417.45] 100% 91% | based on Ave Decline of 23.64 2166 Stdf  17.24
Possible LOW for Buy Day 1418.81 1419.89 1419.01] 50% 47% | based on Ave 55 Day Violation on BD of 11.69 1236 Stdif  7.68
Mon, Sep 10 wil ke a Buy day. ES therefore has a 52%  chance of making a high above 1438.75 and upto 144798 bazed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1438.75 anddownto 41415.11 based on Ave Decline
therefore has a 50%  chance of making a Low below 1430.50 and downto 1418.81 based on Ave 55 Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Mon, Sep 10 wil ke a Buy day. ES Day therefore hasa 52%  chance of making & high above 1438.76 and upto 1448.29 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1438.75 anddowntc 1417.09 based on Ave Decline
therefore has a 47%  chance of making a Low below 1432.25 anddownto 1419.89 based on Ave S5 Day Violation on BD
The Day sezs Low has 5% chance of being made L_ast
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline > 10 67%
The SellShoert Day HIGH was 843.50 Last 843.50 Last 343.80 Only TF 843.90 836.00 842.70 odds of Decline > 15 ™ 49%
The SellShort Day LOW was 836.00 836.90 838.70 SRUT 443.80 439.70 442.00 odds of Decline= 0 ™ 0%
TF Day 543.90 536.90 342.70 Ave Range on ' BD 17.63
Possible HIGH for Buy Day 850.56 850.80 850.73] 50% 52% | based on Ave Penetration of 55D of 696 690 Stdil  3.57
Possible LOV for Buy Day 826.01 82746 828.93]100% 94% | based on Ave Decline of 17.89 16.44 Std/d  11.98
Possible LOW for Buy Day §27.71 §26.34 §31.36] 50% 49% Jbased on Ave 55 Daz Violation on BD of §.29 356  Stdif 512
I _ I — I - I -
Mon, Sep 10 wilbe a Buy day. TF therefore has a 50%  chance of making a high above 84390 andupto 85086 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 84390 anddownto 826.01 based on Ave Decline
therefore has a B0%  chance of making a Low below 836.00 anddownto 827.71 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Mon, Sep 10 wil ke a Buy day. TF Day therefore hasa 52%  chance of making a high above &43.90 andupto 850,80 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 84390 anddowntoc 82746 based on Ave Decline
therefore has a 49%  chance of making a Low below 836,90 anddowntc @828.34 based on Ave SS Day Viclation on BD
The Day sezs Low has 52% chance of being made Last
NG 24h NG Day SHDX 24H Day jCurrent High Low Last odds of Decline > 20 63%
The SellShert Day HIGH was 2836.25 1st 2829.50 Last 2829.95 Only NG 2836.25 2817.00 2823.75 odds of Decline >25 "~ 60%
The SellShort Day LOW was 2817.00 2817.00 2817.48 SNDX 2329.95 2817.48 2824.44 odds of Decline= 0~ 0%
NG Day  2829.50 2517.00 2823.75 Ave Range on BD 41.43
Possible HIGH for Buy Day 2851.39 2345.06 254547 56% 55% | based on Ave Penetration of 550 of 15.14 1556 Std/D  7.85
Possible LOW for Buy Day 2795.15 2791.74 2793.50) 100%: 93% | based on Ave Decline of 41.10 3776 Stdf  27.79
Possible LOW for Buy Day 2797.19 2796.35 2797.07) 49% 47% | based on Ave 55 Day Violation on BD of 19.81 20.65 Std/f  12.28
Mon, Sep 10 wil ke a Buy day. NQ therefore has a 56%  chance of making a high above 2836.25 and up to 2851.39 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2836.26 and downto 2795.15 based on Ave Decline
therefore has a 49%  chance of making a Low below 2817.00 and downto 2797.19 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5% chance of beinH made 1st
Mon, Sep 10 wil ke a Buy day. NQ Day therefore hasa 8%  chance of making & high above 2329.50 and upto 234506 based on Ave Penetration of S50
therefore has a 93% chance of making a Low below 2829.50 anddowntc 2791.74 based on Ave Decline
therefore has a 47%  chance of making a Low below 2817.00 and downtoc 2796.35 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made  Last
YM 24h Y day SINDU 24H Day |Current  High Lowr Last odds of Decline > 100  68%
The SellShoert Day HIGH was 13324.00 1st 13312.00 1st 13319.88 Only Y 13324.00 13263.00 13295.00 odds of Decline > 150 ™ 50%
The SellShort Day LOW was 13263.00 13263.00 13267.65 SINDU  13319.88 13267.65 13305.09 odds of Decline= 0 0%
YM Day 13312.00 13263.00 13295.00 Ave Range on ' BD 198.58
Possible HIGH for Buy Day 13398.56 13391.21 13395.88] 51% 52% |based on Ave Penetration of 550 of T4.56 79.21  Std/D 40.90
Possible LOW for Buy Day 1312210 13129.81 13142.89] 100% 92% | based on Ave Decline of 201.90 18219 Std/if 147.74
Possible LOVW for Buy Day 13162.15 13157.23 13160.11] 49% 46% | based on Ave 55 Daz Violation on BD of 100.85 10577 Stdf  66.70
_ I I - _ -
Mon, Sep 10 wil be a Buy day. Y therefore has a B1%  chance of making a high above 13324.00 and up to 13398.56 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 13324.00 and downto 1312210 based on Ave Decline
therefore has a 49%  chance of making a Low below 13263.00 and down to 13162.15 based on Ave 55 Day Violation on BD
The 24 hour Low has a 55% chance of being made 1st
Mon, Sep 10 wil ke a Buy day. YM Day therefore has a 52%  chance of making a high above 13312.00 and up to 13391.21 based on Ave Penetration of 55D
therefore has a 92%  chance of making a Low below 1331200 and downto 13129.81 based on Ave Decline
therefore has a ARY rchance nf makinn & | nw belnw 13263.00 _and down tn 13167.23  based nn &ve S5 Dav Vinlatinn nn BMD




Monday September 10" 2012

Today was a Buy day. It took all day but they finally declined.

Tomorrow will be a Sell day. Having closed on the lows of the day, momentum may take the markets lower

before the rally starts

TTT Data for trading US Index Futures on:

| Tuesday, September 11, 2012

24H Day JCurrent High Low Last odds of Rally =10 T 83%
The Buy Day HIGH was 1438.00 1438.00 Only ES 1438.00 1425.75 1426.25 odds of Rally > 20 Y a0y
The Buy Day LOVW was 1425.75 Last 142575 $SPX 1438.74 1428.98 1429.20 odds of Rally = 0 Y 0%
ES Day  1435.00 1425.75 1426.25 Ave Range on 50 24.49
Possible HIGH for Sell Day 1447.16 1448.156 54% 51% Jbased on Ave Penetration of BD of 916 1015 StdD  5.42
Possible HIGH for Sell Day 1449.68 1446.96 1449.24] 100% 93% | based on Ave Rally of 23.93 2121 stdf 1566
Possible LOV for Sell Day 1413.79 1413.15 1416.57 ) 48% 48% lbased on Ave Eluz Daz Violation on 5D of 11.96 12,60  Sta/d 7.23
— - _ I
Tue, Sep 11 wilbea Sell day. ES therefore has a 54%  chance of making a high above 1438.00 and up to 1447.16 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1425.756 and up to 1449.68 based on Ave Rally
therefore has a 48%  chance of making a Low below 1425.75 and downto 1443.79 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 50% chanoeufh-einﬁ made 1st
Tue, Sep 11 wilbea Sell day. ES Day therefore has a B1%  chance of making a high above 1438.00 and up to 1448.15 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1425.75 and up to 1446.96 baszed on Ave Rally
therefore has a 48%  chance of making a Low below 1425.75 and downto 1413.15 based on Ave Buy Day Viclation on SD
The Dair sess High has 3% chance of being made 1st
TF 24h TF Day SRut 24H Day J|Current High Low Last odds of Rally =10 MR
The Buy Day HIGH was 844.50 244.50 34430 Only TF 844.50 836.90 837.20 odds of Rally =15 Y 53%
The Buy Day LOVW was 835.80 Last 835.80 Last 839.00 SRUT 844.30 839.00 839.40 odds of Rally = 0 Y 0%
TF Day 844.50 536.90 837.20 [Ave Range on 50 15.28
Possible HIGH for Sell Day 851.74 862,27 851.84] 53% 52% |based on Ave Penetration of BD of 7.24 777  5tdiD 3.95
Possible HIGH for Sell Day 855.11 8563.50 863.93]100% 95% | based on Ave Rally of 18.21 1660 Stdd 1142
Possible LOW for Sell Day 827.90 527.84 830.09] 47% 45% Jbased on Ave Buy Day Violation on 5D of  9.00 906 St 4.99
Tue, Sep 11 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 844,50 and upto 8561.74 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 83690 andupto 865.11  based on Ave Rally
therefore has a 47%  chance of making a Low below 83690 anddownto 827.90 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made Last
Tue, Sep 11 wilbe a Sell day. TF Day therefore has a 52%  chance of making a high above 844,50 and upto 862,27 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 83690 andupte 863.50 based on Ave Rally
therefore has a 48%  chance of making a Low below 83690 anddownto 827.84 based on Ave Buy Day Violation on SD
The Day sezs High has 51% chance of being made Last
NG 240 NG Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 hELER
The Buy Day HIGH was 2823.75 2823.75 2823.34 Only NGy 2323.75 2784.50 2785.00 odds of Rally > 25 Y74%
The Buy Day LOVW was 2784.50 Last 2784.50 Last 2787.33 SHDX 2823.34 2787.33 278817 odds of Rally = 0 0
NQ Day 2833.75 2784.50 2785.00 Ave Range on 50 42,77
Possible HIGH for Sell Day 234010 2341.25 2840.82] 55% b&54% Jbased on Ave Penetration of BD of 1635 1760 StdD 878
Possible HIGH for Sell Day 2826.92 2822.49 2823.76] 100% 96% |based on Ave Rally of 42.42 3799 Stdf  25.09
Possible LOV for Sell Day 2763.79 276347 2766.98) 46% 44% Jbased on Ave Buz Daz Violation on 5D of 20.71 2103 Stdf 11.62
— I _ _ _
Tue, Sep 11 wilbe a Sell day. NQ therefore has a 8%  chance of making a high above 2323.75 and up to 254010 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2784.50 and up to 282692 based on Ave Rally
therefore has a 46%  chance of making a Low below 2784.50 and downto 2763.79 based on Ave Buy Day Violation on SD
The 24 hour High has a 1% chance of being made Last
Tue, Sep 11 wilbe a Sell day. NQ Day therefore has a 54%  chance of making a high above 2323.75 and up to 2341.25 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2784.50 and up to 282249 based on Ave Rally
therefore has a 48%  chance of making a Low below 2784.50 and downto 2763.47 based on Ave Buy Day Violation on SD
The Dair segs High has 43% chance of being made 1st
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 V75%
The Buy Day HIGH was 13318.00 13318.00 13324.08 Only ¥ 13318.00 13231.00 13231.00 odds of Rally > 150 R4y
The Buy Day LOVW was 13231.00 Last 13231.00 Last 13251.70 SINDU  13324.09 13251.70  13254.80 odds of Rally = 0 Y 0%
Y0 Day  13318.00  13231.00  13231.00 Ave Range on 50  209.23
Possible HIGH for Sell Day 13399.72 13408.56 13412.72] 53% 50% Jbased on Ave Penetration of BD of 81.72 90.56 Std/D  48.79
Possible HIGH for Sell Day 13434.65 13411.71 13432.20] 100% 94% | based on Ave Rally of 20365 18071 Std/D 134.53
Possible LOV for Sell Day 13133.24 13126.29 13148.20] 49% 49% Jbased on Ave Eluz Daz Violation on 5D of 97.76 10474 Std/f  59.56
— I _ _ I
Tue, Sep11 wilbe a Sell day. YN therefore has a 53%  chance of making a high above 13318.00 and up to 13399.72 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13231.00 and up to 13434.65 based on Ave Rally
therefore has a 49%  chance of making a Low below 13231.00 and down to 13133.24 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Tue, Sep 11 wilbea Sell day. Y\ Day therefore has a B0%  chance of making a high above 13318.00 and up te 13408.56 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13231.00 and up te 13411.71 based on Ave Raly
therefnre haz a 49% rchance nf makinn a | nw helnw 137231.00 and dnwn tn 13476.79  hazed nn Awve Ruv Nav Vinlatinn nn SN




Tuesday September 11" 2012

Today was a Sell day. Markets did go lower but only in the overnight session

Tomorrow will be a SS day. Today’s rally did reverse half way, however based on averages it should go

higher tomorrow.

TTT Data for trading US Index Futures on:

IWednesday, September 12, 2012

24H Day jCurrent High Low Last odds of 3D Rally > 10 " B5%
The Sell Day HIGH was 1437.50 Last 1437.50 Last Only ES 1437.50 1421.50 1430.50 odds of 30 Rally > 20 " 57%
The Sell Day LOVW was 1421.50 1428.00 142913 $5PX 1437.76 1429.13 1433.96 odds of 3DRally < 0~ 10%
The Buy Day LOW was 142575 1425.75 1428.98 ES Day  1437.50 1429.00 1430.50 Ave Range on 550 23.05
Possible HIGH for Sell Short Day 1445539 1446.34 1446.54) 54% 51% | based on Ave Penetration of 5D of 839 8.84 StdiD  5.26
Possible HIGH for Sell Short Day 1453.15 1450.71 1453.50] 90% 4% Jbased on Ave 3 Day Rally of 27.40 2496 Stdif 1412
Possible LOW for Sell Short Day 1410.68 1418.08 1418.31 ) 47% 49% | based on Ave of Sell Day Violation on 55 days of 10.82 10.92  std/d  5.71
Wed, Sep12 wilbea SellShort day. ES therefore has a 54%  chance of making a high above 1437.50 and up te 144589 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1425.75 and up to 1453.15 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1421.50 and downto 4141068 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 5% chanoeufbeinﬁ made 1st
Wed, Sep 12 wil be a SellShort day. ES Day therefore has a 51%  chance of making a high above 1437.50 and up to 1446.34 based on Ave Penetration of SO
therefore has a &4%  chance of making a high above 1425.75 and up to 1450.71 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1429.00 and downto 4418.08 based on Ave of Sell Day Violation 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 3DRally>5 " 93%
The Sell Day HIGH was 34560 Last 84560 Last 34510 Only TF 345.60 834.30 839.60 odds of 3D Rally > 10 " 78%
The Sell Day LOVW was 834.30 838.20 839.30 SRUT 845.10 839.30 841.80 odds of 30 Rally < 0 ™ 11%
The Buy Day LOW was 835.50 836.90 835.00 TF Day 545.60 538.20 539.60 Ave Range on " 55D 17.51
Possible HIGH for Sell Short Day &52.08 8562.63 851.75] 51% 48% | based on Ave Penetration of SD of 643 7.03  Stdid 3.9
Possible HIGH for Sell Short Day 857.91 856.18 857.08] 89% 85% Jbased on Ave 3 Day Rally of 21.01 1928 stdif 1027
Possible LOW for Sell Short Day 826.21 8_30.16 831.36] 46% ﬁ based on Ave of Sell Daz Violation on §5 days of ﬁOfB 3-04 st 4.04
Wed, Sep 12 wilbea Sellshort day. TF therefore has a 51%  chance of making a high above 845,60 and up te 862.08 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 836.90 andupte 8567.91  based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 834.30 anddownto 826.21 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Wed, Sep12 wilbea Sellshort day. TF Day therefore has a 48%  chance of making a high above 845.60 and up to 852,63 based on Ave Penetration of SO
therefore has a 85%  chance of making a high above 836.90 and upte 856.18 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 838.20 anddownto &30.16 based on Ave of Sell Day Viclation on 55 days
The Day sess High has 47% chance of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 40  94%
The Sell Day HIGH was 2799.75 Last 2788.75 1st 2799.85 Only NG 2799.75 2778.00 2780.00 odds of 3D Rally>30 " 72%
The Sell Day LOW was 2778.00 27758.50 2780.24 SHDX 2799.85 2780.24 2785.04 odds of 3D Rally < 0~ 10%
The Buy Day LOW was 2784.50 2784.50 2787.33 NG Day  2799.75 2779.50 2780.00 Ave Range on | SSD 41.06
Possible HIGH for Sell Short Day 2814.76 2815.77 2815.78| 54% 52% |based on Ave Penetration of 5D of 15.01 16.02 StdiD  8.82
Possible HIGH for Sell Short Day 2834.21 2829.83 2531.44] 89% 86% |based on Ave 3 Day Rally of 49.71 4533 stdif  24.05
Possible LOW for Sell Short Day 2758.22 2759.82 2761.73] 45% 46% Jbased on Ave of Sell Daz Violation on 55 days of 18.78 19.68 Std/if  9.35
I I _ I I
Wed, Sep12 wilbea SellShort day. NG therefore has a 54%  chance of making a high above 2799.75 and up to 2814.76 based on Ave Penetration of SO
therefore has a 89%  chance of making a high above 278450 and up to 2834.21 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2778.00 and downto 2758.22 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Wed, Sep 12 wilbea SellShort  day. NQ Day therefore hasa 52%  chance of making a high above 2799.75 and up to 2815.77 based on Ave Penetration of SDr
therefore has a 86%  chance of making a high above 2734.50 and up to 2829.83 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2779.50 and downto 2759.82 based on Ave of Sell Day Viclation on S5 days
The: Daz 5E58 Hiﬁh has 53% chance of being made L_ast
YM 24h YN day SINDU 24H Day jCurrent High Low Last odds of 3D Rally > 75 M
The Sell Day HIGH was 13349.00 Last 13349.00 Last 13354.28 Only ¥ 13349.00 13195.00  13292.00 odds of 3D Rally > 100 ™ 78%
The Sell Day LOW was 13195.00 13263.00 13254.60 SINDU  13354.26 1325460 1332499 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 13231.00 13231.00 13251.70 Y Day  13349.00 13263.00  13282.00 Ave Range on S50 193.39
Possible HIGH for Sell Short Day 13421.36 13423.91 13428.81] 51% 50% Jbased on Ave Penetration of SD of 7236 7491 StdiD  43.88
Possible HIGH for Sell Short Day 13462.90 13443.67 13465.40] 91% 84% Jbased on Ave 3 Day Rally of 23190 21267 Stdid 12184
Possible LOW for Sell Short Day 13104.50 13169.57 13164.49) 45% 49% | based on Ave of Sell Day Violation on 55 days of 90.50 93.43 St/ 49.33
Wed, 5ep12 wilbea SellShort day. YM therefore has a 51%  chance of making a high above 13349.00 and up to 13421.36 based on Ave Penetration of SO
therefore has a 91%  chance of making a high above 13231.00 and up to 13462.90 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13195.00 and downto 13104.50 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 55% chance of being made 1st
Wed, Sep 12 wilbea Sellshort day. YM Day therefore has a 50%  chance of making a high above 13349.00 and up to 1342391 based on Ave Penetration of SDr
therefore has a &4%  chance of making a high above 13231.00 and up to 13443.67 based on Ave 3 Day Rally
therefore has a 49% chanece nf making a | nw helnw 13263.00 and dnwn tn 131R9.A7 hazed nn Ave nf Sell Dav Vinlatinn nn 55 davs



Wednesday September 12" 2012

Today was a SS day. Markets tried to get above yesterday’s highs and failed to stay above until the close

Tomorrow will be a Buy day. We should be expecting a decline however lets be careful during the

announcement of the FOMC.

TTT Data for trading US Index Futures on:

|Thursday, September 13, 2012

24H Day JCurrent High Lowr Last odds of Decline > 10 75%
The SellShort Day HIGH was 1440.25 Last 1440.25 Last Only ES 1440.25 1428.50 1438.50 odds of Decline > 20 " 46%
The SelShort Day LOVY was 1428.50 1432.50 $5PX 1439.15 1432.99 1436.46 odds of Decline= 0 " 0%
ES Daz 1440.25 143_2.50 1438._50 Ave R_ﬂnge on BD 23.52
Possible HIGH for Buy Day 1449.45 1449.79 1 b2% 52% Jbased on Ave Penetration of 350 of 9.23 954 StdiD 547
Possible LOW for Buy Day 1416.64 1418.62 1418.83 ] 100% 91% | based on Ave Decline of 23.61 .63 St 17.24
Possible LOW for Buy Day 1416.84 142017 1420.60] 50% 47% | based on Ave 55 Day Violation on BD of 11.66 1233 stdif  7.68
Thu, Sep13 wilbea Buy day. ES therefore has a 52%  chance of making a high above 1440.25 and up to 144948 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1440.25 and downto 141664 based on Ave Decline
therefore has a 50%  chance of making a Low below 1428.50 and downto 1416.84 based on Ave 55 Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Thu, Sep 13 wilbea Buy day. ES Day therefore has a 52%  chance of making a high above 1440.25 and up to 1449.79 based on Ave Penetration of 35D
therefore has a 91%  chance of making a Low below 1440.25 and downto 1418.62 baszed on Ave Decline
therefore has a 47%  chance of making a Low below 143250 and downto 4142017 based on Ave 55 Day Violation on BD
The Daz sess Low has 57% chance ufbeinﬁ made ﬁ
TF 24h TF Day SRut 24H Day JCurrent High Lowr Last odds of Decline > 10 67%
The SelShort Day HIGH was 247.10 Last 24710 Last 24520 Only TF 24710 838.90 346.10 odds of Decline > 15 ™~ 49%
The SellShort Day LOVY was 238.90 8338.90 340.00 SRUT 845.20 840.00 844.90 odds of Decline = 0 ™ 0%
TF Day 847.10 835.90 346.10 Ave Range on BD 17.60
Possible HIGH for Buy Day a54.02 853.97 852.10] 51% 53% | based on Ave Penetration of 550 of 692 6.87 StdiD  3.57
Possible LOW for Buy Day 829.23 830,68 830,36 100% 94% | based on Ave Decline of 17.587 1642 stdif 1198
Possible LOW for Buy Day 830.61 830,34 831.69] 50% 49% Jbased on Ave 55 Day Violation on BD of 529 8.56 St 512
Thu, 5ep 13 wilbea Buy day. TF therefore has a 51%  chance of making a high above 84710 and upto 854,02 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 84710 anddownto 829.23 based on Ave Decline
therefore has a 50%  chance of making a Low below 83890 anddownto 830.61 based on Ave 55 Day Violation on BD
The 24 hour Low has a 49% chance of being made Last
Thu, Sep13 wilbea Buy day. TF Day therefore has a 53%  chance of making a high above 84710 andupto 853.97 based on Ave Penetration of SSD
therefore has a 94%  chance of making a Low below 84710 anddowntoc 830,68 based on Ave Decline
therefore has a 49%  chance of making a Low below 33890 anddowntc 830.34 based on Ave SS Day Vielatien on BD:
The Day sess Low has 52% chance of being made Last
NG 24h NG Day SNDX 24H Day jCurrent High Low Last odds of Decline > 20 69%
The SelShort Day HIGH was 2800.25 1st 2798.50 1st 2788.57 Only HQ 2500.25 2775.25 2795.50 odds of Decline>256 ~ 60%
The SelShort Day LOVW was 2775.25 2775.25 2775.40 SHDX 2798.97 2775.40 2791.91 odds of Decline= 0 ™ 0%
NQ Day  2799.50 2775.25 2795.50 Ave Range on BD  41.42
Possible HIGH for Buy Day 2815.39 2815.06 2814.49] 56% 55% |based on Ave Penetration of S50 of 15.14 1556 StdiD 7.85
Possible LOW for Buy Day 2759.13 2761.72 2762.51] 100% 93% | based on Ave Decline of 41.12 37.78  stdif  27.79
W 2755.38 2754.54 2754.93] 49% 47% %ﬁ\ﬁolaﬁm of 19.87 2071 St 12.28
I _ e I
Thu, Sep 13 wilbea Buy day. NQ therefore has a B6%  chance of making a high above 2800.25 and up to 2815.29 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 2800.25 and downto 2759.13 based on Ave Decline
therefore has a 49%  chance of making a Low below 277525 anddownto 275538 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 50% chance of being made 1st
Thu, Sep 13 wilbea Buy day. NG Day therefore has a 55%  chance of making a high above 2799.50 and upto 2815.06 based on Ave Penetration of 55D
therefore has a 93%  chance of making a Low below 279950 and downto 2761.72 based on Ave Decline
therefore has a 47%  chance of making a Low below 277525 anddownto 2754.54 based on Ave 5SS Day Violation on BD
The Day sess Low has 50%: chance of being made 1st
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100  68%
The SelShort Day HIGH was 13375.00 Last 13357.00 1st 13373.54 Only Y 13376.00  13284.00 13352.00 odds of Decline > 150 ™ 50%
The SelShort Day LOVW was 13284.00 13311.00 13317.52 SINDU  13373.54 133752 13334.09 odds of Decline= 0 " 0%
YM Day 13367.00 13311.00  13352.00 Ave Range on BD  193.60
Posgsible HIGH for Buy Day 12450.56 13445.86 12449.19) 51% 52% | based on Ave Penetration of 85D of 7456 78.86 StdiD 4090
Possible LOW for Buy Day 13174.37 13185.08 13196.82] 100% 92% | based on Ave Decline of 20163 18192 Stdd 147.74
Possible LOW for Buz Da}r 1313&5& 13205.62 1210.4‘3 4-9% 4G% Jbased on Ave 55 Daz Violation on B_D of 100.50 1056.33 5tdif  66.70
Thu, Sep 13 wilbea Buy day. YM therefore has a 51%  chance of making a high above 13376.00 and up to 13450.56 based on Ave Penetration of 33D
therefore has a 100% chance of making a Low below 13376.00 and down to 13174.37 based on Ave Decline
therefore has a 49%  chance of making a Low below 13284.00 and down to 13183.50 based on Ave 55 Day Violation on BD
The 24 hour Low has a 4&% chance of tralnH made %
Thu, Sep 13 wilbea Buy day. YM Day therefore has a 52%  chance of making a high above 13367.00 and up to 1344586 based on Ave Penetration of 33D
therefore has a 92%  chance of making a Low below 13367.00 and down to 13185.08 based on Ave Decling
therefore has a 4R% chance nf makinn a | nw belnw 13311.00_and dnwn tn 43206.62  hased on Awve 55 Dav Vinlatinn nn BN




Thursday September 13" 2012

Today was a Buy day. Hard to say what kind of declined we got due to rollover.

Tomorrow will be a Sell day. The rally levels have been reached and we even closed at these levels. We
could be in for confusion.

TTT Data for trading US Index Futures on:

IFriday, September 14, 2012

24H Day jCurrent High Low Last odds of Rally>10 B3
The Buy Day HIGH was 1457.25 1457.25 1453.76 Only ES 1457.25 1428.00 1450.50 odds of Rally = 20 Ya9%
The Buy Day LOW was 1428.00 1428.25 1435.34 $SPX 1463.76 1435.34 1459.56 odds of Rally= 0 ¥ 0%
ES Day  1457.25 1428.25 1450.50 Ave Range on SD  24.47
Possible HIGH for Sell Day 1466.41 1467.40 1473.97] 54% 51% Jbased on Ave Penetration of BD of 9.16 10.15 S5td/D 542
Possible HIGH for Sell Day 1451.90 1449.43 1455.58] 100% 93% | based on Ave Rally of 23.90 2148  Stdif  15.66
Possible LOV for Sell Day 1416.08 1415.65 1422.93] 48% 48% Jbased on Ave Buy Day Violation on SD of 11.92 12.60 St 7.23
Fri, 5ep14 wilbea Sell day. ES therefore has a Rd% chance of making a high above 1457.25 and up to 1466.41 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1428.00 and up to 145190 based on Ave Rally
therefore has a 48% chance of making a Low below 1428.00 and downto 41416.08 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 44% chanceufheinﬁ made 1st
Fri, Sep14 wilbe a Sell day. ES Day therefore has a 51% chance of making a high above 1457.25 and up to 1467.40 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1428.25 and up to 1449.43 based on Ave Rally
therefore has a 43% chance of making a Low below 1428.25 and downto 141565 based on Ave Buy Day Violation on SD
The Daz SEES Hiﬁh has 54% chﬂce of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally =10 N 76%
The Buy Day HIGH was 857.50 857.50 860.60 Only TF 867.580 437.80 852,20 odds of Rally > 15 “53%
The Buy Day LOW was 837.80 1st 837.80 1st 842.50 SRUT 360.60 842.50 855.60 odds of Rally= 0 Y 0%
TF Day SSTéﬂ- 837.80 3152.20 Ave Range on Y 5D 1827
Possible HIGH for Sell Day 264,72 865.24 863.10] 53% 52% Jbased on Ave Penetration of BD of T7.22 7.74  5tdiD 3.95
Possible HIGH for Sell Day 855.99 854.38 857.41]100% 95% Jbased on Ave Rally of 1819 16.58 St 11.12
Possible LOW for Sell Day 528.54 528.74 §33.50] 47% 48% Jbased on Ave Buy Day Violation on SD of 5.96 9.06 St/ 4.99
Fri, 5ep14 wilbe a Sell day. TF therefore has a 53% chance of making a high above 857.50 and upto 864.72 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 837.80 andupto 86599 based on Ave Rally
therefore has a 4T% chance of making a Low below 837.80 anddownto 828.84 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 15t
Fri, Sep 14 willbe a Sell day. TF Day therefore has a 52%  chance of making a high above 857.50 anduptc 865.24  based on Ave Penetration of BD
therefore has a 95% chance of making a high above 837.80 and upto 854.38 baszed on Ave Rally
therefore has a 43% chance of making a Low below 837.80 anddownte 828.74 based on Ave Buy Day Vielation on SD
The Daz SE83 HiHh has 56% chﬂc& of being made 1st
NG 24h NGQ Day SHDX 24H Day §Current  High Lowr Last odds of Rally > 20 ML
The Buy Day HIGH was 2835.75 2835.75 284183 Only NG 2835.75 2778.75 2822.50 odds of Rally > 25 T 74%
The Buy Day LOW was 2778.75 1st 2784.50 1st 275218 SHDX 2841.68 279218 233093 odds of Rally= 0 Y 0%
NG Day  2835.75 2784.50 2322.50 Ave Range on SO 42.72
Possible HIGH for Sell Day 2852.10 2853.25 2859.16] 55% 54% Jbased on Ave Penetration of BD of 16.35 17.50 StdiD 8.78
Possible HIGH for Sell Day 2821.10 2822.44 2528.55] 100% 96% | based on Ave Rally of 42.35 37.94 St/ 25.09
Possible LOV for Sell Dair 2758.12 2763.55 2771.89] 46% 43% §based on Ave Buy Day Violation on SD of 2063 2095  Std/f  11.62
_ I I I I _
Fri, 5ep 14 willbe a Sell day. NQ therefore has a bh%  chance of making a high above 2835.75 and up to 285210 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2778.75 and up to 282110 based on Ave Rally
therefore has a 46% chance of making a Low below 2778.75 anddownto 2758.12 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Fri, S5ep14 wilbe a Sell day. NG Day therefore has a 54% chance of making a high above 2335.75 and up to 2853.25 based on Ave Penetration of BD
therefore has a 96% chance of making a high above 2784.50 and up to 282244 based on Ave Rally
therefore has a 48%  chance of making a Low below 2784.50 anddownte 2763.55 based on Ave Buy Day Vielation on SD
The Day =esz High has 63% chance of being made Last
Y 24h YM day SINDU 24H Day jCurrent High Low Last odds of Rally =100 N T6%
The Buy Day HIGH was 13455.00 13495.00 13573.20 Only ¥ 13496.00 13245.00 13445.00 odds of Rally =150 Y 54%
The Buy Day LOVW was 13248.00 1st 13248.00 1st 13325.42 SINDU 1357320 1332542 1363711 odds of Rally= 0 Y 0%
ﬂ Day 13496.00 1248.0-0 13445.00 Ave Range on S0 209.10
Possible HIGH for Sell Day 13677.48 13586.26 13661.53] 53% 50% |based on Ave Penetration of BD of 8143 90.26 Std/D 48.79
Possible HIGH for Sell Day 13451.44 13428.54 13505.73] 100% 94% Jbased on Ave Rally of 203.44 480.54 Std/0 134.53
Possible LOV for Sell Day 13150.56 13143.29 13221.92] 49% 49% | based on Ave Buy Day Violation on 5D of 97.44 10471 St/ 59.56
Fri, Sep 14 willbe a Sell day. YM therefore has a B3%  chance of making a high above 13496.00 and up to 13577.48 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13243.00 and up to 13451.44 based on Ave Rally
therefore has a 49% chance of making a Low below 13248.00 and downto 13150.56 based on Ave Buy Day Vielation on SD
The 24 hour HiHh has a 47% chanc&ufhﬂinﬁ made 1st
Fri, Sep14 wilbe a Sell day. YM Day therefore has a 50% chance of making a high above 13496.00 and up to 13586.26 based on Ave Penetration of BD
therefore has a 94% chance of making a high above 13243.00 and up to 13428.54 based on Ave Rally
therefnre haz a A49%, rchanre nf making a | nw belnwe 13248.00 and dnwn tn 1314329  hased nn Ave Ruv Dav Vinlatinn nn S0




Friday September 14™ 2012
Today was a Sell day. Markets did rally to reach penetration levels and then pulled back

Monday will be a SS day. We are at TTT levels. Therefore the decline could start at any time.

IMonday, September 17, 2012

TTT Data for trading US Index Futures on:

24H Day JCurrent High Lowr Last odds of 3D Rally > 10 T 85%
The Sell Day HIGH was 1452.00 Last 1458.00 1st 1474.51 Only ES 1468.00 1449.50 1459.25 odds of 3D Rally>20 " 57%
The Sell Day LOW was 144550 145425 1450.07 $SPX 1474.51 1460.07 1465.18 odds of 3DRally < 0 ™ 10%
The Buy Day LOVW was 1428.00 1428.25 1435.34 ES Day  1468.00 1454.25 1459.25 Ave Range on | S50 23.02
Possible HIGH for Sell Short Day 1476.36 1476.81 1483.25] 54% 51% Jbased on Ave Penetration of 5D of 8.36 8.81 Stdil  5.26
Possible HIGH for Sell Short Day 1455.37 1453.18 1459.82] 90% &4% jbased on Ave 3 Day Rally of 27.37 2493  Stdif 1442
Possible LOVW for Sell Short Day 1438.65 1443.33 1449.25) 46% 48% Jbased on Ave of Sell Day Violation on 55 days of 10.52 10.92  Std/d  5.71
Mon, Sep 17 will ke a Sellshort day. ES therefore has a 54% chance of making a high above 1468.00 and up to 1476.36 baszed on Ave Penetration of SD
therefore has a 90% chance of making a high above 1428.00 and up to 145637 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 1449.50 and downto 1438.68 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 20% chanoeufﬁng made ‘Is_t
Mon, Sep 17 wil be a SellShort day. ES Day therefore has a 5% chance of making a high above 1468.00 and up to 1476.81 based on Ave Penetration of SD
therefore has a 34%  chance of making a high above 1428.25 and upto 1453.18 based cn Ave 3 Day Rally
therefore has a 453% chance of making a Low below 1454.25 and downto 1443.33 based on Ave of Sell Day Violation on 55 days
The Day sess High has 6% chance ufbemﬁ made '1s_t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally>5 93
The Sell Day HIGH was 255.40 Last 855.40 Last 868.50 Only TF 865.40 851.60 861.60 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 851.60 854.30 G538.90 SRUT 868.50 858.90 56430 odds of 3D Rally < 0™ 11%
The Buy Day LOW was 337.80 g837.80 842.50 TF Daz 865.40 3_54.3»0 561.60 Ave Range on T 55D 17.49
Possible HIGH for Sell Short Day a71.85 7241 875.12] 51% 48% Jbased on Ave Penetration of 5D of 645 7.01 St 3.79
Possible HIGH for Sell Short Day 858.78 857.06 860.55)] 89% 85% Jbased on Ave 3 Day Rally of 20.98 19.25 Sta/f  10.27
Possible LOVI for Sell Short Dair 34-3.51 346,26 350.96] 46% 47% jbased on Ave of Sell Daz Violation on 55 dairs of iii}!} .04 St_d:'lj 4.04
Mon, Sep 17 wil be a Sellshort day. TF therefore has a 5% chance of making a high above 865.40 andupto 871856 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 837.80 andupto 858.78 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 851.60 anddownto 843.51 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 5_0% chanoeufﬁng made 'ls_t
Mon, Sep 17 willbe a SellShort day. TF Day therefore has a 43% chance of making a high above 86540 andupto 87241  based on Ave Penetration of SD
therefore has a 85% chance of making a high above 837.80 andupto 857.05 based on Ave 3 Day Rally
therefore has a 47% chance of making a Low below 85430 anddowntoc 846,26 based on Ave of Sell Day Violation on 55 days
The Day sess High has 47% chance of being made 1st
NQ 24h NGQ Day SNDX 24H Day JCurrent High Low Last odds of 3D Rally >10  94%
The Sell Day HIGH was 285925 Last 285925 Last 2865.37 Only NG 2859.25 2820.50 2851.25 odds of 3D Rally>30 ~72%
The Sell Day LOW was 2820.50 283275 2839.48 SNDX 2865.3T7 2839.438 2855.07 odds of 3D Rally < 0™ 10%
The Buy Day LOVW was 277878 278450 278218 NG Day  2859.25 2832.75 2851.25 Ave Range on 55D 41.02
Possible HIGH for Sell Short Day 2874.20 2875.27 2881.30] 54% 52% Jbased on Ave Penetration of 5D of 14.95 16.02 StdD  3.82
Possible HIGH for Sell Short Day 2828.36 2829.74 2836.20] 89% 86% Jbased on Ave 3 Day Rally of 49.61 4524 Stdif  24.05
Possible LOVI for Sell Short Dair EA}I}.S'I E'I 3.16 E»ZHM 45% 46% Jbased on Ave of Sell Daz Violation on 5§ da}rs of 19.69 19.59 St_dflf 9.38
Mon, Sep 17 will ke a SellShort day. NQ therefore has a 4% chance of making a high above 2859.25 and up to 2874.20 based on Ave Penetration of SD
therefore has a 89% chance of making a high above 2778.75 and upto 2828.36 baszed on Ave 3 Day Rally
therefore has a 45% chance of making a Low below 282050 and downto 2800.81 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 52% chance of being made: 15t
Mon, Sep 17 wil ke a Sellshort day. NG Day therefore has a 5% chance of making a high above 2859.25 and upto 2875.27 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 2784.50 and upto 2329.74 baszed on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2832.75 anddowntoc 2813.16 based on Ave of Sell Day Violation on 55 days
The Day =ez2 High has 50% chance of being made 1st
YN 24h Y day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T BT%
The Sell Day HIGH was 13576.00 Last 13576.00 1st 13653.00 Only Y 13676.00  13437.00 13521.00 odds of 3D Rally > 100 ~ 75%
The Sell Day LOW was 13437.00 13472.00 1353413 SINDU  13653.00 1353413  13589.73 odds of 3D Rally < 0 " 9%
The Buy Day LOVW was 13243.00 13248.00 13325.42 Y0l Day 13576.00  13472.00 13521.00 Ave Range on | 550 198.13
Possible HIGH for Sell Short Day 13645.14 13650.63 13727.2T] 52% 51% |based on Ave Penetration of 5D of 7214 7463 Std/D  43.88
Possible HIGH for Sell Short Day 13479.67 13460.44 13538.86] 91% 84% Jbased on Ave 3 Day Rally of 23167 21244 Stdif 121.36
Possible LOVW for Sell Short Day 13346.50 13378.57 13444.02] 48% 49% fbased on Ave of Sell Day Violation on 55 days of  90.50 93.43 St/ 49.33
Mon, Sep 17 wil be a Sellshort day. YM therefore has a 52% chance of making a high above 13576.00 and up to 13648.14 based on Ave Penetration of SD
therefore has a 91% chance of making a high above 13248.00 and up to 1347967 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13437.00 and down to 13346.50 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 15t
Mon, Sep 17 wil ke a Sellshort day. YM Day therefore has a 5% chance of making a high above 13576.00 and up to 13656063 based on Ave Penetration of SD
therefore has a 84% chance of making a high above 13248.00 and up to 13460.44 based on Ave 3 Day Ralty
tharafare has a AQs: rhanra nf makine a | A helnw 1WUT? W and dnwn tn 41UT7R BT hazed an Ave af Cell Nawv Vinlatinn an ©C Adawe



Monday September 17" 2012

Today was a SS day. Markets tried to close the gap twice a failed therefore the decline started.

Tomorrow will be a Buy day. There is plenty of room for the decline to continue, or at least retest today’s
lows before the rally starts

TTT Data for trading US Index Futures on:

| Tuesday, September 18, 2012

24H Day JCurrent High Low Last odds of Decline > 10 75%
The Sellshort Day HIGH was 1458.00 1st 1458.00 1st Only ES 1459.00 1450.50 1453.75 odds of Decline > 20 46%
The SellShort Day LOW was 1450.50 1450.50 SSPX 1465.63 1457.55 1460.42 odds of Decline= 0 " 0%
ES Day  1459.00 1450.50 1453.75 Ave Range on ' BD 23.53
Possible HIGH for Buy Day 1458.26 1458.58 52% 52% Jbased on Ave Penetration of 55D of 9.26 9,55 Stdill 547
Possible LOW for Buy Day 1435.42 1437.39 1445.35]| 100% 91% |based on Ave Decline of 23.58 261 staid  17.24
Possible LOW for Buy Day 1438.90 1435.21 1445.16] 50% 47% gbased on Ave 55 Day Violation on BD of 11.60 12.29 stad  7.68
Tue, Sep 18 wilbea Buy day. ES therefore has a 52%  chance of making a high above 1459.00 and up to 1468.26 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1459.00 and downto 143542 based on Ave Decline
therefore has a 50%  chance of making a Low below 1450.50 and downto 4143890 based on Ave 55 Day Violation on BD
The 24 hour Low has a 52% chance of being made 1st
Tue, Sep 18 wilbea Buy day. ES Day therefore hasa 52%  chance of making a high above 1459.00 and up to 1468.58 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1455.00 and downto 41437.39 based on Ave Decline
therefore has a 47%  chance of making a Low below 145050 and downto 443821 based on Ave 5SS Day Violation on BD
The Daz sess Low has 50%: chance Ufbeinﬁ made '1s-t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline >10 " 67%
The SellShort Day HIGH was 261.50 1st 858.10 1st 861.60 Only TF 861.50 451.50 865.60 odds of Decline > 15 ™ 49%
The SellShort Day LOW was 851.50 851.50 855.90 SRUT 861,60 855.90 8569.00 odds of Decline= 0 " 0%
TF Day 353,10 351,50 555.60 Ave Range on BD  17.61
Possible HIGH for Buy Day 86344 564.95 868.54] 51% 53% Jbased on Ave Penetration of 5D of 694 688 StdiD  3.67
Possible LOW for Buy Day 243.65 24170 846.79] 100% 94% Jbased on Ave Decline of 17.85 1640 Std/d 1198
Possible LOW for Buy Day 543,24 542,98 447.59] 50% 49% Jbased on Ave 55 Day Violation on BD of 8.26 852 St 542
Tue, Sep 18 wilbea Buy day. TF therefore has a 1%  chance of making a high above 861.50 and up te 86844 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 86150 anddownto 84365 based on Ave Decline
therefore has a 50%  chance of making a Low below 85150 anddownto 843.24 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made 15t
Tue, Sep 18 wilbea Buy day. TF Day therefore hasa 83%  chance of making a high above &588.10 and up to 56498 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 858.10 anddownto &41.70 based on Ave Decline
therefore has a 49%  chance of making a Low below 851.50 anddownto 84298 based on Ave 5SS Day Violation on BD
The Daz sess Low has 51% chance Ufbema made 1s-t
NQ 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Decline > 20  69%
The SellShort Day HIGH was 2852.50 1st 2851.25 1st 2857.52 Only NG 2352.50 2540.00 2847.00 odds of Decline > 25~ 60%
The SellShort Day LOW was 2340.00 Z340.00 224617 SHDX 2857.52 284617 2856.09 odds of Decline= 0 " 0%
NG Day  2851.26 2840.00 2547.00 Ave Range on BD  41.46
Possible HIGH for Buy Day 2867.73 2866.90 2873.16] 56% 55% based on Ave Penetration of 550 of 15.23 1565 Std/D  7.85
Possible LOW for Buy Day 25811.42 2313.54 2821.13| 100% 93% [based on Ave Decline of 41.08 3771 stdif  27.79
W 252013 2619.29 2625.70] 49%  47% W of 19.67 2071 Std/if 1228
I I _ _ I
Tue, Sep 18 wilbea Buy day. NQ therefore has a 56%  chance of making a high above 235250 and up to 2867.73 based on Ave Penetration of S50
therefore has a 100%  chance of making a Low below 285250 and downto 231142 based on Ave Decline
therefore has a 49%  chance of making a Low below 284000 and downto 2820.43 based on Ave S5 Day Violation on BD
The 24 hour Low has a 50% chance of being made 15t
Tue, Sep 18 wilbea Buy day. NQ Day therefore hasa B58%  chance of making a high above 2351.25 and up te 2366.90 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 2851.26 and downto 2813.54 based on Ave Decline
therefore has a 47%  chance of making a Low below 254000 and downto 2819.29 based on Ave 55 Day Violation on BD
The Day sess Low has 5% chance of being made 1st
YM 24h Y day SINDU 24H Day jCurrent High Low Last odds of Decline > 100 68%
The SellShort Day HIGH was 13519.00 1st 13519.00 1st 13593.07 Only Y 13519.00  13455.00  13470.00 odds of Decline > 150  50%
The SellShort Day LOW was 13455.00 13455.00 13526.83 $INDU  13593.07 13526.83 13553.33 odds of Decline= 0 " 0%
YA Day 13519.00 13455.00 13470.00 Ave Range on  ° BD 193.73
Possible HIGH for Buy Day 13593.77 1359310 13669.32] 51% 52% |based on Ave Penetration of 55D of 7477 7940 Std/D 40,90
Possible LOW for Buy Day 13317.55 13337.26 13416.67 | 100% 92% Jbased on Ave Decline of 20145 18175 Std/f 147.74
Possible LOW for Buy Day 13354.82 13349.85 13419.80] 49% 46% Jbased on Ave 85 Day Violation on BD of 10018 10615 Std/f  66.70
Tue, Sep 18 wilbea Buy day. YM therefore has a 51%  chance of making a high above 13519.00 and up to 13593.77 based on Ave Penetration of SSD
therefore has a 100%  chance of making a Low below 13519.00 and down to 13317.55 based on Ave Decline
therefore has a 49%  chance of making a Low below 13455.00 and down to 13354.82 based on Ave 55 Day Vielation on BD
The 24 hour Low has a 55% chanoeufheinﬁ made 'Is_t
Tue, Sep 18 wilbe a Buy day. YM Day therefore has a §2%  chance of making a high above 13519.00 and up to 13598.10 based on Ave Penetration of SSD
therefore has a 92%  chance of making a Low below 13519.00 and downto 13337.25 based on Ave Decline
therefnre haz a AR, rhanee nf making a | nw helnw A34RA.00 and dnwn tn 4334988 hazed nn Ave S5 Nav Vinlatinn nn AN




Tuesday September 18" 2012

Today was a Buy day. Markets tested the SS day lows which held.

Tomorrow will be a Sell day. The rally that started didn’t have much conviction. We may retest today’s lows.

TTT Data for trading US Index Futures on:

Iwednesday, September 19, 2012

24H Day jCurrent High Low Last odds of Rally = 10 T B3%
The Buy Day HIGH was 1436.25 1455.25 Only ES 1456.25 1449.00 1452.75 odds of Rally > 20 Y a9%
The Buy Day LOW was 1445.00 Last 1448.50 1st $5PX 1461.47 1456.13 1459.32 odds of Rally = 0 0
ES Day  1455.25 1449.50 1452.75 Ave Range on SD  24.45
Possible HIGH for Sell Day 1465.42 1465.41 1471.69] 54% 51% Jbased on Ave Penetration of BD of 947 1016 Std/iD  5.42
Possible HIGH for Sell Day 1472.94 1470.73 1476.41 ] 100% 93% | based on Ave Rally of 23.94 2123 std/f  15.66
Possible LOV for Sell Day 1437.08 1436.90 1443.72] 48% 48% Jbased on Ave Bux Daz Violation on 5D of 11.92 1260  sta/if  7.23
_ I - I I I
Wed, Sep19 wilbe a Sell day. ES therefore has a 54%  chance of making a high above 1456.25 and upto 1465.42 based on Ave Penetration of BD:
therefore has a 100% chance of making a high above 1445.00 and up to 147294 based on Ave Rally
therefore has a 48%  chance of making a Low below 1449.00 and downto 1437.08 based on Ave Buy Day Violation on SD
1'h324huurHiHh has a 50% cﬁno&ufbﬁing made 1=_t
Wed, Sep 19 willbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1455.25 and upto 1465.41 based on Ave Penetration of BD:
therefore has a 93%  chance of making a high above 1449.50 and upto 1470.73 based on Ave Rally
therefore has a 48%  chance of making a Low below 1449.50 and downto 143690 based on Ave Buy Day Violation on SD
The Daz SE85 HiHh has 55% chance ufbeinﬁ made '1s_t
TF 24h TF Day $Rut 24H Day jCurrent High Low Last odds of Rally > 10 T 76%
The Buy Day HIGH was 857.10 §55.00 858.10 Only TF 45710 G49.40 853.80 odds of Rally > 15 " 53%
The Buy Day LOW was 249.40 Last 249.40 Last &54.10 SRUT 858.10 354.10 a57.10 odds of Rally = 0 Y 0%
TF Day 555,00 549,40 3_53.30 Ave Range on S0 18.26
Possible HIGH for Sell Day 864.32 862.74 865.61] 53% b52% |based on Ave Penetration of BD of 7.22 7.74 S5tdiD 395
Possible HIGH for Sell Day 867.61 866.01 869.04] 100% 95% | based on Ave Rally of 18.21 1661 st/ 1142
Possible LOW for Sell Day 84044 84024 84219 47% ﬁ based on Ave Buz Daz Violation on 5D of 5.96 9.06 ﬂdiﬂ 4,99
Wed, Sep 19 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 85710 andupto 864.32 based on Ave Penetration of BD:
therefore has a 100% chance of making a high above 84940 andupto 867.61 based on Ave Rally
therefore has a 47%  chance of making a Low below 84940 anddownto 84044 based on Ave Buy Day Violation on SD
TheZ4huurHiHh has a 49% cﬁnoﬂufhﬂing made @
Wed, Sep 19 willbe a Sell day. TF Day therefore has a 5%  chance of making a high above 85500 andupto 862.714 based on Ave Penetration of BD:
therefore has a 95%  chance of making a high above 84940 andupto 866.01  based on Ave Rally
therefore has a 48%  chance of making a Low below 24940 anddownto 84034 based on Ave Buy Day Violation on SD
The I}az SESE HiHh has 52% chance ufbeinﬁ made ﬁ
NG 24h NGQ Day SNDX 24H Day JCurrent  High Low Last odds of Rally > 20 T E1%
The Buy Day HIGH was 285425 285425 2855.34 Only NQ 2854.25 2838.25 2851.25 odds of Rally > 25 Y74y
The Buy Day LOW was 2838.25 1st 284250 1st 284891 SNDX 2859.34 2848.91 2857.79 odds of Rally = 0 Y 0%
NQ Day 2354.25 2542.50 2351.25 Ave Range on 5D 42.71
Possible HIGH for Sell Day 2870.64 2871.78 2876.85] 55% 54% Jbased on Ave Penetration of BD of 16.39 17.53 S5td/D 8.78
Possible HIGH for Sell Day 2880.70 2880.53 2885.37 | 100% 96% Jbased on Ave Rally of 4245 3803 Stdif 25.09
Possible LOV for Sell Day 2817.62 2821.55 2828.62] 46% 43% WOH on 5D of 20.63 2095  Std/if 11.62
I I I I _ _ I
Wed, Sep 19 willbe a Sell day. NQ therefore has a 55%  chance of making a high above 2854.25 and upto 2370.64 based on Ave Penetration of BD:
therefore has a 100% chance of making a high above 2838.25 andupto 2380.70 based on Ave Rally
therefore has a 46%  chance of making a Low below 2838.25 and downto 2817.62 based on Ave Buy Day Violation on SD
The 24 huurHiHh has a 51% cﬁnoﬂufhﬂing made @
Wed, Sep 19 willbe a Sell day. NQ Day therefore has a 54%  chance of making a high above 2354.25 and upto 2371.78 based on Ave Penetration of BD:
therefore has a 96%  chance of making a high above 234250 and upto 238053 based on Ave Rally
therefore has a 48%  chance of making a Low below 284250 and downto 2821.558 based on Ave Buy Day Violation on SD
The Day sess High has B3% chance of being made Last
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 76
The Buy Day HIGH was 13511.00 13511.00 13581.81 Only Y 13511.00 13423.00 13496.00 odds of Rally > 150 54%
The Buy Day LOW was 13428.00 1st 13445.00 1st 13517.88 SINDU 1358161 13517.88 13566.03 odds of Rally = 0 Y 0%
YM Day 1351100 13445.00  13496.00 Ave Range on D 20693
Possible HIGH for Sell Day 13592.47 13601.21 13669.90] 53% 50% Jbased on Ave Penetration of BD of 8147 90.21 Std/D  48.79
Possible HIGH for Sell Day 13631.75 13625.93 13696.55] 100% 94% Jbased on Ave Rally of 20375 180.93 S5td/f 13453
Possible LOV for Sell Day 1&30.56 '1334:0%9 13414.38] 49% niﬁ based on Ave Bux Daz Violation on SD of 97.44 10471 Std/d  50.56
Wed, Sep 19 willbe a Sell day. YM therefore has a 53%  chance of making a high above 13511.00 and up to 13592.47 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13428.00 and up to 13631.75 based on Ave Rally
therefore has a 49%  chance of making a Low below 13428.00 and downto 13330.56 based on Ave Buy Day Violation on SD
The24hc|urHiHh has a 47% cﬁnoﬂufbﬂing made 1s_t
Wed, Sep 19 willbe a Sell day. YM Day therefore has a 50%  chance of making a high above 13511.00 and up to 13601.21 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13445.00 and up to 1262593 based on Ave Rally
therefnre haz a A49%, chance nf makinm A | mw helnw 13445.00 and down tn 13340.79  hased on Ave Rov Dav Vinlatinn nn S0




Wednesday September 19" 2012

Today was a Sell day. It was a confusing day as the markets couldn’t make a rally

Tomorrow will be a SS day. There is plenty of room to rally. if we open in the morning below the BDL we will
have good odds to at least get back to the BDL

TTT Data for trading US Index Futures on: |Thursday, September 20, 2012
24H Day JCurrent  High Low Last odds of 3D Rally > 10 ~ 85%
The Sell Day HIGH was 1459.25 1st 1459.00 Last 1465.15 Only ES 1459.25 1451.25 1453.50 odds of 3D Rally>20 57%
The Sell Day LOW was 1451.25 1451.25 1457.88 $SPX 1465.15 1457.88 1461.13 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 1449.00 1449.50 1456.13 ES Day  1459.00 1451.25 1453.50 Ave Range on "~ SSD_22.98
Possible HIGH for Sell Short Day 1467.61 1467.81 1473.89] 54% 51% | based on Ave Penetration of SD of 8.36 881 StdD 5.26
Possible HIGH for Sell Short Day 1476.38 1474.45 1480.63] 90% 84% | based on Ave 3 Day Rally of 27.38 2495 StdD 14.13
Possible LOW for Sell Short Day 1440.43 1440.37 1447.10] 46% 49% Jbased on Ave of Sell Day Violation on SS days of 10.82 10.88 Std/d  5.71
Thu, Sep20 wilbea  SellShort day. ES therefore has a 54%  chance of making a high above 1459.25 and up to 1467.61 Dbased on Ave Penetration of SD
therefore has a 90% chance of making a high above 1449.00 and upto 1476.38 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1451.25 anddownto 1440.43 based on Ave of Sell Day Viclation on SS days
The 24 hour High has a 53% chance of being made 1st
Thu, Sep 20 wilbea SellShort day. ES Day therefore hasa 51% chance of making a high above 1459.00 and upto 1467.81 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1449.50 and upto 1474.45 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1451.25 and downto 1440.37 based on Ave of Sell Day Violation on SS days
The Day sess High has 46% chance of being made  1st
. TF24h 24H Day [Current  High Low Last odds of 3DRally>5  93%
The Sell Day HIGH was 857.10 1st 856.20 1st 859.30 Only TF 857.10 850.10 851.60 odds of 3D Rally>10 " 78%
The Sell Day LOW was 850.10 850.10 855.10 SRUT 859.30 855.10 855.90 odds of 3D Rally < 0~ 11%
The Buy Day LOW was 849.40 849.40 85410 TF Da 856.20 850.10 851.60 Ave Range on SSD 17.47
Possible HIGH for Sell Short Day 863.55 863.21 865.92] 51% 48% | based on Ave Penetration of SD of 645 7.01  Std/D 3.79
Possible HIGH for Sell Short Day 870.39 868.65 872.15] 89% 85% | based on Ave 3 Day Rally of 20.99 19.25 St/ 10.28
Possible LOW for Sell Short Day 842.05 342.08 847.19] 46% 48% Jbased on Ave of Sell Day Violation on SS days of 8.05 8.02 Std/D  4.04
Thu, Sep20 willbea  SellShort day. TF therefore has a 51% chance of making a high above 857.10 andupto 863.55 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 849.40 andupto 870.39 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 850.10 anddownto 842.05 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 54% chance of being made 1st
Thu, Sep 20 willbe a SellShort day. TF Day therefore hasa 48%  chance of making a high above 856.20 and upto 863.21 based on Ave Penetration of SD
therefore has a 85%  chance of making a high above 849.40 andupto 868.65 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 850.10 anddownto 842.08 based on Ave of Sell Day Violation on SS days
The Day sess High has 47% chance of being made  Last
NQ 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of 3D Rally >10 ' 94%
The Sell Day HIGH was 2866.25 Last 2866.25 Last 2871.10 Only NQ 2866.25 2844.75 2854.75 odds of 3D Rally >30 72%
The Sell Day LOW was 284475 284475 2850.32 SNDX 2871.10 2850.32 2864.39 odds of 3D Rally < 0 “10%
The Buy Day LOW was 2838.25 2842.50 2848.91 NQ Day  2866.25 2844.75 2854.75 Ave Range on SSD 40.95
Possible HIGH for Sell Short Day 2881.20 2882.27 2887.03] 54% 52% |based on Ave Penetration of SD of 14.95 16.02 StdiD 8.82
Possible HIGH for Sell Short Day 2887.93 2887.81 2892.99] 89% 86% |based on Ave 3 Day Rally of 49.68 4531 stdd  24.09
Possible LOW for Sell Short Da 2825.06 282_5.16 2831.88] 45% 46% | based on Ave of Sell Day Violation on SS daxs of 19.69 19.59 Std/0  9.38
Thu, Sep20 wilbea  SellShort day. NQ therefore has a 54% chance of making a high above 2866.25 and up fo 2881.20 Dbased on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2838.25 and upto 2887.93 Dbased on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2844.75 and downtoc 2825.06 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 52% chance of being made 1st
Thu, Sep 20 willbea SellShort day. NQ Day therefore hasa 52% chance of making a high above 2866.25 and upto 2882.27 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2842.50 and upto 2887.81 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2844.75 anddowntc 2825.16 based on Ave of Sell Day Violation on SS days
The Day sess High has 50% chance of being made 1st
YM 24h YM day SINDU 24H Day JCurrent  High Low Last odds of 3D Rally>75 " 87%
The Sell Day HIGH was 13557.00 1st 13555.00 Last 13626.25 Only YM 13557.00 13486.00 13500.00 odds of 3D Rally > 100 Y 78%
The Sell Day LOW was 13486.00 13486.00 13557.48 SINDU  13626.25 13557.48 13579.23 odds of 3DRally < 0 9%
The Buy Day LOW was 13428.00 13445.00 13517.88 YM Day 13555.00  13486.00 13500.00 Ave Range on ' SSD 197.80
Possible HIGH for Sell Short Day 13629.14 13629.63 13700.52) 51% 50% |based on Ave Penetration of SD of 7214 7463 StdD 43.88
Possible HIGH for Sell Short Day 13659.77 13657.61 13731.47] 91% 84% | based on Ave 3 Day Rally of 231.77 21261 StdiD' 121.96
Possible LOW for Sell Short Dax 13395.50 13392-.95 13467.81] 48% 49% jbased on Ave of Sell Dax Violation on §S daxs of 90.50 93.05 Std/f  49.33
Thu, Sep 20 willbea SellShort day. YM therefore has a 51% chance of making a high above 13557.00 and up to 13629.14 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 13428.00 and up to 13659.77 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13486.00 and down to 13395.50 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 52% chance of being made 1st
Thu, Sep20 wilbea  SellShort day. YM Day therefore has a 50% chance of making a high above 13555.00 and up to 13629.63 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13445.00 and up to 13657.61 based on Ave 3 Day Rally
therefore has a 49% chance nf makina a | aw helnw 13486.00_and down tn_13392.95 bhased on Ave of Sell Dav Viplatinn nn SS davs



Thursday September 20" 2012

Today was a SS day. As mentioned last night we did open below the BDL. The markets had to rally to at
least the BDL levels and they did go higher

Tomorrow will be a Buy day. We should be expecting a decline on Buy days. So far we close on the highs of
the day, therefore momentum may take markets higher before the decline starts.

TTT Data for trading US Index Futures on: IFriday, September 21, 2012

24H Day JCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1455.00 Last 1455.00 Last . Only ES 1455.00 1443.50 1454.00 odds of Decline >20 " 45%
The SelShort Day LOW was 1443.50 1443.50 $SPX 1461.23 1449.98 1460.34 odds of Decline= 0 ™ 0%
ES Day  1455.00 1443.50 1454.00 Ave Range on " BD 23.49
Possible HIGH for Buy Day 1464.26 1464.55 1470.76] 52% 52% |based on Ave Penetration of S50 of 9.26 958 Stdill 547
Possible LOVW for Buy Day 1431.45 1433.43 1440.98] 100% 91% | based on Ave Decline of 23.55 .57 Stdif  17.24
Possible LOW for Buz Dair 1431.95 1431%? 1437.65] 50% 47% Jbased on Ave 55 Daz Violation on BD of 11.55 1223 Sta/f 7.68
Fri, Sep21 wilbea Buy day. ES therefore has a 52% chance of making a high above 1455.00 and up to 1464.26 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1455.00 and downto 143145 based on Ave Decline
therefore has a 50% chance of making a Low below 1443.50 and downto 1431.95 based on Ave SS Day Violation on BD
The 24 hour Low has a 45% chance of beinH made Last
Fri, Sep21 wilbe a Buy day. ES Day therefore has a 52% chance of making a high above 1455.00 and up to 1464.58 based on Ave Penetration of S50
therefore has a 91% chance of making a Low below 1455.00 and downto 143343 based on Ave Decline
therefore has a 47% chance of making a Low below 1443.50 and downto 1431.27 based on Ave 55 Day Viclation on BD
The Day sess Low has 57% chance of being made Last
TF 24h TF Day SRut 24H Day jCurrent High Lowr Last odds of Decline > 10 67%
The SelShort Day HIGH was 852.10 1st 850.10 Last 853.00 Only TF 862.10 842.20 849.10 odds of Decline>15 ™ 49%
The SeliShort Day LOW was 42.20 G42.20 247.10 SRUT 863.00 #4710 851.70 odds of Decline= 0 " 0%
TF Day 360.10 342,20 §49.10 Ave Rangeon  BD 17.58
Possible HIGH for Buy Day 859.04 85695 859.94] 51% 53% Jbased on Ave Penetration of S5D of 694 688 StdiD 357
Possible LOW for Buy Day 83427 833.72 838,21 100% 94% fbased on Ave Decline of 17.83 16,38  std/f 11.98
Possible LOW for Buy Day 833.97 833.71 838.83] 51% 49% Jbased on Ave 55 Day Violation on BD of 823 549 St 542
Fri, 5ep 21 wilbe a Buy day. TF therefore has a 51% chance of making a high above 852,10 and upto 8569.04 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 85210 anddownto 83427 Dbased on Ave Decline
therefore has a 51% chance of making a Low below 84220 anddownto 83397 based on Ave SS Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Fri, Sep21 wilbea Buy day. TF Day therefore has a 53% chance of making a high above 85010 and up to 866,98 based on Ave Penetration of 55D
therefore has a 94% chance of making a Low below 85010 anddownte 833.72 Dbased on Ave Decline
therefore has a 49% chance of making a Low below 84220 anddownte 833.71 based on Ave 55 Day Violation on BD
The Dair sess Low has 52% chﬂce of being made Lﬁt
NG 24h NQ Day SHDX 24H Day jCurrent High Lowr Last odds of Decline > 20 §9%
The SelShort Day HIGH was 2852.00 1st 2857.75 Last 2863.67 Only HQ 2858.00 2837.25 2854.25 odds of Decline >25 "~ 60%
The SellShort Day LOW was 2837.25 2837.25 284259 SNDX 2863.67 2842.59 2861.56 odds of Decline= 0 " 0%
NG Day  2857.75 2837.25 2854.25 Ave Rangeon BD  41.40
Possible HIGH for Buy Day 287347 2873.34 2879.25] 56% 55% | based on Ave Penetration of S50 of 1547 16,59 S5td/D  7.85
Possible LOW for Buy Day 2816.99 282011 2827.36]100% 93% |based on Ave Decline of 41.01 37.64 Stid  27.79
Possible LOW for Buz Dair 281747 2616.54 2622.12] 49% 47% Jbased on Ave 55 Daz Violation on BD of 19.78 2071 Stdif 12.28
I I _ _ I
Fri, Sep21 wilbe a Buy day. NG therefore has a 56% chance of making a high above 2358.00 and up to 287317 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 2358.00 and downto 281699 based on Ave Decline
therefore has a 49% chance of making a Low below 2837.25 and downto 2817.47 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made 15t
Fri, 5ep 21 wilbe a Buy day. NG Day therefore has a 55% chance of making a high above 2857.75 and up to 2873.24 Dbased on Ave Penetration of S50
therefore has a 93% chance of making a Low below 2357.75 and downto 2820.11 based on Ave Decline
therefore has a 47% chance of making a Low below 2337.25 and downto 281654 based on Ave 35 Day Viclation 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 ' 68%
The SelShort Day HIGH was 13528.00 Last 13528.00 Last 13598.86 Only ¥ 13528.00 13426.00 13517.00 odds of Decline > 150 "~ 50%
The SelShort Day LOW was 13425.00 13428.00 13503.08 $INDU  13598.86 13503.08 13598.86 odds of Decline= 0 ™ 0%
YN Day 13528.00  13428.00  13517.00 Ave Range on | BD 198.44
Possible HIGH for Buy Day 13602.77 1360710 13675.11) 51% 52% jbased on Ave Penetration of 550 of 7477 79.40 Std/D 40.90
Possible LOV for Buy Day 13326.52 13346.54 13422.71]100% 92% | based on Ave Decline of 20118 13146 Stdil 147.74
Possible LOV for Buy Day 13326.19 13323.35 13396.59] 49% 46% Jbased on Ave 55 Day Violation on BD of 99.81 104.65  Std/F 6670
Fri, S5ep21 wilbea Buy day. YM therefore has a 1% chance of making a high above 13528.00 and up to 13602.77 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 13528.00 and down to 13326.82 based on Ave Decline
therefore has a 49% chance of making a Low below 13426.00 and downto 13326.19 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 45% chance of beinH made Last
Fri, Sep21 wilbe a Buy day. YM Day therefore has a 52% chance of making a high above 13523.00 and up to 13607.10 based on Ave Penetration of S50
therefore has a 92% chance of making a Low below 13523.00 and downte 13346.54 based on Ave Decline
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Friday September 21 2012

Today was a Buy day. As mentioned yesterday momentum did take markets higher. We opened with a gap
up above the SS day high which gave us a good opportunity to short as we knew we had large odds of at
least getting under the SS day high levels.

Monday will be a Sell day. The decline was small however we did close on the lows of the day. Therefore
momentum could take markets lower before the rally starts

TTT Data for trading US Index Futures on: __ |Monday, September 24, 2012

24H Day jCurrent High Low Last odds of Rally =10 B3%
The Buy Day HIGH was 1452.25 1451.50 Only ES 1462.25 1450.50 1451.75 odds of Rally > 20 Y a9%
The Buy Day LOW was 1450.50 Last 1450.50 Last $5PX 1467.07 1459.51 1459.88 odds of Rally = 0 0%
ES Day  1461.50 1450.50 1451.75 Ave Range on " 5D 24.42
Possible HIGH for Sell Day 1471.39 1471.63 55% 52% |based on Ave Penetration of BD of 9.14 1043 StdD 542
Possible HIGH for Sell Day 1474.41 1471.70 1479.77 | 100% 93% | based on Ave Rally of 23.91 2120 Stdf 1566
Possible LOW for Sell Day 1438.58 1437.90 1447.10] 48% 45% | based on Ave Buy Daz Violation on 5D of 11.92 12,60 Sta/f 7.23
S _ I _ —
Mon, Sep 24 wilbe a Sell day. ES therefore has a 55% chance of making a high above 1462.25 and up to 1471.39 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1450.50 and up to 1474.41 based on Ave Rally
therefore has a 48% chance of making a Low below 1450.50 and downto 41438.58 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 5% chanoeuftreinH made 1st
Mon, Sep 24 wilbe a Sell day. ES Day therefore has a 52% chance of making a high above 1461.50 and up to 1471.63 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1450.50 and up to 1471.70 based on Ave Rally
therefore has a 43% chance of making a Low below 1450.50 and downto 41437.90 based on Ave Buy Day Violation on SD
The Daz 58S HiHh has 6% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally =10 T 76%
The Buy Day HIGH was a857.10 857.10 86020 Only TF 857.10 849.40 851.30 odds of Rally >15 Y 53%
The Buy Day LOW was 2345.40 1st 850.50 Last 855.10 SRUT 860.20 855.10 855.40 odds of Rally = 0 Y 0%
TF Day B57.10 §50.90 851.30 Ave Range on © 5D 18.24
Possible HIGH for Sell Day 864.32 564.81 867.68] 53% 52% |based on Ave Penetration of BD of 7.22 7.mM Std/ll  3.95
Possible HIGH for Sell Day 867.58 B67.43 870.01 | 100% 95% Jbased on Ave Rally of 1818 1658 Stdf  11.12
Possible LOW for Sell Day 840.44 541.84 546.19] 46% 43% jbased on Ave Buy Day Violation on 5D of 5.96 906 St 4.99
Mon, 5ep 24 wilbe a Sell day. TF therefore has a 53% chance of making a high above &57.10 and up to 864,32 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 849.40 and up to 867.58 based on Ave Rally
therefore has a 46% chance of making a Low below 24940 anddownto 840.44 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 1st
Maon, S5ep 24 wilbe a Sell day. TF Day therefore has a 52% chance of making a high above 85710 and up to 864.81  based on Ave Penetration of BD
therefore has a 95% chance of making a high above 850.90 and up to 867.48 based on Ave Rally
therefore has a 438% chance of making a Low below 850.90 anddownto 841.84 based on Ave Buy Day Violation on SD
The Day sess High has 51% chance of being made Last
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Rally = 20 hELEE
The Buy Day HIGH was 2871.75 2871.75 2878.38 Only NQ 2871.75 2852.25 2853.50 odds of Rally > 25 4%
The Buy Day LOW was 285225 Last 285225 Last 2859.55 SNDX 2878.38 2859.55 2862.04 odds of Rally = 0 0%
NG Day  2871.75 2852.25 2853.50 Ave Range on ' 5D 42.66
Possible HIGH for Sell Day 2888.12 2889.26 2805.87 | 65% 54% | based on Ave Penetration of BD of 1637 1751 StdlD 878
Possible HIGH for Sell Day 2894.66 2890.24 289598 100% 96% | based on Ave Rally of 42.41 3799 Stdf  25.09
Possible LOW for Sell Day 2831.62 2831.30 2639.26] 45% 47% | based on Ave Buy Daz Violation on 5D of 20.63 2095  Std/f 11.62
S I I - _
Mon, 3ep 24 wil be a Sell day. NQ therefore has a bb%  chance of making a high above 2871.75% and up to 2688.12 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2852.25 and up to 2894.66 based on Ave Rally
therefore has a 45% chance of making a Low below 2852.25 anddownto 2831.62 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 1% chanoeuftreinH made Lﬁt
Mon, Sep 24 wilbe a Sell day. NQ Day therefore has a Bd% chance of making a high above 2871.75% and up to 2889.26 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2852.25 and up to 2890.24 based on Ave Rally
therefore has a 47% chance of making a Low below 2352.25 anddownto 2831.30 based on Ave Buy Day Violation on SD
The Daz 58S HiHh has 43% chance of being made 1st
YM 24h Y day SINDU 24H Day JCurrent High Low Last odds of Rally =100 T 76%
The Buy Day HIGH was 13588.00 13581.00 13548.87 Only Y 13588.00  13489.00 13499.00 odds of Rally > 150 Y Be%
The Buy Day LOW was 13489.00 Last 13489.00 Last 13571.6% SINDU  13646.87  13571.69 13578.27 odds of Rally = 0 Y 0%
YM Day 13581.00 13439.00 134599.00 Ave Range on © 5D 208.59
Possible HIGH for Sell Day 13669.31 13670.99 13734.94] 54% 51% | based on Ave Penetration of BD of 51.31 89.99 Std/D 48.79
Possible HIGH for Sell Day 13692.56 13669.74 1375218 100% 94% | based on Ave Rally of 20356 18074 Std/f 13453
Possible LOW for Sell Day 13391.56 13384.29 13468.19] 48% 45% jbased on Ave Buy Day Violation on 5D of 97.44 104.71  Sta/0 59.56
Maon, S5ep 24 wilbe a Sell day. YM therefore has a 54% chance of making a high above 13588.00 and up to 13669.31 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 13489.00 and up to 13692.56 based on Ave Rally
therefore has a 48% chance of making a Low below 13489.00 and downto 13391.56 based on Ave Buy Day Violation on SD
The 24 hour High has a 48% chance of being made 1st
Maon, S5ep 24 wilbe a Sell day. YM Day therefore has a 51% chance of making a high above 13581.00 and up to 13670.99 based on Ave Penetration of BD
therefore has a 94% chance of making a high above 13489.00 and up to 13669.74 based on Ave Rally
therefnre has a AR% chance nf makinn a | nw helnwe 13439.00 _and down tn 43384.79  hased on Awve Buv Dav Vinlatinn nn S0



Monday September 24™ 2012

Today was a Sell day. Although it was a confusing day, it was clear at the open that long was the direction to
go. Markets gapped lower and even below the BDL. We knew we had 95% odds of at least getting back to
the BDL which all markets except the Nasdaq did.

Tomorrow will be a SS day. Again if we open below the BDL, we will have good odds to get back above

these levels

TTT Data for trading US Index Futures on:

ITuesday, September 25, 2012

24H Day JCurrent High Low Last odds of 3D Rally > 10 Y B4%
The Sell Day HIGH was 145450 Last 1454 .50 Last . Only ES 1454.50 1444.75 1451.50 odds of 3D Rally >20 " 57%
The Sell Day LOW was 144475 144475 1452.06 $S5PX 1460.72 1452.06 1457.25 odds of 3D Rally < 0~ 10%
The Buy Day LOW was 1450.50 1450.50 1458.51 ES Day  1454.50 1444.75 1451.50 Ave Range on  S5D 22.95
Posgsible HIGH for Sell Short Day 1462.86 1463.21 1460.46] 54% 51% Jbased on Ave Penetration of 5D of 8.36 &.81 Std/D 526
Possible HIGH for Sell Short Day 1477.82 1475.39 1433.95] 90% 384% Jbased on Ave 3 Day Rally of 27.32 2489 Stdf 1443
Pogsible LOVW for Sell Short Day 14'.’»_3.95 1433.89 1441.300 46% 49% fbased on Ave of Sell Daz Violation on S5 days of 10.80 10.86  Sta/id  5.74
Tue, Sep 25 wilbea  SellShort day. ES therefore has a B4%  chance of making a high above 1454.50 and up to 1462.86 based on Ave Penetration of SD
therefore has a 90% chance of making a high above 1450.50 and up to 1477.82 based on Ave 3 Day Raly
therefore has a 46%  chance of making a Low below 1444.75 anddowntoc 4433.95 based on Ave of Sel Day Violation on 55 days
The 24 hour High has a 50% chance of being made 1st
Tue, Sep 25 wilbea Sellshort day. ES Day therefore has a 5% chance of making a high above 145450 and up to 1463.31 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1450.50 and up to 1475.39 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 144475 and downto 41433.89 based on Ave of Sell Day Violation on S3 days
The Day sess High has 46% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Lowr Last odds of 30 Rally > 5 93%
The Sell Day HIGH was 834.00 1st 854.00 1st 856.60 Only TF 854.00 45,40 449.60 odds of 3D Rally>10  78%
The Sell Day LOW was 845.40 845.40 349.30 SRUT 856.60 849.30 851.60 odds of 3DRally < 0~ 11%
The Buy Day LOW was 245 40 85090 855.10 TF Day 854.00 545.40 849.60 Ave Range on " 55D 17.45
Possible HIGH for Sell Short Day 860.45 861.01 863.22] 51% 48% |based on Ave Penetration of 5D of 645 7.01 Std/ll  3.79
Possible HIGH for Sell Short Day a70.34 870.10 873.15] 89% 86% Jbased on Ave 3 Day Rally of 20.94 1920 St 1028
Possible LOV for Sell Short Day 83735 837.39 541.39] 46% 48% Jbased on Ave of Sell Day Violation on 55 days of 5.05 8.01 sta/f 4.04
Tue, Sep 256 wilbea Sellshort day. TF therefore has a 5% chance of making a high above 85400 and upto 860.45 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above £49.40 andupto 870.34 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 84540 anddownto 837.35 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 55% chance of being made 1st
Tue, Sep 25 wilbe a SellShort day. TF Day therefore hasa 43% chance of making a high above 854.00 and upto 861.01  based on Ave Penetration of SD
therefore has a 86% chance of making a high above 85090 and upto 870,10  based on Ave 3 Day Raly
therefore has a 43% chance of making a Low below 84540 anddownto 837.39 based on Ave of Sell Day Violation on S5 days
The Daz SEES HiHh has 45% chance of bcing made ﬁ
NG 24h NG Day SHDX 24H Day JCurrent High Lowr Last odds of 3D Rally =10 ' 94%
The Sell Day HIGH was 2857.25 1st 2844325 Last 284961 Only NG 2857.25 2526.25 2840.50 odds of 3D Rally>30 " 71%
The Sell Day LOW was 2828.25 2828.25 2832.53 SNDX 2849.61 2832.53 2843.98 odds of 3D Rally < 0™ 10%
The Buy Day LOW was 2852.25 285225 285955 NG Day  2844.25 2826.25 2840.50 Ave Range on | S5D 40,90
Possible HIGH for Sell Short Day 2872.20 2860.27 2865.54] 54% 52% |based on Ave Penetration of 5D of 14.95 16.02 Std/D  8.82
Possible HIGH for Sell Short Day 2901.85 289747 2903.54] 89% §6% Jbased on Ave 3 Day Rally of 49.60 4522 std/f  24.09
Possible LOV for Sell Short Day 2806.63 2806.72 2814.15] 45% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.62 19,53  Sta/0  9.38
Tue, Sep 25 wilbe a SellShort day. NQ therefore has a 54% chance of making a high above 2357.25 and up to 2872.20 based on Ave Penetration of SD
therefore has a 89% chance of making a high above 285225 and up to 2901.85 based on Ave 3 Day Rally
therefore has a 45% chance of making a Low below 2826.25 and downto 2806.63 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 45% chance of being rna_de 1st
Tue, Sep 25 wilbea Sellshort day. NQ Day therefore has a 52% chance of making a high above 2344.25 and upto 2860.27 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 2352.25 and upto 2897.47 based on Ave 3 Day Raly
therefore has a 46% chance of making a Low below 2826.25 and downto 2806.72 based on Ave of Sell Day Violation on S5 days
The Day =&2s High has 50% chance of being made 1st
YM 24h YN day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T BT%
The Sell Day HIGH was 13530.00 Last 13530.00 Last 13601.90 Only Y 13530.00 13438.00 13490.00 odds of 3D Rally > 100 ~ 78%
The Sell Day LOW was 13432.00 13444.00 13521.68 SINDU 1360190 13521.68 13561.00 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 13488.00 13489.00 13571.69 | Y11 Day 1353000  13444.00  13490.00 Ave Range on | 55D 197.56
Possible HIGH for Sell Short Day 13602.14 13604.63 13676.17] 51% 50% Jbased on Ave Penetration of 5D of 7214 T4.63 S5td/D  43.88
Possible HIGH for Sell Short Day 13720.42 13701.23 13784.91] 91% 84% Jbased on Ave 3 Day Rally of 23142 21223 Staid 121.97
Possible LOV for Sell Short Day 13347.66 13361.13 13432.19] 48% 49% Jbased on Ave of Sell Dag Violation on 55 days of 850.34 BEE? sta/ 4‘3&
Tue, Sep 25 wilbea SellsShort day. YM therefore has a 51% chance of making a high above 13530.00 and up to 13602.14 based on Ave Penetration of SD
therefore has a 91% chance of making a high above 13489.00 and up to 13720.42 baszed on Ave 3 Day Rally
therefore has a 43% chance of making a Low below 12438.00 and downto 13347.66 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1st
Tue, Sep 25 wilbea SellShort day. YM Day therefore has a 50% chance of making a high above 13530.00 and up to 13604.63 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 13489.00 and up to 13701.23 based on Ave 3 Day Rally
therefore has a A9%, chance nf makino a | nw belnw 13444 ) _and down tn 43351.13  based on Awve nf Sel Dav Vinlatinn nn 55 davs




Tuesday September 25" 2012

Today was a Buy day. Nice SS day as all markets rallied to test yesterday’s highs and dragged NQ back
above the BDL. Once done the markets reversed as per a textbook SS day

Tomorrow will be a Buy day. The decline is in place, however having closed on the lows of the day,
momentum may take the markets lower before the rally starts

TTT Data for trading US Index Futures on:

|Wednesday, September 26, 2012

24H Day JCurrent High Low Last Change Jodds of Decline > 10 Y 75%
The SeliShert Day HIGH was 1457.00 1st 1457.00 1st Only ES 1457.00 1435.00 1436.75 odds of Decline > 20 " 45%
The SellShort Day LOW was 1435.00 1435.00 $S5PX 1463.24 1441.65 1441.56 odds of Decline = 0 ™ 0%
ES Day  1457.00 1435.00 1436.75 Ave Range on | BD 18.79
Possible HIGH for Buy Day 1462.38 1465.42 50% 30% | based on Ave Penetration of 550 of 5.38 8.42
Possible LOW for Buy Day 144254 144518 1451.60 | 100%: #85 | based on Ave Decline of 14.16 11.83
Possible LOV for Buy Day 1430.50 1429.31 1436.21] 70% 60% fbased on Ave 55 Day Violation on BD of 4.50 5.69
Wed, S5ep 26 wilbe a Buy day. ES therefore has a 50% chance of making a high above 1457.00 and up to 1462.38 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1457.00 and downto 1442.84 based on Ave Decline
therefore has a T70% chance of making a Low below 1435.00 and downto 41430.50 based on Ave SS Day Violation on BD
The 24 hour Low has a 52% chanoeofbeimﬂde 1st
L — I
Wed, 5ep 26 wilbe a Buy day. ES Day therefore has a 30%  chance of making a high above 1457.00 and up to 1465.42 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1457.00 and downto 144513 based on Ave Decline
therefore has a #0%  chance of making a Low below 1435.00 and downtoc 4429.31 based on Ave SS Day Violation cn BD
The Day sezs Low has 50% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last Change Jodds of Decline > 10 VBT
The SellShert Day HIGH was 855.20 1st 854.80 1st 857.00 Only TF 8565.20 835.40 837.70 odds of Decline > 15 " 49%
The SellShort Day LOW was 835.40 835.40 §38.00 SRUT 857.00 §39.00 439.40 odds of Decline = 0 ™ 0%
TF Day 55480 3_3540 3_3?.?0 Ave Range on BD 14.25
Possible HIGH for Buy Day £58.45 §58.22 861.31] 55% 55% | based on Ave Penetration of 550 of 3.25 3.42
Possible LOW for Buy Day 54243 543.27 847.94 1 100% 90% | based on Ave Decline of 12.72 11.53
Possible LOV for Buy Day 83147 530.50 834.48] 60% 50% Jbased on Ave 55 Day Violation on BD of 4.23 4.90
Wed, Sep 26 wilbea Buy day. TF therefore has a 55% chance of making a high above 855,20 and upto 4568.45 Dbased on Ave Penetration of S50
therefore has a 100% chance of making a Low below 855,20 anddownto 84248 based on Ave Decline
therefore has a 60% chance of making a Low below 83540 anddownto 831.17 based on Ave S5 Day Violation on BD
The 24 hour Low has a 5d%a chance of heinH made ‘Is_t
Wed, Sep 26 wilbea Buy day. TF Day therefore has a 55% chance of making a high above 854,80 andupto 868.22 based on Ave Penetration of 35D
therefore has a 90% chance of making a Low below 85480 anddownto 843.27 based on Ave Decline
therefore has a 50% chance of making a Low below 83540 anddownto 83050 based on Ave S5 Day Violation on BD
The Day sezs Low has 51% chance of being made 1st
NG 24h NG Day SNDX 24H Day JCurrent High Low Last Change Jodds of Decline = 20 N
The SellShort Day HIGH was 2853.00 1st 2853.00 1st 285868 Only NG 2853.00 2798.25 2804.25 odds of Decline > 25 ™ 60%
The SellShort Day LOW was 279825 2798.25 2804.13 SHNDX 2858.68 250413 2304.94 odds of Decline = 0 ™ 0%
NG Day  28563.00 2798.25 2804.25 Ave Range on  BD 31.85
Pogsible HIGH for Buy Day 286340 2064.38 2372.00) 50% 50% fbased on Ave Penetration of 550 of 10,40 11.28
Possible LOW for Buy Day 2319.65 2524.55 2331.56 | 100% #55 | based on Ave Decline of 33.35 25.45
Possible LOW for Buy Day 2785.75 2783.60 2789.90) 60% 50% fbased on Ave 55 Daz Violation on BD of 12.50 14.65
I _ I _ _
Wed, 5ep 26 wilbea Buy day. NQ therefore has a 50%  chance of making a high above 2853.00 and up to 2863.40 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2353.00 and downto 2819.65 based on Ave Decline
therefore has a 60%  chance of making a Low below 2798.25 and downto 2785.75 based on Ave SS Day Violation on BD
The 24 hour Low has a 5% chanoeofbeinH made ‘Is_t
Wed, Sep 26 wilbea Buy day. NQ Day therefore hasa 50% chance of making a high above 2353.00 and up to 2864.38 based on Ave Penetration of 350D
therefore has a 100% chance of making a Low below 2353.00 and downto 2824.55 based on Ave Decline
therefore has a 50% chance of making a Low below 2798.25 anddowntoc 2783.60 basedon Ave SS Day Vielation on BD
The Day sezs Low has 50% chance of being made 1st
Y 24h YN day SINDU 24H Day JCurrent High Low Last Change Jodds of Decline > 100 " 68%
The SellShort Day HIGH was 13548.00 1st 13542.00 1st 13582013 Only YM 13548.00 13386.00 13406.00 odds of Decline > 150 " 50%
The SellShort Day LOW was 13385.00 13385.00 13458.44 SINDU  13620.13  13458.44 1346017 odds of Decline= 0 " 0%
YN Day  13543.00 1&3&.00 1 340600 Ave Range on " BD 155.55
Possible HIGH for Buy Day 13583.50 13593.33 13660.95] 50% 45% | based on Ave Penetration of 55D of 3550 45,33
Possible LOW for Buy Day 13414.25 13444.85 13513.28 | 1007%: #5 | baszed on Ave Decline of 133.75 10315
Possible LOV for Buy Day 13338.38 13333.50 13413.63] 65% 60% Jbased on Ave §5 Daz Violation on BD of 47.62 52.50
I I I _
Wed, 5ep 26 wilbea Buy day. YN therefore has a 50%  chance of making a high above 13548.00 and up to 13583.50 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 13543.00 and down to 13414.25 based on Ave Decline
therefore has a 65%  chance of making a Low below 13386.00 and down to 13338.38 based on Ave 5SS Day Viclation on BD
The 24 hour Low has a 55% chance of being made 15t
Wed, Sep 26 wilbea Buy day. YM Day therefore has a 45% chance of making a high above 13548.00 and up to 13593.33 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 13548.00 and down to 13444.85 based on Ave Decline
therefnre has a R0 chance nf makinn a | nw belnw 13386.00_and dnwn tn 1333360 bhased non Ave S5 Dav Vinlatinn on AN




Wednesday September 26™ 2012

Today was a Buy Day. Momentum was stronger than expected and decline continue all the way to violation

levels.

Tomorrow will be a Sell day. A small rally started but without conviction. Having closed near the lows again,
we may have to retest these lows before the real rally starts.

TTT Data for trading US Index Futures on:

|Thursday, Se

ptember 27, 2012

24H Day JCurrent High Low Last odds of Rally > 10 " 83%
The Buy Day HIGH was 1438.75 1435.75 Only ES 1439.75 1424.00 1427.25 odds of Rally > 20 Y a9%
The Buy Day LOVW was 1424.00 Last 1424.00 $SPX 1441.60 1430.53 1433.59 odds of Rally = 0 0%
ES Day 143575 1424.00 1427.25 Ave Range on S0 24.33
Possible HIGH for Sell Day 1448.89 1445.88 54% 51% | based on Ave Penetration of BD of 9.14 1013 StdiD 542
Possible HIGH for Sell Day 1447.86 144515 100% 93% Jbased on Ave Rally of 23.86 2115 St 1566
Possible LOVV for Sell Day 1412.11 1411.44 4% 48% Jbased on Ave Buy Daz \iolation on 5D of 11.89 12,56  Staid 723
— _ -
Thu, Sep 27 wilbe a Sell day. ES therefore has a B4%  chance of making a high above 1439.75 and up to 1445389 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1424.00 and up to 1447.86 based on Ave Rally
therefore has a 48%  chance of making a Low below 1424.00 and downto 4141211 based on Ave Buy Day Viclation on SD
The 24 hour HiHh has a 50% chance of being made 1st
Thu, Sep 27 wilbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1435.75 and up to 144538 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1424.00 and up to 1445.15 based on Ave Rally
therefore has a 48%  chance of making a Low below 1424.00 and downto 41411.44 based on Ave Buy Day Viclation on SD
The Dair segs High has 6% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally > 10 T 7B
The Buy Day HIGH was 240.70 839.00 839.70 Only TF 340.70 827.90 829.10 odds of Rally > 15 Y 53%
The Buy Day LOVW was 827.50 Last 82780 Last 831.80 SRUT 839.70 831.80 833.90 odds of Rally = 0 0%
TF Day 839.00 827.90 329.10 Ave Range on 7 SD18.21
Possible HIGH for Sell Day 547.92 846.71 847.18] 53% 52% [ based on Ave Penetration of BD of 7.22 7.7 Stdill  3.95
Possible HIGH for Sell Day 846.05 444,45 446,68 100% 95% Jbased on Ave Rally of 18.15 1656 Stdid 1112
Possible LOW for Sell Day £18.96 218.86 322.91) 47% 48% jbased on Ave Buy Day Violation on 5D of 8.94 9,04 St 4.99
Thu, Sep 27 willbe a Sell day. TF therefore has a 53%  chance of making a high above 840.70 andupto 84792 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 827.90 and up to 846.05 baszed on Ave Rally
therefore has a 47%  chance of making a Low below 82790 anddownto 81896 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made Last
Thu, 5ep 27 wilbe a Sell day. TF Day therefore has a 52%  chance of making a high above 839.00 and up to 846.71  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 827.90 and up to 844.45 baszed on Ave Rally
therefore has a 48%  chance of making a Low below 82790 anddownto 81886 based on Ave Buy Day Violation on SD
The Day sess High has 51% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Rally > 20 T B1%
The Buy Day HIGH was 2807.25 27597.00 280228 Only NG 2807.25 2762.25 277425 odds of Rally > 25 T 74%
The Buy Day LOVV was 2752.25 Last 2762.25 Last 2768.58 SNDX 2802.28 2768.58 2r52.1 odds of Rally = 0 0%
NQ Day  2797.00 2?62_.25 2??4.2_5 Ave R_ange on 50 42.63
Possible HIGH for Sell Day 2823.62 2614.51 2819.77] 556% 54% jbased on Ave Penetration of BD of 16.37 17.51 StdiD  5.78
Possible HIGH for Sell Day 2804.57 2800.24 2805.01]100% 96% jbased on Ave Rally of 4232 37.99 Staid  25.09
Possible LOW for Sell Day 2741.59 2741.27 2745.26) 46% 48% Jbased on Ave Buy Day Violation on 5D of 20.66 2098 st 11.62
Thu, Sep 27 wilbe a Sell day. NQ therefore has a 5%  chance of making a high above 2807.25 and up to 282362 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 2762.25 and up to 280457 based on Ave Rally
therefore has a 46%  chance of making a Low below 2762.25 and downto 2741.59 based on Ave Buy Day Violation on SD
The 24 hour High has a 60% chance of being made Last
Thu, Sep 27 wilbe a Sell day. NQ Day therefore has a 54%  chance of making a high above 2797.00 and up to 2814.51 baszed on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2762.25 and up to 2300.24 based on Ave Rally
therefore has a 48%  chance of making a Low below 2762.25 and downto 2741.27 based on Ave Buy Day Viclation on SD
The Day sez2 High has 43% chance of being made 1st
YM 24h YM day SINDU 24H  Day §Current  High Low Last odds of Rally > 100 T 75%
The Buy Day HIGH was. 13425.00 13409.00 13479.79 Only ¥ 13426.00 1333200 13343.00 odds of Rally > 150 Y B4%
The Buy Day LOVW was 13332.00 Last 13332.00 Last 13406.938 SINDU  13479.79 1340698 1341578 odds of Rally = 0 0%
| YT Day  13409.00  13332.00  13343.00 Ave Range on S0 208.30
Possible HIGH for Sell Day 13507.34 13498.99 13567.86)] 53% 50% Jbased on Ave Penetration of BD of 81.31 §9.99 StdiD  48.79
Possible HIGH for Sell Day 13535.16 13512.38 13587.10] 100% 94% |based on Ave Rally of 20316 18038 Stdf 134.53
Possible LOV for Sell Day 13234.79 13227.59 13303.76] 49% 49% Jbased on Ave Buy Daz Violation on 5D of §7.21 104.41  Stdifl 59.56
— I I - I
Thu, Sep 27 wilbe a Sell day. Y therefore has a 53%  chance of making a high above 13426.00 and up to 13507.31 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13332.00 and up to 13535.16 based on Ave Rally
therefore has a 49%  chance of making a Low below 13332.00 and down to 1323479 bazed on Ave Buy Day Violation on SD
The 24 hour HiHh has a 47% chance of being made 1st
Thu, Sep 27 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 13409.00 and up to 13498.99 based on Ave Penetration of BD:
therefore has a 94%  chance of making a high above 13332.00 and up to 13512.38 based on Ave Rally
tharafara has a AQsL mhanca Af malkins a | Ao halaoas 47222 NN and dawsn bn 4277 BO hacad Aan Asra Aose N Vinlatina an CM




Thursday September 27" 2012
Today was a Sell day. The rally that was started yesterday continued and reached TTT levels and stalled
Tomorrow will be a SS day. There is a little room to continue rallying if they want to,

TTT Data for trading US Index Futures on: Friday, September 28, 2012

24H Day JCurrent High Low Last odds of 3D Rally =10 A
The Sell Day HIGH was 144450 Last 144450 Last 1450.20 Only ES 1444.50 1427.50 1441.25 odds of 3D Rally > 20 " 57%
The Sell Day LOW was 1427.50 1429.75 1433.38 $SPX 1450.20 1433.36 1446.95 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 1424.00 1424.00 1430.53 ES Day  1444.50 1429.75 1441.25 Ave Range on SSD 22.85
Possible HIGH for Sell Short Day 1452.83 1453.28 1458.91] 54% 51% |based on Ave Penetration of 5D of 833 878 StdD 5.26
Possible HIGH for Sell Short Day 1451.26 1448.54 1454.91] 90%: &4% |based on Ave 3 Day Rally of 27.26 2434 Std'f 1443
Possible LOW for Sell Short Day 1416.70 1418.89 14&&0 A47%  49% Qbased on Ave of Sell Daz Violation on §5 days of 10£»O 10.86 St_dflf 5.71
Fri, Sep 28 wilbe a SellShort day. ES therefore has a B4%  chance of making a high above 144450 and up to 1452.83 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 142400 and up to 1451.26 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 142750 and downto 4141670 based on Ave of Sell Day Viclation on S5 days
The 24 hour HiHh has a 50% chanoeufheinﬁ made 1st
Fri, S5ep 28 willbe a SellShort day. ES Day therefore has a 51%  chance of making a high above 144450 and up to 1453.28 baszed on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1424.00 and upto 1448.84 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1429.75 and downto 1418.89 based on Ave of Sell Day Viclation on SS days
The Daz SESS Hiﬁh has 465% chance ufbeinﬁ made  1st
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of 30 Rally > 5 hEEER
The Sell Day HIGH was 843.10 Last 843.10 Last 844.50 Only TF 843.10 829.30 840.30 odds of 3D Rally >10 " 78%
The Sell Day LOW was 829.30 830.10 833.90 SRUT 844.90 833.90 843.20 odds of 30 Rally < 0~ 11%
The Buy Day LOW was &27.90 827.90 831.80 TF Day 843,10 &30.10 &40.30 Ave Range on Y S5D 17.46
Possible HIGH for Sell Short Day 849.53 850,07 851.49] 51% 48% Jbased on Ave Penetration of 5D of 643 697 StdD 379
Possible HIGH for Sell Short Day a48.79 247.06 349.80] 89% &6% |based on Ave 3 Day Rally of 20.89 1946 Stdlf  10.28
Possible LOW for Sell Short Day 3_21.24 %0? SEE&S 46% 48% Jbased on Ave of Sell Daz Violation on 55 days of 3.06 ﬁOS St_d:'lf 4,04
Fri, Sep 28 wilbe a SellShort day. TF therefore has a 51%  chance of making a high above 84310 andupto 849.53 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 82790 andupto 848.79 based on Ave 3 Day Raly
therefore has a 46%  chance of making a Low below 82930 anddownto 821.24 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 50% chanoeufbeinﬁ made 1st
Fri, S5ep 28 wilbe a SellShort day. TF Day therefore has a 48%  chance of making a high above 84310 andupto 850.07 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 82790 andupto 847.06  based on Ave 3 Day Raly
therefore has a 48%  chance of making a Low below 83010 and downto 82207 based on Ave of Sell Day Viclation on SS days
The Day =ess High has 47% chance of being made 1st
NG 24h NQ Day SNDX 24H Day jCurrent High Low Last odds of 3D Rally > 10 94%
The Sell Day HIGH was 2821.25 Last 2821.25 Last 2827.00 Only HG 2821.26 2774.75 2813.75 odds of 3D Rally>30 " 71%
The Sell Day LOW was 277475 2778.00 278482 SHDX 2827.00 2784.62 2821.38 odds of 30 Rally < 0~ 10%
The Buy Day LOW was 2782.25 278225 2788.58 NQ Day 282125 2778.00 2813.75 Ave Range on © 550 40.94
Possible HIGH for Sell Short Day 2336.20 2337.24 234290 54% 52% | based on Ave Penetration of 5D of 14.95 1699 Std/D  8.82
Possible HIGH for Sell Short Day 2611.71 2507.34 28612.57) 89% &6% | based on Ave 3 Day Rally of 49.46 4509 Stdd 2409
Possible LOW for Sell Short Day 2-?55.0'9 ﬁ&.lﬁ EFGEAE 4-5% 46% fbased on Ave of Sell Daz Violation on 55 days of 19.66 19.57 St_d:'lf 9.35
Fri, 5ep 28 wilbe a SellShort day. NQ therefore has a 54%  chance of making a high above 2821.25 and upto 2836.20 Dbased on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2762.25 and upto 2811.71  based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2774.75 and downto 2755.09 based on Ave of Sell Day Violation on S5 days
The 24 hour High has. a 52% chance of being made 1st
Fri, 5ep 28 wilbe a Sellshort day. NQ Day therefore has a 52%  chance of making a high above 2821.25 and upto 2837.24 Dbased on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2762.25 and upto 2807.34 Dbaszed on Ave 3 Day Raly
therefore has a 46%  chance of making a Low below 2778.00 and downte 2758.43 basedon Ave of Sell Day Viclation on SS days
The Day sess High has 50% chance of being made 1st
YM 24h YN day SINDU 24H Day JCurrent High Low Last odds of 3D Rally =75 6%
The Sell Day HIGH was 13453.00 Last 13453.00 Last 13522.83 Only Y 13453.00  13343.00 13410.00 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 13343.00 13343.00 13413.70 SINDU  13522.83 13413.70 13485.97 odds of 30 Rally < 0 ™ 9%
The Buy Day LOW was 13332.00 13332.00 13408.98 | Y Day 13453.00 13343.00  13410.00 Ave Range on " 550 197.48
Possible HIGH for Sell Short Day 13524.88 13527.36 13596.82] 51% 50% |based on Ave Penetration of 5D of 71.58 7436 Std/D  43.88
Possible HIGH for Sell Short Day 13562.95 13543.79 13619.74] 91% 54% | based on Ave 3 Day Rally of 23095 2179 Std/f 121.96
Possible LOW for Sell Short Day 132562.85 13250.31 13324.35] 48% 45% | based on Ave of Sell Daz Violation on 55 days of 80.15 92.70  Std/f  49.33
L I - _ _ - I
Fri, 5ep 28 willbe a SellShort day. YM therefore has a 51%  chance of making a high above 13453.00 and up to 13524.88 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 13332.00 and up to 13562.95 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13343.00 and down to 13252.85 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 55% chance of being made 1st
Fri, Sep 28 wilbea SellShort day. YM Day therefore has a 50 chance of making a high above 13453.00 and up to 13527.36 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13332.00 and up to 13543.79 based on Ave 3 Day Rally

therefnre has a A9%; chance nf makinm a | nw helnw 1334300 _and dewn tn 1325031 based nn Ave of Sell Dav Vinlatinn nn 55 davs



Friday September 28" 2012

Today was a SS day. Markets didn’t even try to make higher rally and the decline started right away.

Monday will be a Buy day. Based on averages the decline should continue

TTT Data for trading US Index Futures on: Monday, October 01, 2012
24H Day jCurrent High Low Last odds of Decline > 10 " 75%
The SelShort fay HIGH was 1443.50 1st 1440.00 Last 1447.13 Only ES 1443.50 1429.00 1434.256 odds of Decline > 20 " 45%
The SellShort Day LOW was 1425.00 1425.00 1435.50 $SPX 144713 1435.60 1440.51 odds of Decline = 0 " 0%
ES Day  1440.00 1425.00 1434.25 Ave Range on BOD 23.44
Possible HIGH for Buy Day 1452.756 1449.56 1456.64] 52% 52% |based on Ave Penetration of S50 of 9.25 9.56 StdD 547
Possible LOW for Buy Day 1419.97 1418.44 1426.59] 100% 91% |based on Ave Decline of 23.53 21.56 Std/f  17.24
Possible LOW for Bux Dair 14'1?.4-5 1416.77 1423.28] 50% 47% Jbased on Ave 55 Daz Violation on B_D of 11.55 1& std/f 7.68
Mon, Oct 01 wilbe a Buy day. ES therefore has a 52%  chance of making a high above 1443.50 and up to 1452.75 baszed on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1443.50 and downto 41419.97 based on Ave Decline
therefore has a 50%  chance of making a Low below 1429.00 and downto 1417.45 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5& chance of being rna_de 1=t
Mon, Oct 01 willbe a Buy day. ES Day therefore hasa 52%  chance of making a high above 1440.00 and up to 1449.56 baszed on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1440.00 and downto 1418.44 baszed on Ave Decline
therefore has a 47%  chance of making a Low below 1429.00 and downto 1416.77 bazed on Ave 55 Day Violation on BD
The Day sess Low has 57% chance of being made Last
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of Decline >10 " 67%
The SellShort Day HIGH was 84210 1st 83870 Last 841.90 Only TF 842,10 83210 835.00 odds of Decline > 15 ™ 49%
The SelShort Day LOW was 832.10 832.10 835.90 SRUT 841.90 836.90 837.60 odds of Decline = 0 ™ 0%
TF Day 1219.?0 832,10 815.00 Ave Range on " BD 17.55
Possible HIGH for Buy Day 849.03 846.58 845.54] 51% 53% | based on Ave Penetration of 55D of 693 6.88 Std/D  3.57
Possible LOW for Buy Day 824.28 823.29 827.08] 100% 94% | based on Ave Decline of 17.82 16.41  Std/f 1198
Possible LOW for Buy Day 823.88 8§23.62 527.63] 51% 49% | based on Ave 55 Day Violation on BD of 8.22 8.48  Std/d 542
Mon, Oct 01 wilbe a Buy day. TF therefore has a 51%  chance of making a high above 84210 andupto 849.03 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 84210 anddownto 824.28 based on Ave Decline
therefore has a 51%  chance of making a Low below 83210 anddownto 82388 based on Ave SS Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Mon, Oct 01 wilbe a Buy day. TF Day therefore has a 53% chance of making a high above 839.70 and up to 846,58 Dbased on Ave Penetration of S5D
therefore has a 94% chance of making a Low below 839.70 anddowntoc &23.29 based on Ave Decline
therefore has a 49%  chance of making a Low below 83210 anddownto 823.62 based on Ave SS Day Violation on BD
The Daz zess Low has 52% chance of being made Lﬁt
NG 24h NQ Day SNDX 24H Day JCurrent  High Low Last odds of Decline > 20 69%
The SellShort Day HIGH was 2819.25 1st 2813.75 1st 2820.35 Only NG 2819.25 2788.75 2791.26 odds of Decline >25  ~ 60%
The SellShort Day LOW was 278875 278875 2785.54 SNDX 2820.36 2795.54 2797.94 odds of Decline = 0~ 0%
NG Day 2§\S.?5 2738.75 2791.25 Ave Range on BD 41.35
Possible HIGH for Buy Day 2834.42 2829.34 2835.94] 56% 55% |based on Ave Penetration of 550 of 1617 1559 StdiD 7.85
Possible LOW for Buy Day 2778.21 2776.06 2783.99] 100% 93% |based on Ave Decline of 41.04 37.69 Stdf  27.79
Possible LOW for Bux Dair 2768.89 2767.96 2775.00] 459% 47% Jbased on Ave 55 Day Violation on BD of 19.86 2079 Std/f 12.28
I _ _ I I
Mon, Oct 01 will be a Buy day. NQ therefore has a 56%  chance of making a high above 2819.25 and up to 2634.42 Dbased on Ave Penetration af S50
therefore has a 100% chance of making a Low below 2619.25 anddownto 2778.21 based on Ave Decline
therefore has a 49%  chance of making a Low below 2788.75 anddownto 2768.89 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made 1st
Mon, Oct 01 willbe a Buy day. NQ Day therefore has a 5%  chance of making a high above 2813.75 and up to 2829.34 based on Ave Penetration of S5D
therefore has a 93%  chance of making a Low below 2813.75 anddownto 2776.06 based on Ave Decline
therefore has a 47%  chance of making a Low below 2788.75 and downto 2767.96 based on Ave SS Day Vielation on BD
The Day sess Low has 50% chance of being made 1st
¥M 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100  68%
The SelShort Day HIGH was 13433.00 1st 13406.00 Last 13485.89 Only ¥ 13433.00  13293.00 13368.00 odds of Decline > 150 ™ 50%
The SelShort Day LOW was 13293.00 13293.00 1338727 SINDU  13485.89 13367.27 1343594 odds of Decline = 0 ™ 0%
YN Day  13406.00  13283.00 13365.00 Ave Range on BD 197.94
Possible HIGH for Buy Day 13607.70 1348498 13562.00] 51% 52% |based on Ave Penetration of 55D of 7470 78.98 Std/D  40.90
Possible LOW for Buy Day 13232.18 13224.582 13310.01 | 100% 92% | based on Ave Decline of 200.82 181.48 Std/f 147.74
Possible LOW for Buy Day 13193.42 13188.62 13261.08] 49% 46% | based on Ave 55 Day Violation on BD of 99.58 10438 Std/T  66.70
Mon, Oct 01 wilbe a Buy day. YM therefore has a 51%  chance of making a high above 13433.00 and up to 13507.70 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 13433.00 and downto 1323248 based on Ave Decling
therefore has a 49%  chance of making a Low below 13293.00 and downto 13193.42 based on Ave 55 Day Vielation on BD
The 24 hour Low has a 5_5‘35 chance of being rna_de 15t
Mon, Oct 01 wilbe a Buy day. YM Day therefore has a 52% chance of making a high above 13406.00 and up to 1348498 based on Ave Penetration of S50
therefore has a 92% chance of making a Low below 13406.00 and downto 13224.82 based on Ave Decline
therefnre has a AR, chance nf makinm a | nw belne 13293.00_and dnwn tn 13188.67 _hazed nn Ave 55 Nav Vinlatinn nn AN




Monday October 1% 2012

Today was a Buy day. Markets rallied higher before the decline started

Tomorrow will be a Sell day. Is the decline over or will momentum that the markets lower before the rally

starts

TTT Data for trading US Index Futures on:

ITuesday, October 02, 2012

24H Day JCurrent High Low Last odds of Rally >10 MRS
The Buy Day HIGH was 1451.50 1451.50 1457.14 Only ES 1451.50 1427.75 1436.75 odds of Rally > 20 Y 49%
The Buy Day LOW was 1427.75 1st 1434.25 Last 1440.50 SSPX 1457.14 1440.90 144412 odds of Rally = 0 0%
ES Day  1451.50 1434.25 1436.75 Ave Range on " 85D 24.36
Possible HIGH for Sell Day 1460.62 1461.62 1467.32] 55% 52% |based on Ave Penetration of BD of 912 10,412 5tdiD 542
Possible HIGH for Sell Day 1451.60 1455.40 1461.11 | 100% 93% | based on Ave Rally of 23.85 2415 Stdif 1566
Possible LOW for Sell Day 1415.86 1421.69 1428.52] 48% 45% | based on Ave Buy Day Violation on 5D of 11.59 12.56  Std/id  7.23
Tue, Oct02 wilbea Sell day. ES therefore has a 558%  chance of making a high above 1451.50 and upto 146062 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1427.75 andupto 145160 based on Ave Rally
therefore has a 48%  chance of making a Low below 1427.75 and downto 141586 based on Ave Buy Day Violation on SD
The 24 hour High has a 44% chance of being made 15t
Tue, Oct02 wilbkea Eell day. ES Day therefore hasa 52%  chance of making a high above 1451.50 and upto 146162 based on Ave Penetration of BD
therefore has a 93% chance of making a high above 1434.25 and upto 1455.40 based on Ave Raly
therefore has a 48%  chance of making a Low below 1434.25 and downto 1421.69 based on Ave Buy Day Violation on SO
The Day =ess High has 36% chance of being made 1st
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally >10 T 7E%
The Buy Day HIGH was 845.30 845.30 247.00 Only TF 845.30 830.50 837.20 odds of Rally > 15 Y 53%
The Buy Day LOW was 830.50 1st 832560 Last 836.70 SRUT 847.00 836.70 839.90 odds of Rally = 0 Y 0%
TF Day 845,30 832.60 837.20 Ave Range on 50 18.20
Posgsible HIGH for Sell Day 852,50 853.00 854.46] 53% 52% | based on Ave Penetration of BD of T7.20 7.70  S5tdil 3.95
Possible HIGH for Sell Day 848.64 849.14 851,57 | 100% 95% | based on Ave Rally of 18.14 1654 Stdif 1142
Possible LOW for Sell Day 821.56 8§23.56 527.81] 46% 48% | based on Ave Buy Day Violation on 5D of 5.94 904 Stad 499
Tue, Oct02 wilbea Sell day. TF therefore has a 53%  chance of making a high above 845,30 andupto 86250 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 830,50 andupto 548.64  based on Ave Rally
therefore has a 46%  chance of making a Low below 830,50 anddownto &21.56 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 15t
Tue, Oct02 wilbkea Eell day. TF Day therefore hasa 52%  chance of making a high above 245,30 andupto 863.00 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 832,60 andupto 849.14  based on Ave Rally
therefore has a 48%  chance of making a Low below 832.60 anddownto 82356 based on Ave Buy Day Violation on SD
The Day =ess High has 52% chance of being made Last
NG 24h NQ Day SNDX 24H Day |Current  High Low Last odds of Rally > 20 TB1%
The Buy Day HIGH was 2822.50 2822.50 2827.61 Only NG 2822.50 2771.75 2788.50 odds of Rally > 25 Y 74%
The Buy Day LOW was 2777.75 Last 2777.75 Last 278454 SHDX 2827.61 2784.54 2794.34 odds of Rally = 0 Y 0%
NQ Day  2822.50 2777.75 2758.50 Ave Range on " SD 42.54
Posgsible HIGH for Sell Day 2838.86 2340.04 284513 55% 54% | based on Ave Penetration of BD of 16.36 17.54 Stdil  8.78
Possible HIGH for Sell Day 2820.11 2815.80 2821.02]|100% 96% | based on Ave Rally of 42.36 38.05 Stald  25.09
Possible LOW for Sell Day 2757.09 2756.77 2764.22] 45% 47% | based on Ave Buy Day Violation on 5D of 20.66 20.98  Staif 11.62
Tue, Oct02 wilbkea Eell day. NQ therefore has a 8%  chance of making a high above 282250 and upto 283886 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2777.75 and upto 282011  based on Ave Rally
therefore has a 45%  chance of making a Low below 2777.75 anddownto 2757.09 based on Ave Buy Day Violation on SD
The 24 hour High has a 60% chance of being made Last
Tue, Oct02 willbea Sell day. NQ Day therefore hasa 54%  chance of making a high above 282250 and upto 2840.04 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2777.75 and upto 2815.80 based on Ave Ralty
therefore has a 47%  chance of making a Low below 2777.75 anddownto 2756.77 based on Ave Buy Day Violation on SD
The Day sess High has 43% chance of being made 1st
Y 24h Y day SINDU 24H Day jCurrent High Low Last adds of Rally > 100 T T6%
The Buy Day HIGH was 13525.00 13525.00 13598.24 Only YM 13526.00 13313.00 13437.00 odds of Rally > 150 " 54%
The Buy Day LOW was 13313.00 1st 13402.00 1st 13437.82 $INDU  13593.24  13437.82 13513.38 odds of Rally = 0 Y 0%
YA Day 13526.00  13408.00  13437.00 Ave Range on 50 208.06
Possible HIGH for Sell Day 13607.06 13615.77 123686.00) 54% 51% Jbased on Ave Penetration of BD of 81.06 89.77 StdiD  48.79
Possible HIGH for Sell Day 13515.96 13588.22 13617.78] 100% 94% | based on Ave Rally of 20296 180.22 Std/if 13453
Possible LOW for Sell Day 13215.79 13303.59 13334.60] 48% 43% Jbased on Ave Buy Day Violation on 5D of 97.21 104.41  Stdif 59.56
Tue, Oct02 wilbea Sell day. YM therefore has a 54%  chance of making a high above 13526.00 and up to 13607.06 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13313.00 and up to 1351596 based on Ave Rally
therefore has a 48%  chance of making a Low below 13313.00 and down to 13215.79 based on Ave Buy Day Violation on SD
The 24 hour High has a 47% chance of being made 1st
Tue, Oct02 wilbkea Sell day. YM Day therefore hasa 51%  chance of making a high above 13526.00 and up to 13615.77 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13408.00 and up to 13588.22 baszed on Ave Rally
therafnre haz a 4R8% rchanre nf makinn a | nw helnw 13408.00 and dnwn tn 13303.89  hased nn Ave Ruw Nav Vinlatinn nn SN




Tuesday October 2" 2012

Today was a Sell day. Markets were confused and didn’t extend their rally.

Tomorrow will be a SS day. Based on averages markets should rally, however based on today’s action the
decline may start sooner than later.

! TTT Data for tradin% US Index Futures on: |Wednesday, October 03, 2012
24H Day JCurrent High Low

Last odds of 3D Rally > 10  84%
The Sell Day HIGH was 1445.00 1st 144575 1st 1451.52 Only ES 1446.00 1432.25 1440.50 odds of 3D Rally>20 " 57%
The Sell Day LOW was 143225 143225 1438.01 $SPX 1451.52 1439.01 1445.51 odds of 3D Rally < 0~ 10%
The Buy Day LOW was 1427.75 1434.25 1440.50 ES Day  1445.76 1432.25 1440.50 Ave Range on | 550 22.93
Possible HIGH for Sell Short Day 1454.33 1454.53 1460.23] 54% 51% | based on Ave Penetration of 5D of 833 878 StdD 526
Possible HIGH for Sell Short Day 1454.99 1459.06 1465.26] 90% &4% |based on Ave 3 Day Rally of 27.24 2481 Stdlf 1443
Possible LOW for Sell Short Day 1421.45 1421.44 1428.25] 46% 49% | based on Ave of Sell Day Violation on 55 days of 10.80 10.81 St 5.74
Wed, Oct03 willbea SellShort day. ES therefore has a 54%  chance of making a high above 1446.00 and up to 1454.33 based on Ave Penetration of 5D
therefore has a 90%  chance of making a high above 1427.75 andupto 145499 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1432.25 and downto 4142145 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 15t
Wed, Oct03 willbe a SellShort day. ES Day therefore has a 51%  chance of making a high above 1445.75 and up to 145455 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1434.25 and upto 1459.06 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1432.25 and downtoe 142144 based on Ave of Sell Day Viclation on 55 days
The Daz SE85 HiHh has 47% chance of b&inﬁ made '1s_t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally > 5 935
The Sell Day HIGH was 843.00 1st 42.10 1st 843.40 Only TF 43.00 833.20 837.60 odds of 3D Rally >10 ~ 78%
The Sell Day LOVY was 833.20 833.20 837.50 SRUT 43.40 837.50 840.50 odds of 3D Rally < 0 " 11%
The Buy Day LOW was 830.50 832.80 835.70 TF Day 54210 833.20 837.60 Ave Range on 550 17.44
Possible HIGH far Sell Short Day 549,43 &49.07 849.99] 51% 48% |based on Ave Penetration of 50 of 643 697 Stdlll 379
Possible HIGH for Sell Short Day 851.38 851.73 854.68] 89% 86% |based on Ave 3 Day Rally of 20.88 1913 Stdif 1028
Possible LOW for Sell Short Day 525.14 §25.17 529.58] 46% 48% |based on Ave of Sell Day Violation on 55 days of 8.06 8.03  Staid  4.04
Wed, Oct03 willbea SellShort day. TF therefore has a 51%  chance of making a high above 24300 andupto 849.43 based on Ave Penetration of SD
therefore has a &9%  chance of making a high above 830,50 andupto 851,38 Dbased on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 833.20 and downto 82514 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 15t
Wed, Oct03 wilbea SellShort day. TF Day therefore has a 48%  chance of making a high above 24210 andupte 849.07 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 83260 andupto 851.73 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 833.20 and downte 82517 based on Ave of Sell Day Viclation on 55 days
The Day sess High has 47% chance of being made Last
NG 24h NG Day SNDX 24H Day |Current  High Low Last odds of 3D Rally > 10 ' 94%
The Sell Day HIGH was 2807.75 1st 2807.75 1st 28122 Only HQ 2807.75 2772.50 2795.25 odds of 3D Rally>30 “71%
The Sell Day LOVY was 2772.50 2772.50 2778.1 SNDX 2812.1 2779.01 2799.49 odds of 3D Rally < 0" 10%
The Buy Day LOW was 2777.75 77775 2784.54 NQ Day 2307.75 2772.50 2795.25 Ave Range on 550 40.91
Possible HIGH for Sell Short Day 2822.70 2823.74 2828.11| 54% 52% |based on Ave Penetration of 5D of 14.95 15.99 S5td/iD 8.82
Possible HIGH for Sell Short Day 2827.23 2522.86 2528.56] 89% 86% |based on Ave 3 Day Rally of 49.48 4541  Stdf  24.11
Possible LOW for Sell Short Day 2752.84 2752.93 2760.67] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.66 1957 St 9.38
Wed, Oct03 wilbea SellShort day. NG therefore has a 54%  chance of making a high above 2807.75 and upto 2822.70 Dbased on Ave Penetration of S0
therefore has a 89%  chance of making a high above 2777.75 and upto 2827.23 Dbased on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 277250 and downto 275284 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 1st
Wed, Oct03 wilbea SellShort day. NG Day therefore has a 52%  chance of making a high above 2807.75 and upto 2823.74 Dbased on Ave Penetration of S0
therefore has a 86%  chance of making a high above 2777.75 and upto 282286 Dbased on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 277250 and downtoe 275293 based on Ave of Sell Day Violation on 55 days
The Day sess High has 53% chance of being made Last
Y 24h YM day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T BT%
The Sell Day HIGH was 13499.00 1st 13484.00 1st 13566.53 Only ¥ 13499.00  13347.00  13411.00 odds of 3D Rally > 100 " 78%
The Sell Day LOW was 13347.00 13347.00 13425.30 SINDU  13566.53 1342530 13481.28 odds of 3D Rally < 0 9%
The Buy Day LOW was 13313.00 13408.00 13437.82 | Y01 Day 1349400  13347.00  13411.00 Ave Range on__ 550 197.34
Possible HIGH for Sell Short Day 13670.88 13568.36 13640.52] 51% 50% Jbased on Ave Penetration of 5D of T71.88 7436 StdD 4388
Possible HIGH for Sell Short Day 13543.60 13619.39 13650.21] 91% &4% | based on Ave 3 Day Rally of 23060 21139 Stdf 121.97
Possible LOW for Sell Short Da}r 13257.06 13254.52 13336.17] 48% 49% | based on Ave of Sell Daz Violation on 55 dairs of 89.94 92.43 St/ 49.33
I I I _ I I
Wed, Oct03 willbea SellShort day. YM therefore has a 51% chance of making a high above 13499.00 and up to 13570.88 based on Ave Penetration of SD
therefore has a 91% chance of making a high above 13313.00 and up to 13543.60 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13347.00 and downto 13257.06 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 51% chanoeoftreinH made 1=_t
Wed, Oct03 wilbea SellShort day. YM Day therefore has a 50%  chance of making a high above 13494.00 and up to 13568.36 baszed on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13408.00 and up to 13619.39 based on Ave 3 Day Rally
therefnre has a A49% chance nf makinn a | nws helnw 13347.00_and dowen tn 13254 82 hased nn Ave nf Sell Dav Winlatinn nn 55 dawvs



Wednesday October 3 2012

Today was a SS day. Some markets made higher highs, however we didn’t get much of a decline so far.

Tomorrow will be a Buy Day. Based on averages we should be getting our decline tomorrow.

TTT Data for trading US Index Futures on:

IThursday, October 04, 2012

24H Day JCurrent High Low Last odds of Decline > 10 ' 75%
The SellShort Day HIGH was 1448.75 Last 1448.75 Last Only ES 1448.75 1435.50 1444.50 odds of Decline >20  45%
The SellShort Day LOW was 1435.50 1435.50 $SPX 1454.30 1441.99 1450.92 odds of Decline= 0 " 0%
ES Day  1448.75 1435.50 1444.50 Ave Range on BD  23.44
Possible HIGH for Buy Day 1453.00 1458.32 52% 52% | based on Ave Penetration of S50 of 9.25 957 Stdl 547
Possible LOW for Buy Day 1426.24 1427.23 1434101 100% 91% Jbased on Ave Decline of 23.51 2152 Sstdf  17.24
Possible LOV for Buy Day 1424.00 1423.27 47% Jbased on Ave 55 Day Violation on BD of 11.50 12.23  5td0  7.68
Thu, Oct 04 wilbea Buy day. ES therefore has a 52%  chance of making a high above: 1448.75 and up to 1458.00 baszed on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1448.75 and downtic 1425.24 based on Ave Decline
therefore has a 50% chance of making a Low below 1435.50 and downto 142400 baszed on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Thu, Oct04 wilbea Buy day. ES Day therefore has a 2%  chance of making a high above 1448.756 and up to 1458.32 based on Ave Penetration of 35D
therefore has a 91%  chance of making a Low below 1448.76 and downto 1427.23 based on Ave Decline
therefore has a 47%  chance of making a Low below 143550 and downto 1423.27 based on Ave S5 Day Violation on BD
The Day sess Low has B7'% chance of being made Last
L I
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline > 10 " 67%
The SellShort Day HIGH was 341.80 Last 241.80 Last 843.90 Only TF 841.80 a31.10 835.50 odds of Decline >15 " 49%
The SellShort Day LOW was a831.10 831.10 835.80 SRUT 843.90 835.80 838.90 odds of Decline= 0 " 0%
TF Day &41.80 831.10 835.50 Ave Range on " BD 17.54
Possible HIGH for Buy Day 843.7M 843.68 850.83] 51% 53% |based on Ave Penetration of S50 of 691 6.88 StdiD 357
Possible LOW for Buy Day 824.00 825.42 82911 100% 94% Jbased on Ave Decline of 17.80 16.38 Stdf  11.98
Possible LOV for Buy Day 522.91 522.62 827.53] 51% 49% Jbased on Ave 55 Day Violation on BD of 519 848  Stdf 542
Thu, Oct 04 wilbea Buy day. TF therefore has a 51%  chance of making a high above 841,80 and upto 848.71  based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 84180 anddownto 824.00 basedon Ave Decline
therefore has a 51%  chance of making a Low below 83110 anddownto 82291 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Thu, Oct 04 wilbea Buy day. TF Day therefore hasa 53%  chance of making a high above 84180 and upto 848.68 based on Ave Penetration of S50
therefore has a 94%  chance of making a Low below 84180 anddownto 82542 based on Ave Decline
therefore has a 49%  chance of making a Low below 83110 anddownto 822,62 basedon Ave SS Day Violation on BD
The Day sess Low has 52% chance of being made Last
NQ 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Decline > 20 69%
The SellShort Day HIGH was 2817.25 Last 2817.25 Last 2822.58 Only HQ 2817.25 2788.00 2810.00 odds of Decline >25 " 60%
The SellShort Day LOW was 2783.00 2790.50 2797.28 SNDX 2822.56 2797.28 2818.61 odds of Decline= 0 " 0%
NG Day 281725 2790, 2510.00 Ave Range on | BD 41.36
Possible HIGH for Buy Day 2832.36 2832.81 2338.10) 56% 55% Jbased on Ave Penetration of S50 of 1511 16,66 StdlD  7.85
Possible LOW for Buy Day 2776.20 2779.56 2786.19]100% 93% Jbased on Ave Decline of 41.05 37.69 Stdlf  27.79
Possible LOW for Buy Day 2768.18 2769.76 2776.79] 49% 47% fbased on Ave 55 Day Violation on BD of 19.82 2074 St 12.28
Thu, Oct 04 wilbea Buy day. NQ therefore has a B6%  chance of making a high above 2817.25 and upto 2832.36 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 2817.26 and downto 2776.20 basedon Ave Decline
therefore has a 49%  chance of making a Low below 2788.00 and downto 2768.18 baszedon Ave 55 Day Violation on BD
The 24 hour Low has a 4&% chance of b&inH made Last
Thu, Oct 04 wilbea Buy day. NG Day therefore hasa 55%  chance of making a high above 2817.25 and upto 2832.81 based on Ave Penetration of 55D
therefore has a 93%  chance of making a Low below 2817.25 and downte 2779.56 basedon Ave Decline
therefore has a 47%  chance of making a Low below 2790.50 and downtic 2769.76 based on Ave S5 Day Violatien on BD
The Day sess Low has b2X% chance of being made Last
L I
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 ' 68%
The SellShort Day HIGH was 13453.00 Last 13453.00 Last 13536.27 Only ¥ 13463.00  13360.00 13424.00 odds of Decline > 150 " 50%
The SellShort Day LOW was 13360.00 13360.00 13439.20 SINDU  13536.27  13439.20 13494.30 odds of Decline= 0 " 0%
¥ Day 13463.00  13360.00 13424.00 Ave Range on BD 197.98
Possible HIGH for Buy Day 13537.79 1354217 13612.55] 51% 52% [based on Ave Penetration of S50 of 74.79 7947 Std/D 40.90
Possible LOW for Buy Day 13262.35 13281.82 13360.71]100% 92% Jbased on Ave Decline of 20062 18118 StdD 147.74
Possible LOW for Buy Day 13260.42 13255.62 13333.01] 49% 46% Jbased on Ave 55 Day Violation on BD of 99.58  104.38 Std/f  66.70
Thu, Oct 04 wilbea Buy day. YM therefore has a 51%  chance of making a high above 13463.00 and up to 13537.79 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 13463.00 and down to 13262.38 based on Ave Decline
therefore has a 49%  chance of making a Low below 13360.00 and down to 1326042 based on Ave SS Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Thu, Oct 04 wilbea Buy day. YM Day therefore haz a 52%  chance of making a high above 13463.00 and up to 1354217 based on Ave Penetration of 55D
therefore has a 92%  chance of making a Low below 13463.00 and down tc 13281.82 based on Ave Decline
therefore has a AR% rhance nf makinm a | nw helnw 13360000 and dnwn tn 132RR62  hazed nn Ave 55 Dav Vinlatinn nn AD




Thursday October 4™ 2012

Today was a Buy day. Only ES day session failed to make a decline and that was by only 1 tick. It did
provide a trade at the open to short until the SS day high was reached.

Tomorrow will be a Sell day. The rally should continue but it could be in a confused manner.

TTT Data for trading US Index Futures on: , October 05, 2012

24H Day jCurrent High Low Last adds of Rally >10 B3%
The Buy Day HIGH was 1457.75 1457.75 Only ES 1457.75 1444.00 1455.75 odds of Rally > 20 Ya9%
The Buy Day LOW was 1444.00 1st 1448.75 1st $SPX 1463.14 1451.08 1461.46 odds of Rally = 0 Y 0%
ES Day  1457.75 1448.75 1455.75 Ave Range on SD 24,34
Possible HIGH for Sell Day 1466.87 1467.87 54% 51% | based on Ave Penetration of BD of 912 1042 StdiD  5.42
Possible HIGH for Sell Day 1467.84 1469.88 1471.26] 100% 93% | based on Ave Rally of 23.84 2143 std/f 1566
Possible LOV for Sell Day 1432.11 1436.24 1438.75] 448% 45% Jbased on Ave Buz Daz Violation on 5D of 11.59 1251 std/if  7.23
N _ I I I I
Fri, Oct 05 will be a Sell day. ES therefore has a 54%  chance of making a high above 1457.75 and up to 1466.87 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 144400 and up to 1467.84 based on Ave Raly
therefore has a 48%  chance of making a Low below 144400 and downto 4143241 based on Ave Buy Day Violation on SD
The 24 hour High has a 44% chance of being made 15t
Fri, Oct 05 will be a Sell day. ES Day therefore hasa B51%  chance of making a high above 1457.75 andupto 1467.87 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1448.75 and upto 1469.88 based on Ave Rally
therefore has a 48%  chance of making a Low below 1448.75 and downto 1436.24 based on Ave Buy Day Viclation on SD
The Day sess High has 4% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last adds of Rally > 10 T T6%
The Buy Day HIGH was 843.20 343.20 844,50 Only TF 843.20 831.40 841.40 odds of Rally > 15 YE3%
The Buy Day LOW was 831.40 1st 831.40 1st 835.60 SRUT 844,60 §35.60 G44.60 odds of Rally = 0 0%
TF Day 543.20 8§31.40 841.40 Ave Range on 50 18.18
Possible HIGH for Sell Day 850.40 850.90 852.06] 53% 52% |based on Ave Penetration of BD of T7.20 7.70  S5tdiD 3.95
Possible HIGH for Sell Day 849.583 o47.92 450.45) 100% 95% Jbased on Ave Rally of 18.13 1652 Stdif 1112
Possible LOV for Sell Day 322.46 522,36 826.71] 46% 43% Jbased on Ave Buz Daz Violation on SD of &8.94 9,04 stad 499
N I I E— I _ _
Fri, Oct 05 will be a Sell day. TF therefore has a 3%  chance of making a high above 843.20 and upto 860.40 based on Ave Penetration of BD
therefore has a 100%  chance of making a high above 831,40 and upto 849.53 based on Ave Rally
therefore has a 46%  chance of making a Low below 83140 anddownto 82246 basedon Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 15t
Fri, Oct 05 will be a Sell day. TF Day therefore has a 52%  chance of making a high above 843.20 and upto 850.90 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 831.40 andupto 847.92 based on Ave Raly
therefore has a 48%  chance of making a Low below 83140 anddownto 82236 based on Ave Buy Day Violation on SD
The Daz SESS HIHI‘I has 5% chance Ufbema made 1s-t
NQ 24h NG Day SHDX 24H Day jCurrent High Low Last adds of Rally > 20 T B1%
The Buy Day HIGH was 2830.00 2830.00 2835.33 Only HQ 2830.00 2807.75 2821.75 odds of Rally > 25 4%
The Buy Day LOW was 2B07.75 1st 2807.75 1st 2814.45 SNDX 2835.33 2814.45 2829.07 odds of Rally = 0 0
NG Day 2830.00 2807.75 2821.75 Ave Range on 5D 42.62
Possible HIGH for Sell Day 2846.36 2847.54 2852.85] 65% b4% Jbased on Ave Penetration of BD of 16.36 17.54 Std/D 8.78
Possible HIGH for Sell Day 2850.08 2845.78 2350.91 ] 100% 96% Jbased on Ave Rally of 42.33 3803  Stdif 25.09
Possible LOV for Sell Day 278747 2786.85 2794.20] 46% 43% Jbased on Ave Buz Daz Violation on 5D of 20.58 20,90 Std/f 11.62
N _ I _ I _
Fri,Oct05  wilbea Sell day. NQ therefore has a 58%  chance of making a high above 2830.00 and up to 2846.36 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2807.75 and upto 2850.08 based on Ave Rally
therefore has a 46%  chance of making a Low below 2807.75 and downto 2787.17 based on Ave Buy Day Violation on SD
The 24 hour High has a 51% chance of being made Last
Fri, Oct 05 will be a Sell day. NG Day therefore hasa 54%  chance of making a high above 2830.00 and upto 2847.54 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2807.75 and upto 2345.78 based on Ave Raly
therefore has a 48%  chance of making a Low below 2807.75 and downto 2736.85 based on Ave Buy Day Viclation on SD
The Daz SESS Hiﬁh has §3% chance of beinﬁ made  Last
I
Y 24h YN day SINDU 24H Day jCurrent High Low Last odds of Rally > 100 T TE%
The Buy Day HIGH was 13525.00 13525.00 13593.94 Only Y 13525.00 1342200 13495.00 odds of Rally > 150 ™ 54%
The Buy Day LOW was 13422.00 1st 13447.00 1st 13485.26 SINDU  13593.94 1349526 13576.09 odds of Rally = 0 Y 0%
| Y01 Day 13525.00  13447.00  13495.00 Ave Range on © 5D 207.93
Possible HIGH for Sell Day 13606.06 13614.77 13681.79] 53% 50% Jbased on Ave Penetration of BD of 81.06 49.77  Std/D  45.79
Possible HIGH for Sell Day 13624.92 13626.93 13675.10] 100% 94% Jbased on Ave Rally of 20292 179.98 Std/f 134.53
Possible LOW for Sell Day 13324.79 13342.81 13392.51] 48% 49% Jbased on Ave Buy Day Violation on 5D of 97.21 10419 Std/f 59.56
Fri, Oct 05 will be a Sell day. YM therefore has a 3%  chance of making a high above 13525.00 and up to 12606.06 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1342200 and up to 13624.92 based on Ave Rally
therefore has a 48%  chance of making a Low below 1342200 and down to 13324.79 based on Ave Buy Day Violation on SD
The 24 hour High has a 46% chance of being made 1st
Fri, Oct 05 will be a Sell day. YM Day therefore hasa 50%  chance of making a high above 13525.00 and up to 13614.77 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13447.00 and up to 13626.98 based on Ave Rally
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Friday October 5" 2012

Today was a Sell day. Markets rallied to their objective and reversed at that point.

Monday will be a SS day. Based on averages markets should rally back up.

TTT Data for trading US Index Futures on:

IMonday, October 08, 2012

24H Day jCurrent High Low Last odds of 3D Rally > 10 AT
The Sel Day HIGH was 1458.00 1st 1466.00 1st Only ES 1466.00 1451.25 14585.75 odds of 3D Rally>20 " 57%
The Sel Day LOW was 1451.25 1451.25 1458.89 §5PX 1470.96 1456.89 1460.71 odds of 3D Rally < 0™ 10%
The Buy Day LOW was 1444.00 1443.75 1451.08 ES Day  1466.00 1451.25 1455.75 Ave Range on 550 22.91
Possible HIGH for Sell Short Day 1474.31 1474.75 1479.64] 54% 51% Jbased on Ave Penetration of 5D of 8.3 875 StdlD 5.26
Possible HIGH for Sell Short Day 1471.22 1473.53 1475.41] 90% 84% Jbased on Ave 3 Day Rally of 27.22 2478 Stdif 14.14
Possible LOW for Sell Short Day '1441:0.4-5 1440.44 1446.13 ] 46% 4& based on Ave of Sell Daz Violation on §5 dazs of 10.80 10.81  Stdf 579
Mon, Oct 08 wilbea SellShort day. ES therefore has a 54% chance of making a high above 1466.00 and upto 147431 based on Ave Penetration of SD
therefore has a 90% chance of making a high above 144400 andupto 1471.22 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 1451.25 and downto 1440.45 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 1st
Mon, Oct 08 wilbe a SellShort day. ES Day therefore hasa 51% chance of making a high above 1466.00 and upto 1474.75 based on Ave Penetration of SD
therefore has a 84% chance of making a high above 1448.75 and upto 1473.53 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 1451.25 anddownto 144044 based on Ave of Sell Day Violation on SS days
The Daz SESS Hiﬁh has 45%, chance Ufbeinﬁ made  1st
__
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally>5 934
The Sel Day HIGH was 85210 1st 52.10 1st 833.60 Only TF 852,10 837.80 839.20 odds of 3D Rally > 10 ™ 78%
The Sel Day LOW was 837 .80 837.80 &41.80 SRUT 353.60 341.60 842.90 odds of 3D Rally < 0 ™ 11%
The Buy Day LOW was 831.40 831.40 835.60 TF Day 852.10 837.80 839.20 Ave Range on " 55D 17.42
Possible HIGH for Sell Short Day 858.53 a59.07 860.16] 51% 48% | based on Ave Penetration of 5D of 643 697 Stdil  3.99
Possible HIGH for Sell Short Day 852.25 850.51 863.55)] 89% 86% Jbased on Ave 3 Day Rally of 20.85 1941  Stdlf  40.28
Possible LOW for Sell Short Day 829.77 829.81 833.71] 46% 458% Jbased on Ave of Sell Day Violation on 55 days of 8.03 7.99 st 4.04
Mon, Oct 08 willbe a SellShort day. TF therefore has a 1% chance of making a high above 85210 andupto 8568.53 based on Ave Penetration of SD
therefore has a 9% chance of making a high above 831.40 andupto 862,25 Dbased on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 837.80 anddownto 829.77 baszedon Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1st
Mon, Oct 08 wilbe a SellShort day. TF Day therefore hasa 43% chance of making a high above 85210 and up to 859.07 based on Ave Penetration of SD
therefore has a 86% chance of making a high above 83140 andupto 860.51 based on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 837.80 anddownto §29.81 based on Ave of Sell Day Violation on S5 days
The Daz SE88 HiHh has 4355 chance ufbeinﬁ made  Last
—
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 40  94%
The Sel Day HIGH was 284075 1st 2840.75 1st 284597 Only NG 2840.75 2799.75 2804.25 odds of 3D Rally>30 " 71%
The Sel Day LOW was 2789.75 2799.75 2806.44 SNDX 2845.97 2806.44 2811.52 odds of 3D Rally < 0 ™ 10%
The Buy Day LOW was 2B07.75 2807.75 2814.45 NG Day  2840.75 2799.75 2804.25 Ave Range on SS0 40.88
Posgsible HIGH for Sell Short Day 285567 2856.71 2361.84] 54% 52% Jbased on Ave Penetration of 5D of 1492 1696 Std/D 8.82
Possible HIGH for Sell Short Day 2857.21 2852.84 2858.45] 90% 86% Jbased on Ave 3 Day Rally of 49.46 4500 st 2412
Possible LOW for Sell Short Day 2780.09 2730.18 2785.00] 45% 46% Jbased on Ave of Sell Day Violation on 55 days of 19.66 19.57  Std/f  9.38
Mon, Oct 08 wilbea SellShort day. NG therefore has a 54% chance of making a high above 2840.75 and upto 2855.67 Dbased on Ave Penetration of SD
therefore has a 90% chance of making a high above 2807.75 andupto 2857.21 based on Ave 3 Day Rally
therefore has a 45% chance of making a Low below 2799.75 anddownto 2780.09 based on Ave of Sell Day Violation on SS days
The 24 hour High has a 45% chance of being made 1st
P I _ I
Mon, Oct 08 wilbe a SellShort day. NG Day therefore hasa 52% chance of making a high above 2340.75 and upto 2356.71 based on Ave Penetration of SD
therefore has a 6% chance of making a high above 2807.75 andupto 2852.84 based on Ave 3 Day Rally
therefore has a 46% chance of making a Low below 2799.75 anddownto 2780.18 based on Ave of Sell Day Violation on S5 days
The Day sess High has 53% chance of being made Last
¥M 24h ¥ day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 hEL
The Sel Day HIGH was 13589.00 Last 13589.00 1st 13651.72 Only YM 13599.00 13489.00 13533.00 odds of 3D Rally > 100 * 78%
The Sel Day LOW was 13489.00 13501.00 13568.75 SINDU  13661.72 1356875  13608.00 odds of 3D Rally < 0~ 9%
The Buy Day LOW was 13422.00 13447.00 13485.26 Y Day 13599.00 13501.00  13538.00 Ave Range on | SSD 197.11
Possible HIGH for Sell Short Day 13670.88 13673.36 13735.71] 51% 50% ] based on Ave Penetration of 5D of 71.88 7436 Std'D 43.38
Possible HIGH for Sell Short Day 13652.38 13657.94 13707.33] 91% 84% | based on Ave 3 Day Rally of 230.38 21094 Std/d 121.99
Possible LOW for Sell Short Day 13399.06 134038.52 13479.62) 43% 49% | based on Ave of Sell Day Violation on 55 days of 89.94 92.48  Std/f  49.33
Mon, Oct 08 wilbe a SellShort day. YM therefore has a 51% chance of making a high above 13599.00 and up to 13670.88 based on Ave Penetration of SO
therefore has a 1% chance of making a high above 13422.00 and up to 13652.38 based on Ave 3 Day Rally
therefore has a 43%  chance of making a Low below 13489.00 and downto 13399.06 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 564 chance of being made 1st
P I _ I
Mon, Oct 08 wilbea SellShort day. YM Day therefore has a 50%% chance of making a high above 13599.00 and up to 13673.36 based on Ave Penetration of SO
therefore has a 84% chance of making a high above 12447.00 and up to 13657.94 based on Ave 3 Day Rally
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Monday October 8" 2012

Today was a SS day. It was a very quiet day and NQ failed to get back to the BDL for the day session.

Tomorrow will be a Buy day. Still room for the decline to continue.

TTT Data for trading US Index Futures on:

|Tuesday, October 09, 2012

24H Day JCurrent High Low Last Change Jodds of Decline > 10 T 75%
The SellShort Day HIGH was 1457.25 1st 1453.50 Last Only ES 1457.25 1447.50 1450.00 odds of Decline » 20 45%
The SellShort Day LOW was 1447.50 1447.50 §5PX 1460.93 1453.10 1456.02 odds of Decline = 0 " 0%
ES Day  1453.50 1447.50 1450.00 Ave Range on BD 18.79
Possible HIGH for Buy Day 1463.64 1462.38 1 55% 40% [based on Ave Penetration of 550 of 639 8.88
Possible LOV for Buy Day 144299 1440.92 1449421 100% 95% fbased on Ave Decline of 14.26 12.58
Possible LOV for Buy Day 1442.79 1441.14 1446.93) 70% 55% fbased on Ave 55 Day Violation on BD of 4.7 5.36
Tue, Oct09  wilbke a Buy day. ES therefore has a 55% chance of making a high above 1457.25 and up to 1463.64 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 1457.25 and downtc 144299 based on Ave Decline
therefore has a 70% chance of making a Low below 1447.50 and down to 1442.79 baszed on Ave 55 Day Violation on BD:
The 24 hour Low has a 52% chance of being made 1st
Tue, Oct 09 wilbea Buy day. ES Day therefore hasa 40%  chance of making a high above 1453.50 and upto 1462.38 based con Ave Penetration of S50
therefore has a 95% chance of making a Low below 1453.50 and downto 144092 based on Ave Decline
therefore has a 55% chance of making a Low below 1447.50 and downto 1441.14 based on Ave 55 Day Violation on BD:
The Daz sess Low has 5% chance of being made ﬁ
TF 24h TF Day SRut 24H Day JCurrent High Low Last Change jJodds of Decline > 10 T ET%
The SellShort Day HIGH was 240.20 1st 338.50 Last 340.40 Only TF 840.20 833.50 836.10 odds of Decline » 15 " 48%
The SellShort Day LOW was 833.50 833.50 837.60 SRUT 340.40 837.60 838.70 odds of Decline = 0 " 0%
TF Day 838.50 833.50 336.10 Ave Range on " BD 14.25
Possible HIGH for Buy Day 84331 84213 844.73] 65% 60% | based on Ave Penetration of 550 of 3.1 3.62
Possible LOV for Buy Day 827.73 826.32 830,84 | 100%: 90% | based on Ave Decline of 1247 12.18
Possible LOV for Buy Day 529.58 525.64 833.65] 60% 45% Jbased on Ave 55 Day Violation on BD of 3.93 4.86
Tue, Oct09  wilbke a Buy day. TF therefore has a 65% chance of making a high above 540.20 and up to 84331 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 840.20 anddownto 827.73 based on Ave Decline
therefore has a 60% chance of making a Low below 83350 anddownto 82958 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Tue, Oct 09 wilbea Buy day. TF Day therefore hasa #0%  chance of making a high above 838.50 andupto 84213  based on Ave Penetration of S50
therefore has a 90% chance of making a Low below 838650 anddownto 82632 based on Ave Decline
therefore has a 45% chance of making a Low below 833.50 anddownto 828.64 based on Ave S5 Day Violation an BD
The Daz sess Low has 5% chance of being made ﬁ
NG 24h NG Day SHDX 24H Day JCurrent High Low Last Change [odds of Decline » 20 69%
The SellShort Day HIGH was 2802.00 1st 2795.50 1st 2801.85 Only NG 2808.00 2774.50 2778.75 odds of Decline » 26 60%
The SellShort Day LOW was 2774.50 27T4.50 2781.38 SHDX 2801.85 2781.38 2T86.98 odds of Decline = 0 ™ 0%
NG Day  2796.50 2774.50 2778.75 Ave Range on " BD 31.85
Possible HIGH for Buy Day 2818.80 2807.77 2815.72] 55% 60% jbased on Ave Penetration of 550 of 10.80 11.27
Possible LOV for Buy Day 2774.90 2766.99 277357 100% #85 |based on Ave Decline of 3310 29.51
Possible LOV for Buy Day 2761.38 2759.32 2766.59) 65% 55% fbased on Ave 55 Day Violation on BD of 13.12 15.18
Tue, Oct09  wilbke a Buy day. NQ therefore has a 55% chance of making a high above 2308.00 and up to 2818.80 baszed on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2808.00 and downtoc 277490 based on Ave Decling
therefore has a 65% chance of making a Low below 277450 and downto 2761.38 based on Ave S5 Day Violation on BD:
The 24 hour Low has a 50% chance of being made 1st
Tue, Oct09 wilbkea Buy day. NQ Day therefore hasa 60% chance of making a high above 2796.50 and up to 2807.77 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 2796.50 and downto 2766.99 based on Ave Decline
therefore has a 55% chance of making a Low below 2774.50 and downto 2759.32 baszed on Ave 55 Day Violation on BD:
The Daz sess Low has 50% chance of being made 1s_t
¥M 24h ¥M day SINDU 24H Day JCurrent High Low Last Change Jodds of Decline > 100 BB
The SellShort Day HIGH was 13550.00 1st 13538.00 Last 13510.30 Only ¥ 13550.00 13475.00 13501.00 odds of Decline > 150 " 50%
The SellShort Day LOW was 13475.00 13482.00 13552.47 SINDU  13610.30  13552.47  13583.84 odds of Decline = 0 ™ 0%
Y Day 13538.00  13482.00  13501.00 Ave Rangeon | BD 155.55
Possible HIGH for Buy Day 13592.50 13591.64 13658.51] 60% 55% | based on Ave Penetration of 550 of 4250 53.64
Possible LOV for Buy Day 13422.25 1343437 13508.61 | 100%: 95% Jbased on Ave Decline of 127.756 103.63
Possible LOV for Buy Day 13424.08 13425.45 13504.23] 60% 55% Jbased on Ave 55 Day Violation on BD of 50.92 56.55
Tue, Oct09  wilbke a Buy day. Y therefore has a 60% chance of making a high above 13550.00 and up to 13592.50 based on Ave Penetration of S5O
therefore has a 100% chance of making a Low below 13550.00 and down to 13422.25 based on Ave Decline
therefore has a 60% chance of making a Low below 13475.00 and down to 13424.08 based on Ave 55 Day Violation on BD
The 24 hour Low has a 55% chance of being made 1st
Tue, Oct09  wilbe a Buy day. YM Day therefore hasa 55% chance of making a high above 13538.00 and up to 13591.64 based on Ave Penetration of S50
therefore has a 95% chance of making a Low below 13538.00 and down to 13434.37 based on Ave Decline
therefore haz a A% chance nf makinn a | nw belnw 13482.00 and dnwn tn 1342545  hased nn Ave S5 Nav Vinlatinn nn AN




Tuesday October 9" 2012

Today was a Buy day. Markets did produce a nice decline.

Tomorrow will be a Sell day. Having closed on the lows of the day, momentum may take the markets lower
before the rally starts

TTT Data for trading US Index Futures on:

lwednesday, October 10, 2012

24H Day JCurrent High Low Last odds of Rally =10 T B3%
The Buy Day HIGH was 1454.50 1451.00 Only ES 1454.50 14356.25 1436.00 odds of Rally > 20 Ya9%
The Buy Day LOW was 1435.25 Last 1435.25 $SPX 1455.90 1441.18 1441.64 odds of Rally= 0 0%
ES Day  1451.00 1435.25 1436.00 Ave Range on S0 24.31
Possible HIGH for Sell Day 1463.62 1461.11 1466.06] 556% 52% jbased on Ave Penetration of BD of 912 1041 Std/D 542
Possible HIGH for Sell Day 1459.09 1456.37 1461.36 ] 100% 93% | based on Ave Rally of 23.54 2142 st/ 1566
Possible LOW for Sell Day 1423.36 1422.74 1428.85] 47% 48% | based on Ave Buy Day Violation on SD of 11.59 1251 stard  7.23
Wed, Oct 10 willbe a Sell day. ES therefore has a 55%  chance of making a high above 145450 and upto 1463.62 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1435.25 and upto 1459.09 based on Ave Raly
therefore has a 47%  chance of making a Low below 1435.25 and downto 442336 basedon Ave Buy Day Violation on SD
The 24 hour High has a 50% ch.w 15t
I I _
Wed, Oct 10 willbe a Sell day. ES Day therefore has a §2%  chance of making a high above 1451.00 and up to 1461.11 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1435.25 and upto 1456.37 based on Ave Raly
therefore has a 48%  chance of making a Low below 1435.25 and downto 142274 based on Ave Buy Day Viclation on SD
The Daz SESS Hiﬁh has 6% chance ufbeinﬁ made  1st
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of Rally =10 C76%
The Buy Day HIGH was 839.50 836.50 835.80 Only TF 839.50 823.80 825.40 odds of Rally =15 Y 53%
The Buy Day LOW was 823.80 Last 823.80 Last 827.70 SRUT 836.80 827.70 828.00 odds of Rally= 0 Y 0%
TF Day 836.50 823.80 525.40 Ave Range on © 8D 1847
Possible HIGH for Sell Day 846.70 84420 244.27) 53% 52% Jbased on Ave Penetration of BD of T7.20 7.70  Std/D 3.95
Possible HIGH for Sell Day 841,94 840.34 842.56] 100% 95% Jbased on Ave Rally of 18.14 16.54 St 11412
Possible LOW for Sell Day 81486 814.76 &18.81) 46% 47% Jbased on Ave Buy Day Violation on 5D of §.94 904 Stad 499
Wed, Oct 10 willbe a Sell day. TF therefore has a §3%  chance of making a high above 839.50 andupto 846.70  based on Ave Penetration of BD
therefore has a 100% chance of making a high above 82380 andupto 84194  based on Ave Raly
therefore has a 46%  chance of making a Low below 82380 anddownto 81486 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chanoeufheinﬁ made Last
I I _
Wed, Oct10 wilbea Sell day. TF Day therefore has a 52%  chance of making a high above 836.50 and upto 84420 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 82380 andupto 840.34  based on Ave Rally
therefore has a 47%  chance of making a Low below 82380 anddowntc 814.76 based on Awve Buy Day Viclation on SO
The Daz SESS Hiﬁh has 51% chance ufbeinﬁ made L_ast
NG 24h NG Day SNDX 24H Day jCurrent High Low Last odds of Rally = 20 hEZER
The Buy Day HIGH was 2784.50 277375 2781.81 Only HG 2784.50 2730.00 2734.25 odds of Rally > 25 T Ta%
The Buy Day LOW was 2730.00 Last 2730.00 Last 27356.98 SHDX 2731.81 2736.98 2742.33 odds of Rally= 0 * 0%
NG Day  2773.756 2730.00 2734.25 Ave Range on Y 5D 42,62
Possible HIGH for Sell Day 2600.83 2791.26 2799.30] 55% 54% |based on Ave Penetration of BD of 16.33 17.61 5tdiD 8.78
Possible HIGH for Sell Day 2772.3 2768.01 2773.43]100% 96% |based on Ave Rally of 42.31 38.01 Std/f  26.09
Possible LOW for Sell Dair 2709.49 2709.47 2716.79] 46% 45% | based on Ave Buz Daz Violation on 5D of 20.51 20.83  Std/f 11.62
I _ _ _ - I
Wed, Oct10 wilbea Sell day. NQ therefore has a 55%  chance of making a high above 2784.50 and up to 2800.83 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2730.00 and up to 277231 based on Ave Rally
therefore has a 46%  chance of making a Low below 2730.00 and downto 2709.4% based on Ave Buy Day Violation on 5D
The 24 hour High has a 60% chanoeufbeinﬁ made Last
I I _
Wed, Oct10 wilbea Sell day. NQ Day therefore has a 54%  chance of making a high above 2773.75 and upto 2791.26 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2730.00 and up to 2768.01  based on Ave Raly
therefore has a 48%  chance of making a Low below 2730.00 and downto 2709.17 based on Ave Buy Day Violation on SO
The Day =ess High has 43% chance of being made 1st
YM 24h Y day SINDU 24H Day jCurrent High Low Last odds of Rally > 100 "V T6%
The Buy Day HIGH was 13545.00 13525.00 13592.25 Only bl 13545.00  13403.00 13411.00 odds of Rally > 150 " 54%
The Buy Day LOW was 13403.00 Last 13403.00 Last 13473.39 SINDU 1359225 1347339 1347545 odds of Rally= 0 * 0%
| Y1 Day 13525.00  13403.00  13411.00 Ave Range on © 8D 207.59
Possible HIGH for Sell Day 13626.03 13614.69 13680.00] 54% 51% |based on Ave Penetration of BD of 8§1.03 89.69 Std/D 48.79
Possible HIGH for Sell Day 13605.56 13562.91 13653.19] 100% 94% Jbased on Ave Rally of 20286 179.91 Std/f 134.53
Possible LOW for Sell Dair 13305.79 132-93.81 13370.64 4-3% 43% Jbased on Ave Buz Daz Violation on 5D of 9?&1 104.19 Std/d  59.56
Wed, Oct 10 willbe a Sell day. YM therefore has a 54%  chance of making a high above 13545.00 and up to 13626.03 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13403.00 and up to 13605.86 based on Ave Raly
therefore has a 48%  chance of making a Low below 13403.00 and downto 13305.79 based on Ave Buy Day Violation on SD
The 24 hour High has a 48% chanoeufbeinﬁ made 1st
I I L
Wed, Oct10 wilbesa Sell day. YM Day therefore has a 51%  chance of making a high above 13525.00 and up to 13614.69 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13403.00 and up to 13582.91 based on Ave Raly
therefnre has a AR% chanre nf makinn a | nwe helnw 1340300 _and down tn 13298.81  hazed on &wve Buw Dav Vinlatinn nn S0




Wednesday October 10™ 2012

Today was a Sell day. YM was weak and kept the others from rallying. YM also failed to rally in the day
session but only by 5 points

Tomorrow will be a SS day. Markets closed below the BDL and we have very high odds of at least getting

back to that level before the close tomorrow.

TTT Data for trading US Index Futures on:

IThursday, October 11, 2012

24H Day jCurrent High Low Last odds of 3D Rally =10 B4
The Sell Day HIGH was 1437.75 1st 1437.50 1st Only ES 1437.76 1425.00 1426.00 odds of 3D Rally >20 " 57%
The Sel Day LOW was 1425.00 1425.00 $5PX 1442.52 1430.64 1432.61 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 1435.25 1435.25 1441.18 ES Day  1437.50 1425.00 1426.00 Ave Range on 550 22,65
Possible HIGH for Sell Short Day 1446.06 1446.25 1451.20] 54% 51% Jbased on Ave Penetration of 5D of 831 875 StdiD  5.26
Possible HIGH for Sell Short Day 1462.44 1459.98 1465.47 ] 90% &4% Jbased on Ave 3 Day Rally of 27.19 2473 st 1414
Possible LOW for Sell Short Day 1414.24 1414.23 1419.92] 46% 49% Jbased on Ave of Sell Day Violation on 55 days of 10.76 10.77  Stdif  5.71
Thu, Oct11  wilbea SellShort day. ES therefore has a 54%  chance of making a high above 1437.75 and up to 1446.06 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1435.25 and up to 146244 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1425.00 and downto 1414.24 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 1st
Thu, Oct11  wilbea SellShort day. ES Day therefore has a 51%  chance of making a high above 1437.50 and up to 1446.256 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1435.25 and up to 1459.98 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1425.00 and downto 1414.23 based on Ave of Sell Day Viclation on 55 days
The Day sess High has 46% 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 827.50 1st 827.50 1st 8259.60 Only TF 827.90 821.30 823.40 odds of 3D Rally =10 " 78%
The Sel Day LOW was 821.30 821.30 824.40 SRUT §29.60 424.40 826.80 odds of 3D Rally < 0 “11%
The Buy Day LOW was. 823.80 823.80 82770 TF Day F27.90 821.30 §23.40 Ave Range on S50 17.40
Possible HIGH for Sell Short Day 83433 83487 836.16] 51% 47% | based on Ave Penetration of 5D of 643 697 StdiD  3.79
Possible HIGH for Sell Short Day G44.62 42,87 445.61] 89% 86% Jbased on Ave 3 Day Rally of 20.82 19.07 Stdif  10.28
Possible LOW for Sell Short Day 813.29 813.32 816.53] 46% 45% Jbased on Ave of Sell Day Violation on 55 days of  8.01 7.98 st 4.04
Thu, Oct11  wilbe a SellShort  day. TF therefore has a 51%  chance of making a high above 827.90 and upto 83433  based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 823.80 and upto 844.62 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 821.30 anddownto 813.29 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1st
Thu, Oct11  wilbea SellShort day. TF Day therefore has a 47%  chance of making a high above 827.90 and upto 834.87 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 823.80 and upto 842,87 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 821.30 anddownto 813.32 based on Ave of Sell Day Violation on 55 days
The Daz 5888 HiHh has 48% chance of being Ede L_ast
NG 24h NG Day SNDX 24H Day JCurrent  High Lowr Last odds of 3D Rally > 10  94%
The Sel Day HIGH was 2743.75 1st 2743.75 1st 2749.42 Only NG 2743.75 2717.25 2723.25 odds of 3D Rally >30 " 71%
The Sell Day LOW was 2717.25 2717.25 272438 SNDX 2749.42 2724.38 2728.79 odds of 3D Rally < 0 ™ 10%
The Buy Day LOW was 2730.00 2730.00 2735.98 NG Day  2743.75 2717.25 2723.25 Ave Range on | S50 40.87
Possible HIGH for Sell Short Day 2758.67 2759.71 2765.29] 54% 52% |based on Ave Penetration of 5D of 14.92 1596 StdiD 8.82
Possible HIGH for Sell Short Day 2779.32 2775.09 2780.98)] 90% 86% Jbased on Ave 3 Day Rally of 49.32 4508 Stdif 2442
Possible LOW for Sell Short Day 2@?.5& 2@?.65 %91 45% 46% Jbased on Ave of Sell Daz Violation on §5 days of 19.69 19.60 Stdid  9.38
Thu, Oct11  wilbea SellShort day. NQ therefore has a B4%  chance of making a high above 2743.75 and up to 2758.67 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 2730.00 and up to 2779.32 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2717.25 and downto 2697.56 bazedon Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 49% chanoeuftrainﬁ made 1st
Thu, Oct11  wilbea SellShort day. NQ Day therefore has a bZ%  chance of making a high above 2743.75 and up to 2759.71 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2730.00 and up to 2775.09 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2717.25 and downto 2697.65 baszedon Ave of Sell Day Violation on 55 days
The Daz 5888 HiHh has 53% chance of being Ede L_ast
YM 24h YN day SINDU 24H Day JCurrent High Lowr Last odds of 3D Rally =75 T BT%
The Sel Day HIGH was 13428.00 1st 13388.00 1st 13478.37 Only Y 13428.00  13260.00 13266.00 odds of 3D Rally > 100 " 78%
The Sel Day LOW was 13250.00 13250.00 13327.77 SINDU 1347837 13327.77 1334812 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 13403.00 13403.00 13473.35 YN Day 13398.00  13260.00 13266.00 Ave Range on 550 196.81
Possible HIGH for Sell Short Day 13499.58 13472.36 13562.36] 51% 50% | based on Ave Penetration of 5D of T1.88 7436 StdiD  43.88
Possible HIGH for Sell Short Day 13633.11 13613.59 13685.19] 91% 84% | based on Ave 3 Day Rally of 23011 21059 Staid 122.00
Possible LOW for Sell Short Day 13170.44 13167.88 13239.02] 45% 49% Jbased on Ave of Sell Daz Violation on 55 days of 89.56 9242  Std/D  49.33
I _ _ — _ _
Thu, Oct 11 wilbe a SellShort day. YM therefore has a 5% chance of making a high above 13428.00 and up to 13499.88 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 13403.00 and up to 13633.11 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 13260.00 and down to 13170.44 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Thu, Oct11  wilbea SellShort day. YM Day therefore has a 507  chance of making a high above 13398.00 and up to 13472.36 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13403.00 and up to 13613.59 based on Ave 3 Day Rally
therefnre haz a A0%; chance nf makino a | nw helnee 13260.00 and dnwn tn 4134R7.8R  hazed nn Ave nf Sell Nav Vinlatinn nn 85 dave




Thursday October 11" 2012

Today was a SS day. As expected we had closed near the lows yesterday and momentum took the markets
lower. However We also knew that we had high odds of getting back to the BDL and all markets did with the
exception of YM. It tried but failed.

Tomorrow will be a Buy day. Most of the decline is in place, therefore the rally could start at any time.

TTT Data for trading US Index Futures on: IFriday, October 12, 2012
24H Day JCurrent High Lowr Last Change [odds of Decline >10  75%
The SellShort Day HIGH was 1439.25 Last 1439.25 1st Only ES 1439.25 1421.25 1428.50 odds of Decline > 20 " 45%
The SelShort Day LOVY was 1421.25 1427.25 $5PX 1443.90 1432.82 1432.93 odds of Decline= 0 " 0%
Es Day  1439.25 1427.25 1423.50 Ave Range on BD 18.78
Possible HIGH for Buy Day 144543 14458.25 50% 35% Jbased on Ave Penetration of 350 of 623 9.00
Possible LOW for Buy Day 1424.55 1426.41 100% 95% | based on Ave Decline of 14.70 12.54
Possible LOW for Buy Day 1415.93 1420.11 70% 55% fbased on Ave 58 Day Violation on BD of 532 7.14
Fri, Oct 12 will be a Buy day. ES therefore has a 50%  chance of making a high above: 1439.25 and up to 144543 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1439.25 and downto 142455 based on Ave Decline
therefore has a 70%  chance of making a Low below 1421.25 and downto 141593 based on Ave 5SS Day Violation on BD
The 24 hour Low has a 48% chance of being made Last
Fri, Oct 12 will be a Buy day. ES Day therefore has a 35%  chance of making a high above: 1439.25 and up to 1448.25 based on Ave Penetration of SSD
therefore has a 95%  chance of making a Low below 1439.25 and downto 142641 based on Ave Decline
therefore has a 55%  chance of making a Low below 1427.25 and downto 142011 based on Ave 5SS Day Violation on BD
The Day sess Low ha-s 50% chance of being ﬁde 1st
TF 24h TF Day $Rut 24H Day JCurrent High Lowr Last Change Jodds of Decline > 10 hGER
The SelShort Day HIGH was 234.00 Last 234.00 1st 835.70 Only TF 834.00 821.10 &27.00 odds of Decline > 15 ™ 49%
The SelShort Day LOVW was 221.10 825.40 8238.80 SRUT 835.70 828.80 829.60 odds of Decline = 0 " 0%
TF Day 834.00 82540 827.00 Ave Range on " BD 14.25
Possible HIGH for Buy Day 83714 837.M 840.26] 60% 55% |based on Ave Penetration of 550 of 314 3.mM
Possible LOW for Buy Day 821.34 &21.M 825,95 100%: 90% Jbased on Ave Decline of 12.66 12.29
Possible LOW for Buy Day B16.77 £20.00 524.23] 60% 45% Jbased on Ave 55 Day Violation on BD of 4.33 5.40
Fri, Oct 12 will be a Buy day. TF therefore has a 60%  chance of making a high above 834.00 andupte 837.14 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 834.00 anddownto 821.34 based on Ave Decline
therefore has a 60%  chance of making a Low below 82110 anddownto $816.77 based on Ave S5 Day Violation on BD
The 24 hour Low has a 45% chance of being made Last
Fri, Oct 12 will be a Buy day. TF Day therefore has a 55%  chance of making a high above 334.00 andupte 837.71  based on Ave Penetration of S50
therefore has a 90%  chance of making a Low below 834.00 anddownto 821.71 based on Ave Decline
therefore has a 45%  chance of making a Low below 82540 anddowntoc 82000 based on Ave S5 Day Viclation on BD
The Day sess Low has 51% chance of being made 15t
HGQ 24h NG Day SNDX 24H Day |Current  High Low Last Change [odds of Decline>20  69%
The SellShort Day HIGH was 274550 1st 274475 1st 2750.81 Only NG 2745.50 2712.00 2714.50 odds of Decline > 25 "~ 60%
The SelShort Day LOVY was ZT12.00 2712.00 2718.45 SNDX 2750.51 2718.49 2719.24 odds of Decline= 0 " 0%
NG Day  2744.75 2712.00 2714.50 Ave Range on BD 31.85
Possible HIGH for Buy Day 275643 2756.18 2765.23] 50% 55% |based on Ave Penetration of 55D of 10,93 11.43
Possible LOW for Buy Day 27M0.33 2713.74 2721.05] 100% =55 | based on Ave Decline of 3518 .01
Possible LOW for Buy Day 2696.48 2693.93 2700.86] 65% 55% Jbased on Ave 55 Day Violation on BD of 15.562 15.02
Fri, Oct 12 will be a Buy day. NQ therefore has a 50%  chance of making a high above: 2745.50 and up to 2756.43 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 274550 and downto 2710.33 based on Ave Decline
therefore has a 65%  chance of making a Low below 271200 and downto 2696.48 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made 1st
Fri, Oct 12 will be a Buy day. NQ Day therefore has a 55%  chance of making a high above: 274475 and up to 2756.18 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 274475 and downto 271374 based on Ave Decline
therefore has a 55%  chance of making a Low below 271200 and downto 2693.98 based on Ave 5SS Day Violation on BD
The Day sess Low ha-s 50% chance of being ﬁde 1st
YM 24h YN day SINDU 24H Day JCurrent High Lowr Last Change |odds of Decline > 100 " 68%
The SelShort Day HIGH was 13381.00 Last 13361.00 1st 13428.41 Only Y 13361.00 13227.00 13265.00 odds of Decline > 150 " 50%
The SelShort Day LOVW was 13227.00 13254.00 1332712 SINDU  13428.41 1332712 13328.50 odds of Decline = 0 " 0%
Yi Day  13361.00  13254.00 13265.00 Ave Range on | BD  155.55
Possible HIGH for Buy Day 13403.00 13413.80 13476.27] 55% 50% |based on Ave Penetration of 55D of 42.00 52.80
Possible LOW for Buy Day 13232.90 13256.89 13326.48 1 100% 95% Jbased on Ave Decline of 12810 104,11
Possible LOW for Buy Day 13173.92 13194.45 13275.80] 60% 55% | based on Ave 55 Day Violation on BD of 53.08 59.55
Fri, Oct 12 will be a Buy day. YM therefore has a 558%  chance of making a high above: 13361.00 and up to 12403.00 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 13361.00 and downto 1323290 baszed on Ave Decline
therefore has a 60%  chance of making a Low below 1322700 and downto 13173.92 based on Ave S5 Day Violation on BD
The 24 hour Low has a 47% chance of being made Last
Fri, Oct 12 will be a Buy day. ¥M Day therefore has a 50%  chance of making a high above 13361.00 and up to 13413.80 based on Ave Penetration of SSDr
therefore has a 95%  chance of making a Low below 13361.00 and downto 13256.89 baszed on Ave Decline
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Friday October 12" 2012
Today was a Buy day. The decline continued to reach TTT levels

Monday will be a Sell day. Markets have closes on the lows of the day, therefore momentum may take the
markets lower before the rally starts.

TTT Data for trading US Index Futures on: |Monday, October 15, 2012

24H Day jCurrent High Low Last adds of Rally =10 “B3%
The Buy Day HIGH was 1434.50 1434.00 1438.43 Only ES 1434.50 1420.00 1421.75 odds of Rally > 20 Y 49%
The Buy Day LOW was 1420.00 Last 1420.00 Last 1425.53 $5PX 1438.43 1425.53 1428.88 odds of Rally = 0 Y 0%
ES Day  1434.00 1420.00 1421.75 Ave Range on " S0 24.29
Possible HIGH for Sell Day 1443.62 144411 1448.59] 54% 51% | based on Ave Penetration of BD of 942 1041 S5td/D  5.42
Possible HIGH for Sell Day 1443.78 1441.07 1445.67 | 100% 93% jbased on Ave Rally of 23.78 2.07 St 15.66
Possible LOW for Sell Day 1408.12 1407 .50 1413.21) 458% 48% Jbased on Ave Buy Day Violation on 5D of 11.88 12,50  stdif  7.23
- _ I I
Mon, Oct 156 wilbe a Sell day. ES therefore has a B4%  chance of making a high above 143450 and up to 1443.62 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1420.00 and up to 1443.78 based on Ave Rally
therefore has a 48%  chance of making a Low below 1420.00 and downto 1408.12 baszed on Ave Buy Day Violation on SD
The 24 hour HiHh has a 5% chanoeufbeinﬁ made 1st
Mon, Oct 15 wilbe a Sell day. ES Day therefore has a 51%  chance of making a high above 1434.00 and up to 1444.11 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1420.00 and up to 1441.07 based on Ave Rally
therefore has a 48%  chance of making a Low below 1420.00 and downto 41407.50 based on Ave Buy Day Violation on SD
The Day gess High has 37% chance of being made 1st
TF 24h TF Day SRut 24H Day jCurrent High Low Last adds of Rally =10 N 75%
The Buy Day HIGH was &30.80 §28.80 831.00 Only TF 830.80 418.50 819.60 odds of Rally > 15 “53%
The Buy Day LOW was 818.50 Last 218.50 Last 822.00 SRUT 831.00 822.00 823.40 odds of Rally = 0 Y 0%
TF Day 829.50 318.50 £19.60 Ave Range on | 5D 1814
Possible HIGH for Sell Day 838.00 B37.50 338.47] 53% 52% |based on Ave Penetration of BD of T.20 770 StdD 3.95
Possible HIGH for Sell Day 836.60 835.00 836.83]100% 95% |based on Ave Rally of 18.10 16.50 St 11.12
Possible LOW for Sell Day 50960 509.49 813.14] 46% 45% Jbased on Ave Buy Day Viola_tion on 50 of 3_90- 9.01 gdﬂf 4,99
Mon, Oct 156 wilbe a Sell day. TF therefore has a 53%  chance of making a high above 83080 andupto 838.00 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 81850 andupto 836.60 based on Ave Rally
therefore has a 46%  chance of making a Low below 818.50 anddowntoc 809.60 based on Ave Buy Day Violation on SD
The 24 hour High has a 49% chance of being made Last
Mon, Oct 15 wilbe a Sell day. TF Day therefore has a 52%  chance of making a high above 829.80 and upto 837.50 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 81850 andupto 835.00  based on Ave Ralty
therefore has a 48%  chance of making a Low below 818.50 anddowntoc 80949 based on Ave Buy Day Violation on SD
The Day sess High has 51% chance of being made Last
NG 24h NG Day SHDX 24H Day jCurrent High Low Last aodds of Rally =20 hELER
The Buy Day HIGH was 2728.25 2728.25 2734.40 Only NQ 2728.25 2707.25 2712.00 odds of Rally > 25 Y 74%
The Buy Day LOW was 2707.25 Last 2707.25 Last 271417 SNDX 2734.40 271447 2720.23 odds of Rally = 0 Y 0%
NG Day  2728.25 2707.25 2712.00 Ave Rangeon 5D 42.53
Possible HIGH for Sell Day 2744.58 2745.76 2751.89] 55% b54% jbased on Ave Penetration of BD of 16.33 17.61 StdlD 878
Possible HIGH for Sell Day 2749.49 2745.20 2750.56] 100% 96% jbased on Ave Rally of 42.24 37.95 Stdf  25.09
Possible LOW for Sell Day 2_&86.?3 Z_E-EtEuIa& 2{194.02 46% 48% Jbased on Ave Buy Day Viola_tion on 50 of 2047 2_0.?9 gdﬂf 11.62
Mon, Oct 156 wilbe a Sell day. NG therefore has a 8%  chance of making a high above 2728.25 and upto 274458 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2707.25 and up to 2749.49 based on Ave Rally
therefore has a 46%  chance of making a Low below 2707.25 and downto 2686.78 based on Ave Buy Day Violation on SD
The 24 hour High has a 60% chance of being made Last
Mon, Oct15 wilbe a Sell day. NG Day therefore has a 54%  chance of making a high above 2728.25 and upto 2745.76 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2707.25 and up to 274520 based on Ave Rally
therefore has a 48%  chance of making a Low below 2707.25 and downto 2686.46 basedon Ave Buy Day Violation on SD
The Day zes3 High has 44% chance of being made 15t
Y 24h Y day SINDU 24H Day jCurrent High Low Last adds of Rally =100 Y 75%
The Buy Day HIGH was 13334.00 13334.00 13401.32 Only Y 1333400 13227.00  13250.00 odds of Rally > 150 Y 54%
The Buy Day LOW was 13227.00 Last 13227.00 Last 13286.51 SINDU  13401.32 1329651  13328.96 odds of Rally = 0 Y 0%
YN Day  13334.00  13227.00  13250.00 Ave Range on | S0 207.59
Possible HIGH for Sell Day 13415.03 13423.69 13489.07] 53% 50% |based on Ave Penetration of BD of 81.03 80.69 Std/D  48.79
Possible HIGH for Sell Day 13429.43 13406.91 13475.89] 100% 94% |based on Ave Rally of 20243 17991 Std/f 13453
Possible LOW for Sell Day 13129.56 13122.62 13193.54] 48% 49% Jbased on Ave Buy Day Violation on 5D of 97.44  104.39 Std/f 59.56
_ I - I I
Mon, Oct 15 wilbe a Sell day. YM therefore has a 53% chance of making a high above 13334.00 and up to 13415.03 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13227.00 and up to 13429.43 based on Ave Rally
therefore has a 48%  chance of making a Low below 13227.00 and downto 13129.56 based on Ave Buy Day Violation on SD
The 24 hour High has a 48% chance of being made 1st
Mon, Oct15 wilbe a Sell day. YM Day therefore has a 50%  chance of making a high above 13334.00 and up to 13423.69 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13227.00 and up to 13406.91 based on Ave Raly

therefore has a 49% chance nf makinn a | ow helnwe 13227000 _and down tn 13122.67 hased on Ave R Dav Vinlatinn on S0



Monday October 15" 2012

Today was a Sell day. Markets rallied all day and TVGR on ES and YM helped.

Tomorrow will be a SS day. Based on the close, momentum should take the markets higher before the

decline starts.

TTT Data for trading US Index Futures on:

ITuesday,

October 16, 2012

24H Day jCurrent High Low Last odds of 3D Rally > 10 T g%
The Sell Day HIGH was 1435.50 Last 1435.50 Last . Only ES 1436.50 1416.50 1436.25 odds of 3D Rally > 20 " 57%
The Sell Day LOW was 1418.50 1422.00 1427.24 $SPX 1441.31 1427.24 1440.05 odds of 3D Rally < 0 ™ 9%
The Buy Day LOVW was 1420.00 1420.00 1425.53 ES Day  1436.50 1422.00 1436.25 Ave Range on ' 55D 22.56
Possible HIGH for Sell Short Day 1444.78 144522 1449.96] 54% 51% | based on Ave Penetration of 5D of 828 872 StdiD 526
Possible HIGH for Sell Short Day 144712 1444.67 1449.76] 90% &4% | based on Ave 3 Day Rally of 2712 2467 Staif  14.14
Possible LOW for Sell Short Day 1405.77 1411.23 1416.52] 47% 49% | based on Ave of Sell Day Violation on 55 days of 10.73 10.77  Std/f 571
Tue, Oct16 wilbe a SellShort day. ES therefore has a 54%  chance of making a high above 1436.50 and up to 144478 baszed on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1420.00 and up to 1447.12 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1416.50 and downto 41405.77 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 5% chance of being made 1st
Tue, Oct16 wilbe a SellShort day. ES Day therefore has a 51%  chance of making a high above 1436.50 and up to 1445.22 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1420.00 and up to 144467 baszed on Ave 3 Day Ralby
therefore has a 49%  chance of making a Low below 1422.00 and downto 1411.23 based on Ave of Sell Day Violation on S5 days
The: Daz SB58 Hiﬁh has 46% ﬁnce of being made 1s_t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 3D Rally>5 1 93%
The Sell Day HIGH was 22710 Last 2827.10 Last 828.40 Only TF 327.10 815.80 826.70 odds of 3D Rally > 10 " 73%
The Sell Day LOW was 815.80 317.10 820.40 SRUT 828.40 820.40 828.40 odds of 3D Rally < 0 ™ 11%
The Buy Day LOVW was 818.50 818.50 822.00 TF Day 327.10 817.10 826.70 Ave Range on  SSD 17.38
Possible HIGH for Sell Short Day 833.53 a34.07 834.95] 51% 48% | based on Ave Penetration of SD of 643 697 St 3.79
Possible HIGH for Sell Short Day 839.29 837.55 839.88] 89% 86% | based on Ave 3 Day Rally of 20.79 1905 Stdf 1028
Possible LOW for Sell Short Day B07.83 809.12 812.53] 47% 48% Jbased on Ave of Sell Day Violation on 55 days of 7.97 7.98  stadid  4.04
Tue, Oct16 wilbe a SellShort day. TF therefore has a 51%  chance of making a high above 82710 and upto 833.53 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 81850 andupto 839.29 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 81580 anddowntoc 807.83 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made 15t
Tue, Oct16 wilbe a SellShort day. TF Day therefore hasa 48%  chance of making a high above 82710 andupto 834.07  based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 81850 andupto 837.56 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 81710 anddowntic 80912 based on Ave of Sell Day Viclation on 55 days
The Day =e=s High has 47% chance of being made 15t
NG 24h NG Day SHDX 24H Day jCurrent High Low Last odds of 3D Rally > 10 045
The Sell Day HIGH was 2736.25 Last 2736.25 Last 274270 Only NQ 2736.25 2705.00 2732.50 odds of 3D Rally>30 " 71%
The Sell Day LOW was 2705.00 2706.75 2713.22 SHDX 2742.70 2713.22 2739.62 odds of 3D Rally < 0 " 10%
The Buy Day LOW was 2707.25 2707.25 271447 NG Day  2736.25 2706.75 2732.50 Ave Range on SSD 40,85
Possible HIGH for Sell Short Day 2751.11 2752.14 2758.51] 54% 52% | based on Ave Penetration of 5D of 14.86 16.89 StdiD 8.82
Possible HIGH for Sell Short Day 2756.45 2752.26 2758.08] 90% &6% | based on Ave 3 Day Rally of 49.23 4501 Sstdif 2442
Possible LOW for Sell Short Day 2685.38 2687.22 2694.82] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.62 19.53  Stdd 9.3
Tue, Oct16 wilbe a SellShort day. NQ therefore has a 54%  chance of making a high above 2736.25 and up to 2751.11 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 2707.25 and up to 2756.48 baszed on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 2705.00 and downto 268538 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 52% chance of being made 1st
Tue, Oct16 wilbe a SellShort  day. NQ Day therefore has a 52%  chance of making a high above 2736.25 and upto 2752.14 based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above 2707.25 and up to 2752.26 baszed on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2706.75 anddownto 2687.22 based on Ave of Sell Day Violation on S5 days
The Day sess High has 50% chance of being made 15t
YM 24h Y day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 T BT%
The Sell Day HIGH was 13359.00 Last 13369.00 Last 13437.66 Only ¥ 13369.00 13205.00 13361.00 odds of 3D Rally > 100 ™ 78%
The Sell Day LOW was 13208.00 13257.00 13326.62 SINDU  13437.66 13326.62 13423.30 odds of 3D Rally < 0™ 9%
The Buy Day LOW was 13227.00 13227.00 13286.51 YM Day 13369.00 13257.00  13361.00 Ave Range on | 550 196.66
Possible HIGH for Sell Short Day 13440.88 13443.36 13511.65] 51% 50% jbased on Ave Penetration of 5D of T1.88 7436 Std/D  43.88
Possible HIGH for Sell Short Day 13457.11 13437.59 13508.31] 91% 84% | based on Ave 3 Day Rally of 23011  210.59 Stad/f  122.01
Possible LOW for Sell Short Day 13118_.?2 13165.31 based on Ave of Sell Daz Violation on §5 dairs of iLZE 91.69 gd:’ﬁ 49&
Tue, Oct16 wilbe a SellShort day. YM therefore has a B1%  chance of making a high above 13369.00 and up to 13440.88 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 13227.00 and up to 13457.11 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 13208.00 and downto 13118.72 bazed on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 5% chanoeofbeinﬁ made 1st
Tue, Oct16 wilbe a SellShort day. YM Day therefore has a B0%  chance of making a high above 13369.00 and up to 13443.36 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13227.00 and up to 13437.59 Dbased on Ave 3 Day Rally
therefnre has a A9%, chance nf makino a | nw belnw A32R7.00_and dnwn tn 13466.31  hazed non Ave nf Sell Dav Vinlatinon nn 55 davs



Tuesday October 16" 2012

Today was a SS day. As mentioned last night, momentum did take the markets higher, however the decline

never showed up.

Tomorrow will be a Buy day. Again momentum could take the markets higher before the decline starts.

_TTT Da_ta for t;adin- US Index I_=uture”5 on:

Iwednesday, October 17, 2012

24H Day JCurrent High Low Last odds of Decline >10  75%
The SeliShort Day HIGH was 1451.50 Last 1451.50 Last Only ES 1451.50 1434.50 1449.50 odds of Decline >20 ~ 45%
The SellShort Day LOW was 1434.50 1440.75 §5PX 1455.51 1440.31 1454.63 odds of Decline=0 ™ 0%
ES Day  1451.50 1440.75 1449.50 Ave Range on " BD 23.39
Possible HIGH for Buy Day 1460.75 1461.07 1465.02] 52% 52% |based on Ave Penetration of S50 of 9.25 9,57 Stdil 54T
Possible LOW for Buy Day 1428.05 1430.00 1435.36] 100% 91% | based on Ave Decline of 2345 2150 Stdif  17.24
Possible LOW for Buy Day '14£r.05 '14%.55 14@.02 51% 47% §based on Ave 5§ Daz Violation on BD of 11.45 12.20  Sta/f 7.68
Wed, Oct 17 wilbe a Buy day. ES therefore has a 52% chance of making a high above 1451.50 and up to 1460.75 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 1451.50 and downto 1428.05 based on Ave Decline
therefore has a 5% chance of making a Low below 143450 and downto 1423.05 based on Ave 35 Day Vielation on BD
The 24 hour Low has a 45% chance of being made Last
Wed, Oct17 wilbe a Buy day. ES Day therefore has a 52% chance of making a high above 1451.50 and up to 1461.07 based on Ave Penetration of S50
therefore has a 91% chance of making a Low below 1451.50 and downto 1430.00 based on Ave Decline
therefere has a 47%  chance of making a Low below 1440.75 and downtoc 1428.55 based on Ave SS Day Viclation on BD
The Day sess Low has 57% chance of being made Last
TF 24h TF Day $Rut 24H Day JCurrent High Low Last odds of Decline>10  67%
The SellShort Day HIGH was 833.40 Last 833.40 Last 835.50 Only TF 833.40 826.20 83310 odds of Decline >15 ™ 49%
The SelliShort Day LOW was 2326.20 828.50 831.50 SRUT 835.50 831.50 835.00 odds of Decline=0 " 0%
TF Day 833.40 828.50 833.10 Ave Range on " BD_17.51
Possible HIGH for Buy Day 840.29 840.25 842.40] 51% 53% | based on Ave Penetration of S5D of 689 6.85 S5tdiD 357
Possible LOW for Buy Day 815.63 217.04 820, 73] 100% 94% Jbased on Ave Decline of 17.77 16.36  Std/f 1198
Possible LOW for Buy Day 818.03 520,02 523.27] 51% 49% | based on Ave 55 Day Violation on BD of 817 8.48 stad 542
Wed, Oct 17 wilbe a Buy day. TF therefore has a 5% chance of making a high above 83340 andupto 540.29 baszed on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 83340 anddownto 81563 based on Ave Decline
therefore has a 5% chance of making a Low below 826.20 anddownto 818.03 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chanoeuftrainﬁ made %
Wed, Oct 17 wilbe a Buy day. TF Day therefore has a B3% chance of making a high above 83340 andupte 840.25 based on Ave Penetration of S50
therefore has a 94% chance of making a Low below 83340 anddownto 817.04 based on Ave Decline
therefore has a 49% chance of making a Low below 82850 anddownto 82002 based on Ave S5 Day Violation on BD
The Day sess Low has 52% chance of being made Last
NG 24h NG Day SNDX 24H Day JCurrent  High Low Last odds of Decline >20 ' 69%
The SellShort Day HIGH was 2777.25 Last 2777.25 Last 2781.1 Only [(14] 2777.25 2729.75 2765.75 odds of Decline>25 " 60%
The SellShort Day LOW was 2728.75 2738.00 2743.45 SHDX 2781.01 274345 27TT8.33 odds of Decline=0 ™ 0%
NG Day  2777.25 27.36.00 2765.75 Ave Range on ' BD 41.30
Possible HIGH for Buy Day 2792.35 2792.79 2796.54] 56% 55% |based on Ave Penetration of 55D of 1510 1554 Std/D  7.85
Possible LOW for Buy Day 2736.20 2739.56 2744.64]100% 93% |based on Ave Decline of 41.05 37.69 Std/f  27.79
Possible LOW for Buy Day 2709.89 2715.22 2722.92] 49% 47% Jbased on Ave 5§ Daz Violation on BD of 19.86 2078 Std/f 1228
B _ I I _ I
Wed, Oct 17 wilbe a Buy day. NQ therefore has a 56% chance of making a high above 2777.25 and up to 2792.35 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 2777.25 and downto 2736.20 based on Ave Decline
therefore has a 49% chance of making a Low below 2729.75 and downto 2709.89 based on Ave 35 Day Vielation on BD
The 24 hour Low has a 45% chance of being made Last
Wed, Oct17 wilbe a Buy day. NG Day therefore has a 55% chance of making a high above 2777.25 and up to 2792.79 based on Ave Penetration of S50
therefore has a 93% chance of making a Low below 2777.25 anddownto 2739.56 based on Ave Decline
therefore has a 47% chance of making a Low below 2736.00 and downto 2715.22 based on Ave S5 Day Vielation on BD
The Day sess Low has 5% chance of being made Last
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 ' 68%
The SellShort Day HIGH was 13487.00 Last 13487.00 Last 13556.37 Only Y 13487.00 13347.00 13454.00 odds of Decline > 150 ™ 50%
The SelliShort Day LOW was 13347.00 13408.00 13423.92 SINDU 1355637  13423.92 13548.86 odds of Decline= 0 "0%
YN Day 13487.00  13408.00  13454.00 Ave Range on BO 197.39
Possible HIGH for Buy Day 13661.73 13566.09 13632.57] 51% 52% |based on Ave Penetration of S5D of 7473 79.09 Std/D  40.90
Possible LOW for Buy Day 13287.06 13306.51 13381.33] 100% 92% | based on Ave Decline of 199.94 18049 Std/f 147.74
Possible LOW for Buy Day 13247.56 13304.16 13318.28] 49% 46% fbased on Ave 55 Day Violation on BD of 99.44  103.84 Std/f  66.70
Wed, Oct 17 wilbe a Buy day. YM therefore has a 5% chance of making a high above 13487.00 and up to 13561.73 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 12487.00 and downto 13287.06 based on Ave Decline
therefore has a 49% chance of making a Low below 13347.00 and down to 13247.56 based on Ave 55 Day Violation on BD
The 24 hour Low has a 45% chanoeuftrainﬁ made %
Wed, Oct 17 wilbe a Buy day. YM Day therefore has a b2% chance of making a high above 13487.00 and up to 13566.09 based on Ave Penetration of 35D
therefore has a 92% chance of making a Low below 13487.00 and down to 13306.51 based on Ave Decline
therefnre has a AR chance nf makinn a | nw belnw 13408.00_and dnwn tn 1330416 hazed on Ave 55 Dav Vinlatinn on AN




Wednesday October 17" 2012

Today was a Buy day. Momentum did bring markets higher during the overnight session and they managed
to get back lower the Previous day High to produce a small Decline dring the day session.

Tomorrow will be a Sell day. Markets should continue their rally that was started today. It may be in a
confused manner .

TTT Data for trading US Index Futures on: |Thursday, October 18, 2012

24H Day JCurrent High Low Last odds of Rally =10 T B3%
The Buy Day HIGH was 1457.75 1457.75 Only ES 1457.75 1446.25 1457.00 odds of Rally > 20 Y 49%
The Buy Day LOW was 144525 1st 1448.50 $SPX 1462.20 1453.35 1460.89 odds of Rally = 0 * 0%
ES Day  1457.75 1443.50 1457.00 Ave Range on " S0 24.28
Possible HIGH for Sell Day 1466.84 1467.82 54% 52% jbased on Ave Penetration of BD of 9.09 10.07 Std/D  5.42
Possible HIGH for Sell Day 1470.02 1469.56 100% 93% Jjbased on Ave Rally of 2377 21.06 Stdif 1566
Possible LOW for Sell Day 1434.41 1436.00 48% 48% Qbased on Ave Buy Day Violation on S0 of 11.84 12,50 stdif  7.23
Thu, Oct18 wilbea Sell day. ES therefore has a 54%  chance of making a high above 1457.75 and up to 1466.84 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1446.25 and up to 1470.02 based on Ave Rally
therefore has a 48%  chance of making a Low below 1446.25 and downto 1432441 based on Ave Buy Day Viclation on SD
The 24 hour HiHh has a 443, chano&ufhﬂinﬁ made 1st
Thu, Oct18 wilbea Sell day. ES Day therefore has a §2%  chance of making a high above 1457.75 and up to 1467.82 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1448.50 and up to 1469.56 based on Ave Rally
therefore has a 48%  chance of making a Low below 1448.50 and downto 41436.00 based on Ave Buy Day Viclation on SD
The Daz 5888 HiHh has 55% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally =10 T 75%
The Buy Day HIGH was 841.60 841.60 342,90 Only TF 841.60 831.10 841.20 odds of Rally > 15 Y B3%
The Buy Day LOW was 831.10 1st 832.10 1st 835.10 SRUT 842.90 836.10 842,40 odds of Rally = 0 * 0%
TF Day 541.60 83210 541.20 Ave Range on © 5D 1843
Possible HIGH for Sell Day 843.80 849.30 850.37] 53% 52% |based on Ave Penetration of BD of T7.20 7.70  5tdiD 3.95
Possible HIGH for Sell Day 849.18 844.58 450,90 100% 95% Jbased on Ave Rally of 18.08 1648 Stdif 1142
Possible LOW for Sell Day 822,23 82313 527.28] 46% 45% Jbased on Ave Buy Day Violation on 5D of 8.87 897 St 4.99
Thu, Oct18 wilbea Sell day. TF therefore has a 53%  chance of making a high above &41.60 and up to 848.80 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 83110 and upto 84918 baszed on Ave Rally
therefore has a 46%  chance of making a Low below 83110 anddownto 82223 based on Ave Buy Day Violation on SD
The 24 hour High has a 58% chance of being made 1st
Thu, Oct 18 wilbea Sell day. TF Day therefore has a 52%  chance of making a high above 841,60 andupto 249.30 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 83210 andupto 843.58 baszed on Ave Rally
therefore has a 48%  chance of making a Low below 83210 anddowntoc 82343 based on Ave Buy Day Vielation on SD
The Day sess High has 55% chance of being made  1st
NG 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Rally > 20 T E1%
The Buy Day HIGH was 2778.75 2778.75 278481 Only NG 2778.75 2753.50 2771.50 odds of Rally > 25 T 74%
The Buy Day LOW was 2733.50 1st 2733.50 1st 2760.30 SNDX 2784.81 2760.30 2775.68 odds of Rally= 0 0%
NG Day  2778.75 2753.50 2771.50 Ave Rangeon  SD  42.55
Possible HIGH for Sell Day 2795.04 2796.21 2802.26] 55% 54% Jbased on Ave Penetration of BD of 16.29 17.46 Std/D  8.78
Possible HIGH for Sell Day 2795.70 2791.43 2796.67 | 100% 96% jbased on Ave Rally of 42.20 3793 Stdif  25.00
Possible LOW for Sell Day 273313 2732.81 2740.25) 46% 48% jbased on Ave Buy Day Violation on 5D of 20.38 2069  stad/d  11.62
Thu, Oct18 wilbea Sell day. NQ therefore has a 55%  chance of making a high above 2778.75 and up to 2795.04 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2753.50 and up to 2795.70 based on Ave Rally
therefore has a 46%  chance of making a Low below 2753.50 and downto 273313 based on Ave Buy Day Viclation on SD
The 24 hour High has a 52% chance of being made Last
Thu, Oct18 wilbea Sell day. NG Day therefore has a 54%  chance of making a high above 2778.75 and up to 2796.21 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2753.50 and upto 2791.43 based on Ave Rally
therefore has a 48%  chance of making a Low below 2753.50 and downto 273281 based on Ave Buy Day Viclation on SD
The Day sess High has 62% chance of being made Last
¥ 24h YM day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 N T6%
The Buy Day HIGH was 13498.00 13458.00 13551.28 Only Y 134958.00  13432.00 13489.00 odds of Rally > 150 " 54%
The Buy Day LOW was 13432.00 1st 13437.00 1st 13475.43 SINDU  13561.28 1347543 13556.35 odds of Rally= 0 0%
YM Day  13493.00 134_3?.0-0 1345900 Ave Range on © 5D 207.48
Possible HIGH for Sell Day 13675.82 13587.43 13648.78] 84% 51% Jbased on Ave Penetration of BD of 80.62 89.43 StdiD 4879
Possible HIGH for Sell Day 13634.28 13616.81 13654.71] 100% 94% jbased on Ave Rally of 20228 479.81 Stdif 13453
Possible LOW for Sell Day 13334.96 13332.62 13372.46] 458% 48% §based on Ave Buy Day Violation on 5D of 97.06 10439 St/ 59.56
Thu, Oct18 wilbea Sell day. YN therefore has a 54%  chance of making a high above 13493.00 and up to 13578.82 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13432.00 and up to 13634.28 based on Ave Rally
therefore has a 48%  chance of making a Low below 12432.00 and down to 1333496 based on Ave Buy Day Violation on SO
The 24 hour High has a 46% chance of being made 15t
Thu, Oct18 wilbea Sell day. YN Day therefore has a 51%  chance of making a high above 13493.00 and up to 13587.43 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13437.00 and up to 13616.81 based on Ave Rally
therefnre has a AR% rchance nf makinn a | nw helnw A3437.00 and dnwn tn 4333287  hazed nn Ave Ruw Nav Vinlatinn nn SN




Thursday October 18" 2012

Today was a Sell day. It was confused and dragged down by NQ which closed below the BDL

Tomorrow will be a SS day. NQ has good odds of getting back to the BDL, maybe the others will drag NQ

back up

TTT Data for trading US Index Futures on:

, October 19, 2012

24H Day JCurrent High Low Last odds of 3D Rally =10 N 84
The Sell Day HIGH was 1458.75 1st 1458.75 1st Only ES 1459.75 1447.75 1451.25 odds of 30 Rally > 20 " 57%
The Sell Day LOW was 144775 144775 $SPX 1464.02 1452.63 1457.56 odds of 30 Rally < 0™ 9%
The Buy Day LOW was 144625 1448.50 ES Day  1459.75 1447.75 1451.26 Ave Range on ' 55D 22.85
Possible HIGH for Sell Short Day 1468.06 1465.50 1472.69) 54% 51% Jbased on Ave Penetration of SD of &3 8756 S5tdD 526
Possible HIGH for Sell Short Day 1473.38 1473.19 1477.60] 90% &4% |based on Ave 3 Day Rally of 2713 2469 S5tdlf 1445
Possible LOW for Sell Short Day 1437.02 14-36.93 1441.91) 46% 49% Jbased on Ave of Sell Day Violation on §5 dairs of 10.73 10.77 gd:’lﬁ' 5.71
Fri, Oct 19 will b= a SellShort day. ES therefore has a 54%  chance of making a high above 1459.75 and up to 1468.06 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1446.25 and up to 1473.38 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 1447.75 and downto 41437.02 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 15t
Fri, Oct 19 will be a SellShort day. ES Day therefore has a 51%  chance of making a high above 1459.756 and up to 1468.50 based on Ave Penetration of SD
therefore has a &4%  chance of making a high above 1448.50 and up to 1473.19 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1447.75 anddownto 4143698 based on Ave of Sell Day Violation on 55 days
The Day sess High has A7% chance of being made 1st
TF 24h TF Day SRut Z24H Day JCurrent High Low Last odds of 3D Rally > 5 " 93%
The Sell Day HIGH was 241.80 1st 241.40 1st 242 40 Only TF &41.80 831.90 a32.40 odds of 30 Rally > 10 " 78%
The Sell Day LOW was 831.80 831.90 837.30 SRUT 42.40 837.30 &37.40 odds of 30 Rally < 0" 11%
The Buy Day LOW was 831.10 832.10 836.10 TF Day §41.40 §31.90 532.40 Ave Range on 550 17.36
Possible HIGH for Sell Short Day 548.23 848.37 843.96] 51% 48% ]based on Ave Penetration of 5D of 643 697 StdD  3.79
Possible HIGH for Sell Short Day 851.87 851.13 853.97| 89% 86% |based on Ave 3 Day Rally of 2077 19.03 Stdld  10.29
Possible LOW for Sell Short Day 523.93 §23.92 529.43) 46% 48% Jbased on Ave of Sell Day Violation on 55 days of 7.97 7.98  Staid  4.04
Fri, Oct 19 will be a SellShort day. TF therefore has a 51%  chance of making a high above &41.80 andupto 848.23 based on Ave Penetration of SD
therefore has a &9%  chance of making a high above 83110 andupto 851.87 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 83190 anddownto 823.93 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 5_5‘35 chanoeufbeinH made 1st
Fri, Oct 19 will b= a SellShort day. TF Day therefore hasa 48%  chance of making a high above &41.40 andupto &48.37 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 83210 andupto 851.13  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 831.90 anddownto 823.92 based on Ave of Sell Day Vielation on 55 days
The Day sess High has 43% chance of being made Last
NG 24h NQ Day SNDX 24H Day JCurrent High Low Last odds of 3D Rally =10 hETED
The Sell Day HIGH was 2773.25 1st 2770.00 1st 2775.83 Only NG 2773.25 2727.50 2732.25 odds of 30 Rally >30 ~ 71%
The Sell Day LOW was 2727.50 2727.50 273460 SNDX 2775.83 2734.60 2743.96 odds of 30 Rally < 0 ™ 10%
The Buy Day LOW was 2753.50 2753.50 2760.30 NG Day  2770.00 2727.50 2732.256 Ave Range on ' 55D 40.86
Possible HIGH for Sell Short Day 27538.23 2756.00 2791.74) 54% 52% Jbased on Ave Penetration of SD of 1498 1600 Stdi 8.82
Possible HIGH for Sell Short Day 2802.79 2798.58 2804.28] 90% 86% |based on Ave 3 Day Rally of 49.29 4508 Stdl 24416
Possible LOW for Sell Short Day 2707.68 2707.97 2716.20] 45% 46% Jbased on Ave of Sell Day Violation on 55 dairs of 19.62 19.53  Stdlf  9.35
I I I
Fri, Oct 19 will b= a SellShort day. NQ therefore has a 54%  chance of making a high above 277325 andupto 2788.23 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 2753.50 and up to 2802.79 based on Ave 3 Day Rally
therefore has a 45%  chance of making a Low below 272750 anddownto 2707.88 based on Ave of Sell Day Vielation on 55 days
The 24 hour High has a 49% chance of being made 15t
Fri, Oct 19 will be a SellShort day. NQ Day therefore has a §2%  chance of making a high above 2770.00 and up to 2786.00 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2753.50 andupto 2798.58 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 272750 anddownto 2707.97 based on Ave of Sell Day Violation on S5 days
The Daz SEES HiHh has 53% chance of being made Lﬁt
YM 24h Y day SINDU 24H Day jCurrent High Low Last odds of 30 Rally > 75 " B7%
The Sell Day HIGH was 13530.00 1st 13530.00 1st 13588.65 Only bl 13530.00 1345100  13483.00 odds of 30D Rally > 100 " 78%
The Sell Day LOW was 13451.00 13451.00 13511.08 SINDU  13588.65 13511.08 13549.40 odds of 30 Rally < 0" 9%
The Buy Day LOW was 13432.00 13437.00 13475.43 YM Day 13530.00  13451.00 _ 13433.00 Ave Range on ' 55D 196.52
Possible HIGH for Sell Short Day 13602.10 13604.5T7 13662.86] 51% 50% |based on Ave Penetration of SD of 7210 7457 S5tdiD  43.88
Possible HIGH for Sell Short Day 13662.19 13647.73 13687.37| 91% 84% | based on Ave 3 Day Rally of 23019 210.73 Stdif 12211
Possible LOW for Sell Short Day 13361.72 13359.31 13422.75] 48% 49% }based on Ave of Sell Day Violation on S5 days of 89.28 91.69 St/ 49.33
Fri, Oct 19 will be a SellShort day. YM therefore has a 51%  chance of making a high above 13530.00 and up to 13602.10 based on Ave Penetration of SD
therefore has a 91%  chance of making a high above 1243200 and up to 13662.19 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 12451.00 and downto 13361.72 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 51% chanoeufbeinH made 1st
Fri, Oct 19 will b= a SellShort day. YM Day therefore has a 50%  chance of making a high above 13530.00 and up to 13604.57 baszed on Ave Penetration of SD
therefore has a &4%  chance of making a high above 13437.00 and up to 13647.73 baszed on Ave 3 Day Rally
therefnre has a A49%, chance nf makinn a | nw helnw 1345100 _and down tn 133R9.31  hased nn Ave nf Sell Dav Vinlatinn an 55 davs




Friday October 19" 2012

Today was a SS day. NQ failed to get back to the BDL and dragged the others down, however they made
the BDL

Monday will be a Buy day. The decline is in place however, having closed on the lows of the day,
momentum may take the markets lower before the rally starts

TTT Data for trading US Index Futures on:

IMonday, October 22, 2012

24H Day JCurrent  High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1453.50 1st 1450.25 1st Only ES 1453.50 1423.50 1423.75 odds of Decline > 20 " 45%
The SellShort Day LOW was 1423.50 1423.50 $SPX 1457.34 1429.85 1433.12 odds of Decline= 0 ™ 0%
ES Day  1450.25 1423.50 1423.75 Ave Range on BO 23,36
Possible HIGH for Buy Day 1462.73 1459.580 52% 52% Jbased on Ave Penetration of S5D of 9.23 9,65 StdiD 517
Possible LOW for Buy Day 1430.10 1428.80 100% 91% jbased on Ave Decline of 23.40 21.45 st 17.24
Possible LOW for Buy Day 1412.05 1411.30 1417.56) 50% 47% fbased on Ave 55 Day Violation on BD of 11.45 12.20 Staid  7.68
Mon, Oct 22 willbe a Buy day. ES therefore has a 52%  chance of making a high above 1453.50 and up to 1462.73 bazed on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 145360 and downto 41430.10 based on Ave Decline
therefore has a 50%  chance of making a Low below 1423.50 and downto 41412.05 based on Ave 55 Day Violation on BD
The 24 hour Low has a 52% chance of being made 15t
Mon, Oct 22 willbe a Buy day. ESDay therefore has a 52%  chance of making a high above 1450.25 and up to 1459.830 baszed on Ave Penetration of SSD
therefore has a 91%  chance of making a Low below 1450.25 and downto 4142880 based on Ave Decline
therefore has a 47%  chance of making a Low below 1423.50 and downto 4141130 based on Ave S5 Day Viclation 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 " 67%
The SellShort Day HIGH was 834.20 1st g28.50 1st 332.40 Only TF 834.20 81410 814.90 odds of Decline > 15 " 49%
The SellShort Day LOW was 81410 a14.10 a817.80 SRUT 832.40 a17.80 821.00 odds of Decline = 0 ™ 0%
TF Day 828.50 £14.10 214.90 Ave Range on " BD 17.49
Possible HIGH for Buy Day £41.09 835.36 839.31] 51% 53% | based on Ave Penetration of 55D of 6.89 6.86 StdiD 357
Possible LOW for Buy Day 816.46 812.18 817.63]100% 94% Jbased on Ave Decline of 17.74 1632 st 1198
Possible LOW for Buy Day 305_.93 305.6_2 809.57] 51% 49% fbased on Ave 55 Day \.I’iola_tion on ﬂ) of 547 848 St 542
Mon, Oct 22 wilbe a Buy day. TF therefore has a 51%  chance of making a high above 834.20 and up to 841.09 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 83420 anddownto 81646 based on Ave Decline
therefore has a 51%  chance of making a Low below 81410 anddownto 80593 based on Ave 55 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Mon, Oct 22 willbe a Buy day. TF Day therefore has a 53%  chance of making a high above §28.50 and up to 83536 based on Ave Penetration of 35D
therefore has a 94%  chance of making a Low below 82850 anddownto 81218 based on Ave Decling
therefore has a 49%  chance of making a Low below 81410 anddownto 80562 based on Ave 55 Day Violation on BD
The Dair sess Low has 50% chance of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of Decline > 20  63%
The SellShort Day HIGH was 2737.50 1st 2738.25 1st 2741.58 Only NG 2737.50 2664.00 2666.25 odds of Decline > 25 "~ 60%
The SellShort Day LOW was 2664.00 2664.00 2875.57 SNDX 2741.58 2675.57 2678.29 odds of Decline = 0 ™ 0%
NG Day  2736.25 2664.00 2666.25 Ave Range on " BD  41.26
Possible HIGH for Buy Day 2752.55 2751.73 2757.06) 56% 55% jbased on Ave Penetration of S5D of 15.05 1548 StdiD  7.85
Possible LOV for Buy Day 2696.49 2698.60 2705.251100% 93% Jbased on Ave Decline of 41.01 37.66 Stadil  27.79
Possible LOV for Buy Day 2644.14 2643.22 2655.04] 49% 47% Jbased on Ave 55 Day Violation on BD of 19.86 2078 St 12.28
Mon, Oct 22 willbe a Buy day. NQ therefore has a 56%  chance of making a high above 2737.50 and up to 275255 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 273750 and downto 269649 based on Ave Decline
therefore has a 49%  chance of making a Low below 266400 and downto 264414 based on Ave 55 Day Violation on BD
The 24 hour Low has a 50% chance of being made 1st
Mon, Oct 22 willbe a Buy day. NQ Day therefore has a 558%  chance of making a high above 2736.25 and up to 2751.73 based on Ave Penetration of 35D
therefore has a 93%  chance of making a Low below 2736.25 and downto 2698.60 basedon Ave Decline
therefore has a 47%  chance of making a Low below 266400 and downto 264322 based on Ave S5 Day Viclation on BD
The Day sess Low has 50% chance of being made 1st
YM 24h ¥M day SINDU 24H Day JCurrent High Low Last odds of Decline > 100  68%
The SellShort Day HIGH was 13499.00 1st 13454.00 1st 13545.33 Only ¥ 13499.00 13246.00 13249.00 odds of Decline > 150 " 49%
The SellShort Day LOW was 13245.00 13248.00 13312.26 SINDU 1354533 13M2.26 13343.24 odds of Decline= 0 ™ 0%
YM Day  13454.00 13246.00  13249.00 Ave Range on BD  197.08
Possible HIGH for Buy Day 13673.43 13832.77 13621.19] 51% 52% | based on Ave Penetration of 55D of 7443 78.77 StdiD  40.90
Possible LOVV for Buy Day 13299.41 13273.85 13370.52] 100% 92% | based on Ave Decline of 199.59 18015 Stdid 147.74
Possible LOV for Buy Day 13146.56 13142.16 13206.62] 49% 46% Jbased on Ave 55 Day Violation on BD of 99.44 103.84 Std/f  66.70
Mon, Oct 22 willbe a Buy day. Y therefore has a 51%  chance of making a high above 13499.00 and up to 13573.43 based on Ave Penetration of S50
therefore has a 100% chance of making a Low below 13499.00 and downto 13299.41 based on Ave Decline
therefore has a 49%  chance of making a Low below 13246.00 and downto 13146.56 based on Ave 55 Day Violation on BD
The 24 hour Low has a 55% chance of being made 15t
Mon, Oct 22 willbe a Buy day. YM Day therefore has a 52%  chance of making a high above 13454.00 and up to 13532.77 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 13454.00 and down to 13273.85 based on Ave Decline
therefnre haz a AR% rhance nf makinn a | nw helnw A3248.00 and dnwn tn 4344248  hazed nn Ave 85 Nav Vinlatinn nn AN




Monday October 22" 2012

Today was a Buy day. Momentum did take the markets lower and then the rally started.

Tomorrow will be a Sell day. Part of the rally is in place and that may make for a confused day.

TTT Data for trading US Index Futures on:

ITuesday, October 23, 2012

The Daz SESS HiHh has 52% chance of beinﬁ made  Last

24H Day JCurrent High Low Last odds of Rally > 10 T B3%
The Buy Day HIGH was 1431.25 1431.00 Only ES 1431.25 1416.75 1430.50 odds of Rally > 20 Y 48%
The Buy Day LOW was 1416.75 Last 1418.75 $SPX 1435.46 1422.06 1433.69 odds of Rally = 0 Y 0%
ES Day  1431.00 1416.75 1430.50 Ave Range on 50 24,256
Possible HIGH for Sell Day 1440.30 1441.04 X 55% 52% | based on Ave Penetration of BD of 9.05 10.04 Std/D  5.42
Possible HIGH for Sell Day 1440.49 1437.78 1442.16] 100% 93% |based on Ave Rally of 23.74 21.03  stif 1566
Possible LOW for Sell Day 1404.91 1404.31 1409.50] 48% 438% Jbased on Ave Buy Day Violation on 5D of 11.84 12.44 st 7.23
Tue, Oct23 wilbea Sell day. ES therefore has a 55%  chance of making a high above 1431.25 and upto 1440.320 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1416.75 and upto 1440.49 based on Ave Rally
therefore has a 48%  chance of making a Low below 1416.75 anddownto 140491 based on Ave Buy Day Viclation on SD
The 24 hour HiHh has a 20% chanoeufbeinﬁ made 1=_t
Tue, Oct23 wilbea Sell day. ES Day therefore hasa 52%  chance of making a high above 1431.00 and upto 1441.04 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1416.75 and upto 1437.78 based on Ave Rally
therefore has a 48%  chance of making a Low below 1416.75 anddownto 140431 based on Ave Buy Day Vielation on SD
The Daz SES5 Hiah has 55% chance of beinﬁ made '1s_t
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally > 10 75
The Buy Day HIGH was &20.30 &20.30 &21.90 Only TF 320.30 811.30 820,10 odds of Rally >15 Y535
The Buy Day LOW was 811.30 1st 813.10 1st 818.70 SRUT 821.90 816.70 820.70 odds of Rally = 0 0%
TF Daz 320,30 815'10 @.10 Ave R_ﬂnge on 50 1811
Possible HIGH for Sell Day 27 47 828.00 §29.37) 53% 52% | based on Ave Penetration of BD of TAT7 7.70  StdiD 395
Possible HIGH for Sell Day 829.36 829.57 831.458] 100% 95% |based on Ave Rally of 18.06 16.47  Stail 1142
Possible LOW for Sell Dair aow 304.17 E»O-F.S_B 46% 43% Bbased on Ave Buz Daz Violation on 5D of &.87 893  Std/if  4.99
Tue,Oct23 wilbea Sell day. TF therefore has a 53%  chance of making a high above §20.30 andupto 82747 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 211,30 andupto 829.36 based on Ave Rally
therefore has a 46%  chance of making a Low below &11.30 anddownto 80243 based on Ave Buy Day Wiolation on SD
The 24 hour High has a 58% chance of being made 15t
Tue,0ct23 wilbea Sell day. TF Day therefore has a 52%  chance of making a high above 820.30 andupto 828.00 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 81310 andupto 829.57 based on Ave Rally
therefore has a 48%  chance of making a Low below 81310 anddownto 80417 based on Ave Buy Day Vielation on SD
The Day gess High has 55% chance of being made 1st
NG 24h NG Day SNDX 24H Day |Current  High Low Last odds of Rally > 20 T B1%
The Buy Day HIGH was 26593.00 26593.00 25599.08 Only [(14] 2693.00 2657.50 2690.25 odds of Rally =25 Y 74%
The Buy Day LOW was 2657.50 1st 2664.75 1st 2671.50 SNDX 2699.08 2671.50 269412 odds of Rally = 0 0%
NG Day  2693.00 2664.75 2690.25 Ave Range on 50 42.56
Possible HIGH for Sell Day 2709.29 271046 2716.53] 55% b54% ]based on Ave Penetration of BD of 16.29 17.46 StdiD  8.78
Possible HIGH for Sell Day 2699.65 2702.63 2707.81] 100% 96% |based on Ave Rally of 4215 37.88 St 25.09
Possible LOW for Sell Da}r 2_63?.10- 2_&4-1.04 2651.42] 46% 48% Jbased on Ave Buz Daz Violation on 5D of 2_0.40 2_0-.?1 Std/l 11.&
Tue, Oct23 wilbea Sell day. NG therefore has a 55%  chance of making a high above 2693.00 and upto 2709.29 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2657.50 and upto 2699.65 based on Ave Rally
therefore has a 46%  chance of making a Low below 2657.50 anddownto 2637.10 based on Ave Buy Day Vielation on SD
The 24 hour HiHh has a 52% chﬂl‘lcﬂﬂfbﬂil‘lﬁ made Last
— I
Tue,Oct23 wilbea Sell day. NQ Day therefore hasa B4%  chance of making a high above 2693.00 and upto 2710.46 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 266475 and upto 2702.63 based on Ave Rally
therefore has a A45% chance of making a Low below 2664.75 and downto 2644.04 based con Ave Buy Day Violation on SD
The Day s&ss High has 62% chance of being made Last
¥M 24h ¥YM day SINDU 24H Day jCurrent High Low Last odds of Rally > 100 78
The Buy Day HIGH was 13308.00 13308.00 1336847 Only Y 13308.00  13174.00  13295.00 odds of Rally > 150 Y 54%
The Buy Day LOW was 13174.00 Last 13174.00 Last 13235.39 SINDU 1336847 1323539 1334401 odds of Rally = 0 Y 0%
YN Day  13308.00 13174.00  13295.00 Ave Range on 5D 207.17
Possible HIGH for Sell Day 13388.60 13397.16 13455.67| 54% 51% Jbased on Ave Penetration of BD of 80.60 80.16 Std/D  48.79
Possible HIGH for Sell Day 13376.03 13353.59 13414.51]| 100% 94% | based on Ave Rally of 20203 179.59 Std/f 13453
Possible LOW for Sell Day 13076.96 13069.62 13132.42] 48% 43% Jbased on Ave Buy Day Violation on 5D of 97.05 10439 Std/if  59.56
Tue,0ct23 wilbea Sell day. YM therefore has a 54%  chance of making a high above 13308.00 and up to 13388.60 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 13174.00 and up to 13376.03 based on Ave Rally
therefore has a 48%  chance of making a Low below 13174.00 and down to 13076.96 based on Ave Buy Day Violation on SD
The 24 hour High has a 48% chance of being made 1st
Tue, Oct23 wilbea Sell day. YM Day therefore hasa 51%  chance of making a high above 13308.00 and up to 13397.16 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13174.00 and up to 13353.59 based on Ave Rally
therefore has a 48%  chance of making a Low below 13174.00 and down to 13069.62 based on Ave Buy Day Violation on SD




Tuesday October 23" 2012

Today was a Sell Day. Markets did produce a Rally on the 24 Hour Session but some missed in the Day Session.

Tomorrow will be a Sell Short Day. We have good odds of getting back to at least the BDL.

TTT Data for trading US Index Futures on:

Wednesday, October 24, 2012

24H Day JCurrent High Low Last odds of 30 Rally > 10 " B4%
The Sell Day HIGH was 1433.25 1st 1414.50 Last 1433.74 Only ES 1433.25 1402.00 1406.25 odds of 3D Rally > 20 " 57%
The Sell Day LOW was 1402.00 1402.00 1407.56 SSPX 1433.74 1407.56 1413.54 odds of 3D Rally < 0 " 9%
The Buy Day LOWW was 1418.75 1418.75 5 142206 ES Day  1414.50 1402.00 1406.25 Ave Range on__ SSD 22.57
Possible HIGH for Sell Short Day 1441.56 1423.25 1442.41] 54% 51% | based on Ave Penetration of 5D of &3 875 StdlD 526
Possible HIGH for Sell Short Day 1443.83 1441.37 1446.25] 90% &4% | based on Ave 3 Day Rally of 27.08 2462 S5tdl0 1445
Possible LOW for Sell Short Da}r 1391.20 1391.16 '1396_.?? 47% based on Ave of Sell Daz Violation on 55 da}rs of 10&0 10.84 St_d:'lf 5.71
Wed, Oct 24 wilbe a SellShort day. ES therefore has a 54%  chance of making a high above 1433.25 and up to 1441.56 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1416.75 and up to 144383 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1402.00 and downto 1391.20 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 53% chance of being made 1st
Wed, Oct 24 wilbea SellShort day. ES Day therefore has a 51%  chance of making a high above 1414.50 and up to 1423.25 Dbased on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1416.75 and up to 1441.37 Dbased on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1402.00 and downto 1391.16 based on Ave of Sell Day Violation on 55 days
The Day =ess High has 46% 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 822.30 1st 815.00 Last 817.00 Only TF 822,30 803.70 813.40 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 803.70 803.70 807.20 SRUT 817.00 807.20 816.20 odds of 3D Rally < 0 " 11%
The Buy Day LOVV was 811.30 813.10 816.70 TF Day §15.00 503.70 51340 Ave Range on Y 55D 17.37
Possible HIGH for Sell Short Day 828.73 821.97 823.56] 51% 48% ]based on Ave Penetration of 5D of 643 6.97 StdlD  3.79
Possible HIGH for Sell Short Day 832.02 832.13 834.57| 89% 86% |based on Ave 3 Day Rally of 20.72 19.03 Std'f  10.29
Possible LOW for 5ell Short Da 795.65 ?9&6? ?QBE 47% 45% | based on Ave of Sell Daz Violation on 55 dairs of §.02 ﬁOS St_d:'lj 4.04
Wed, Oct 24 wilbe a SellShort day. TF therefore has a 51%  chance of making a high above 822,30 and upto 828.73 based on Ave Penetration of 5D
therefore has a 89%  chance of making a high above 81130 andupto 832,02 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 803.70 anddownto 79568 basedon Ave of Sell Day Violation on S5 days
The 24 hour High has a 55% chance of being made 1st
Wed, Oct 24 wilbea SellShort day. TF Day therefore has a 45% chance of making a high above 815,00 andupto 82197 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 813.10 andupto 83213  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 803.70 anddownto 79567 basedon Ave of Sell Day Violation on S5 days
The Day =ess High has 46% chance of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 30 Rally > 10 " 94%
The Sell Day HIGH was 2685525 1st 288275 Last 2585.48 Only HQ 2695.25 2651.50 2659.00 odds of 3D Rally>30 “71%
The Sell Day LOW was 2851.50 2851.50 285877 SHDX 2689.43 2658.77 2666.21 odds of 30 Rally < 0" 10%
The Buy Day LOWW was 2657.50 2664.75 2671.50 NG Day 268275 2651.50 26569.00 Ave Range on 550 40.94
Possible HIGH for Sell Short Day 2710.23 2698.75 2705.39] 54% 52% |based on Ave Penetration of 5D of 14.98 16.00 Std'D  8.82
Possible HIGH for Sell Short Day 2706.79 2709.83 2715.48] 89% 86% | based on Ave 3 Day Rally of 49.29 4508 Stdlf 2417
Possible LOW for Sell Short Day 2631.65 2631.74 2640.15] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.85 19.76  Std/f  9.38
Wed, Oct 24 wilbea SellShort day. NQ therefore has a 54% chance of making a high above 2695.25 and up to 2710.23 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 2657.50 and up to 2706.79 Dbased on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2651.50 and downto 2631.65 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 49% chance of being made 15t
Wed, Oct 24 willbe a SellShort day. NQ Day therefore has a §2%  chance of making a high above 2682.75 and upto 2698.75 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2664.75 and up to 270983 based on Ave 3 Day Rally
therefore has a A46% chance of making a Low below 2651.50 and down toc 2631.74 based on Ave of Sell Day Violation on 55 days
The Day sess High has 50% chance of being made 1st
Y 24h YM day SINDU 24H Day JCurrent High Low Last odds of 3D Rally > 75 Y 86%
The Sell Day HIGH was 13316.00 1st 13132.00 1st 13344.82 Only YM 13316.00 13021.00  13035.00 odds of 3D Rally > 100 * 75%
The Sell Day LOW was 13021.00 13021.00 13083.51 SINDU 1334482  13083.51 1310299 odds of 3D Rally < 0 " 9%
The Buy Day LOVW was 13174.00 13174.00 13235.39 ¥ Day  13132.00 13024.00  13038.00 Ave Range on S50 196.66
Possible HIGH for Sell Short Day 13385.10 13206.57 13419.03] 51% 50% | based on Ave Penetration of 5D of 7210 7457 StdlD  43.88
Possible HIGH for Sell Short Day 13403.75 13384.18 13446.93] 91% 84% | based on Ave 3 Day Rally of 22975 21018 Stdf 122.10
Possible LOW for Sell Short Day 12931.14 12928.75 12994.65] 49% 49% | based on Ave of Sell Day Violation on 55 days of §9.86 92.25 Std/D 49.33
Wed, Oct 24 willbe a SellShort day. YM therefore has a B1%  chance of making a high above 13316.00 and up to 13388.10 baszed on Ave Penetration of SD
therefore has a 91%  chance of making a high above 13174.00 and up to 13403.75 based on Ave 3 Day Rally
therefore has a 49% chance of making a Low below 13021.00 and down to 12931.14 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 51% chance of being made 1st
Wed, Oct 24 willbe a SellShort day. YM Day therefore has a 50%  chance of making a high above 13132.00 and up to 13206.67 baszed on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13174.00 and up to 13384.18 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 13021.00 and down to 12928.75 based on Ave of Sell Day Violation on 55 days

The Daz SE55 HiHh has 51% chance of beinﬁ made

1st




Wednesday October 24™ 2012

Today was a SS day. TF and NQ made it in both session above the BDL. ES was within 2 points of the

target.

Tomorrow will be a Buy day. Based on averages the decline should continue.

TTT Data for trading US Index Futures on:

| Thursday, October 25, 2012

24H Day JCurrent High Low Last odds of Decline > 10 75%
The SellShort Day HIGH was 1415.00 1st 141475 1st Only ES 1415.00 1401.75 1405.75 odds of Decline >20 ™ 45%
The SellShort Day LOW was 1401.75 1401.75 §5PX 1420.04 1407.10 1409.12 odds of Decline= 0 0%
ES Day  1414.75 1401.75 1405.75 Ave Range on BD 23.34
Possible HIGH for Buy Day 1424.23 1424.30 K 52% 52% Jbased on Ave Penetration of 550 of 923 9,55 Stdil 5.7
Possible LOW for Buy Day 1391.56 1383.27 1399.89] 100% 91% |based on Ave Decline of 23.44 21458  Stdf  17.24
Possible LOW for Buy Day 1390.32 1389.58 1394.83] 51% 47% Jbased on Ave 55 Day Violation on BD of 11.43 1247 Stdf 7.6
Thu, Oct 25 willbe a Buy day. ES therefore has a 52%  chance of making a high above 1415.00 and up to 1424.23 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 1415.00 and downto 1391.56 based on Ave Decline
therefore has a 51%  chance of making a Low below 1401.75 and downto 1390.32 based on Ave SS Day Viclation on BD
The 24 hour Low has a 52% chance of being made 1st
Thu, Oct 256  will be a Buy day. ES Day therefore has a §2%  chance of making a high above 1414.75 and up to 1424.30 based on Ave Penetration of S50
therefore has a 91%  chance of making a Low below 1414.75 and downtc 1393.27 based on Ave Decline
therefore has a 47%  chance of making a Low below 1401.75 and downto 1389.58 based on Ave 55 Day Violation on BD
The Daz sess Low has 50% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Decline > 10 " 7%
The SellShort Day HIGH was 818.50 1st 818.10 1st 820.20 Only TF 818.50 808.60 813.00 odds of Decline > 15 ™ 49%
The SellShort Day LOW was &0&.60 &0&.60 811.80 SRUT 820.20 811.90 813.50 odds of Decline= 0 0%
TF Day £18.10 508,60 813.00 Ave Range on " BD 1747
Possible HIGH for Buy Day £25.39 524.96 827.41] 51% 53% | based on Ave Penetration of S50 of 6.89 686 StdiD 357
Possible LOW for Buy Day 800.75 801.78 505.43]1 100% 94% |baszed on Ave Decline of 17.75 16.32  Std/f  11.98
Possible LOW for Buy Day EODAI-S 800.16 803_.T1 51% 49% jbased on Ave 55 Daz Violation on BD of 815 844 St_dflf 512
Thu, Oct 25 willbea Buy day. TF therefore has a 51%  chance of making a high above 818.50 and up to 825.39 based on Ave Penetration of S5D
therefore has a 100% chance of making a Low below 81850 anddownto 800.75 based on Ave Decline
therefore has a B1%  chance of making a Low below 808360 anddownte 20045 basedon Ave S5 Day Violation on BD
The 24 hour Low has a 54% chance of being made 1st
Thu, Oct 25  willbe a Buy day. TF Day therefore haza 53%  chance of making a high above 81810 and up te 52496 based on Ave Penetration of S5D
therefore has a 94%  chance of making a Low below 818.10 anddownto 801.78 based on Ave Decline
therefore has a 49%  chance of making a Low below 808.60 anddowntoe 80016 based on Ave S5 Day Violation on BD
The Daz sess Low has 51% chance of being made 1st
NG 24h NQ Day SHDX 24H Day JCurrent High Low Last odds of Decline > 20 ' §%%
The SeliShort Day HIGH was 2580.50 1st 2579.25 1st 2686.51 Only NG 2680.50 2646.25 2652.50 odds of Decline > 25 ™ 60%
The SellShort Day LOW was 2548.25 2548.25 2553.43 SNDX 2656.51 2653.43 2656.13 odds of Decline=0 0%
NQ Day  2679.25 2646.25 2652.50 Ave Range on " BD 41.25
Posgsible HIGH for Buy Day 2605.55 2604.73 2701.99] 56% 55% Jbased on Ave Penetration of S50 of 15.05 1548 Std/D  7.85
Possible LOW for Buy Day 2639.40 2641.51 2650.09] 100% 93% |based on Ave Decline of 41.10 37.74 Sl 27.79
Possible LOW for Buy Day 2626.4-5 26&4? 2632_.93 49% 47% Jbased on Ave 55 Daz Violation on BD of 19.80 2_0-.?8 stdif 1228
Thu, Oct25 wilbea Buy day. NQ therefore has a 56%  chance of making a high above 2680.50 and up to 2695.65 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 2680.50 and downto 2639.40 based on Ave Decline
therefore has a 49%  chance of making a Low below 2646.25 and downto 2626.45 based on Ave S5 Day Violation on BD
The 24 hour Low has a 50% chance of being made 1st
Thu, Oct 25  will be a Buy day. MQ Day therefore haza 55%  chance of making a high above 2679.25 and up to 2694.73 based on Ave Penetration of S50
therefore has a 93%  chance of making a Low below 2679.25 and downto 2641.51 based on Ave Decling
therefore has a 47%  chance of making a Low below 2646.25 and downto 262547 based on Ave 55 Day Violation on BD
The Daz sess Low has B0 chance of being made 1st
YM 24h Y day SINDU 24H Day JCurrent High Low Last odds of Decline > 100 ' 68%
The SellShort Day HIGH was 13095.00 1st 13090.00 1st 13154.83 Only Y 13096.00  12999.00  13025.00 odds of Decline > 150 ™ 50%
The SellShort Day LOW was 12899.00 12899.00 13063.63 SINDU  13154.83  13063.63 13077.95 odds of Decline= 0~ 0%
| Y11 Day  13090.00 12939.00  13025.00 Ave Range on " BD 196.93
Possible HIGH for Buy Day 13170.43 13168.77 13230.69] 51% 52% Jbased on Ave Penetration of 55D of 7443 7877 StdD  40.90
Possible LOW for Buy Day 12896.11 12909.59 12979.70] 100% 92% Jbased on Ave Decline of 199.89 180.41 Std/f 147.74
Possible LOW for Buy Day 12599.69 12595.32 12958.15] 49% 47% Jbased on Ave 55 Daz Violation on BD of 85.31 103.68  Std/f  66.70
B I I I -
Thu, Oct25 wilbe a Buy day. YM therefore has a 51%  chance of making a high above 13096.00 and up to 13170.43 based on Ave Penetration of 35D
therefore has a 100% chance of making a Low below 13096.00 and down to 12896.11 based on Ave Decline
therefore has a 49%  chance of making a Low below 12999.00 and down to 12899.69 based on Ave 55 Day Viclation on BD
The 24 hour Low has a 55% chance of being made 1st
Thu, Oct 25 willbe a Buy day. YN Day therefore has a 52%  chance of making a high above 13090.00 and up to 13168.77 based on Ave Penetration of S50
therefore has a 92%  chance of making a Low below 13090.00 and down to 12909.59 based on Ave Decline
therefore has a 47%  chance of making a Low below 12999.00 and down to 12895.32 based on Ave 55 Day Violation on BD
The Day sess Low has 5% chance of being made 1st




Thursday October 25" 2012

Today was a Buy day. ES finished the small rally that was happening yesterday which was to reach the BDL
of the last cycle. Once reached the decline started.

Tomorrow will be a Sell day. The decline was small so will it continue before the real rally starts.

TTT Data for trading US Index Futures on: IFrida , October 26, 2012
24H Day JCurrent High Low Last odds of Rally > 10 T 83%
The Buy Day HIGH was 1416.75 1416.75 Only ES 1416.75 1399.50 1408.75 odds of Rally > 20 Y 48%
The Buy Day LOW was 1389.50 Last 1389.50 $S5PX 1421.12 1405.14 1412.85 odds of Rally = 0 0%
ES Day  1416.75 1399.50 1408.75 Ave Range on 50 24,26
Possible HIGH for Sell Day 1425.77 1426.79 55% 52% [based on Ave Penetration of BD of 9.02 10.04 Std/D 542
Possible HIGH for Sell Day 1423.22 1420.53 1426.221100% 93% Jbased on Ave Rally of 23.72 21.03  Stdif 1566
Possible LOW for Sell Day 1387.65 1387.05 1392.87] 48% 48% Jbased on Ave Buy Day Violation on 50 of 11.85 12.45  St/d  7.23
Fri, Oct 26 will be a Sell day. ES therefore has a 55%  chance of making a high above: 1416.75 and up to 1425.77 baszed on Ave Penetration of BD
therefore has a 100% chance of making a high above 1399.50 and upto 1423.22 based on Ave Rally
therefore has a 48%  chance of making a Low below 1399.50 and downto 1387.65 baszedon Ave Buy Day Violation on SD
The 24 hour High has a 50% chance of being made 1st
Fri, Oct 26 will be a Sell day. ES Day therefore hasa 52%  chance of making a high above 1416.75 and up to 1426.79 baszed on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1399.50 and up to 1420.53 based on Ave Rally
therefore has a 48%  chance of making a Low below 1399.50 and downte 1387.05 baszed on Ave Buy Day Violation on SD
The: Daz SE58 Hiﬁh has 3T% chance of being made 1s_t
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of Rally > 10 75,
The Buy Day HIGH was 821.00 821.00 821.50 Only TF 821.00 808.10 815.70 odds of Rally > 15 e
The Buy Day LOW was &08.10 Last 208.10 Last &11.60 SRUT 821.50 a11.60 816.50 odds of Rally = 0 i
TF Day 821.00 808.10 815.70 Ave Range on © S0 18.11
Possible HIGH for Sell Day 82815 828.70 828.97] 53% 52% |baszed on Ave Penetration of BD of 7.15 7.70  Std/D 395
Possible HIGH for Sell Day a26.14 824.53 826.35] 100% 95% Jbased on Ave Rally of 18.04 16.43 St 1142
Possible LOW for Sell Day 799.24 799.17 §02.77) 47% 45% Jbased on Ave Buz Daz Violation on 5D of &.06 393  Ssta/f 4.99
I _ _
Fri, Oct 26 will be a Sell day. TF therefore has a 53%  chance of making a high above 821,00 and upto 828,156 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 808.10 and up to 826.14  based on Ave Rally
therefore has a 47%  chance of making a Low below 808,10 anddownto 799.24 based on Ave Buy Day Vielation on SD
The 24 hour High has a 50% chance of being made Last
Fri, Oct 26 will be a Sell day. TF Day therefore has a 52%  chance of making a high above §21.00 and upto 828.70  based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 808.10 and upto 824,53 based on Ave Rally
therefore has a 48%  chance of making a Low below 808,10 anddownto 799.17 based on Ave Buy Day Vielation on SD
The Day sess High has 51% chance of being made Last
NG 24h NG Day SHDX 24H Day JCurrent High Low Last odds of Rally > 20 hEZER
The Buy Day HIGH was 2673.50 2873.50 2679.81 Only HQ 2673.50 2640.25 2650.00 odds of Rally > 25 Y74
The Buy Day LOW was 254025 Last 2540.25 Last 2649.19 SNDX 2679.81 2649.19 2657.10 odds of Rally = 0 * 0%
NG Day 267350 2640.25 2650.00 Ave Range on 50 42,56
Possible HIGH for Sell Day 2689.73 2690.96 2697.26] 556% 54% Jbased on Ave Penetration of BD of 16.23 1746 Std/iD 878
Possible HIGH for Sell Day 2682.39 2678.08 2685.46] 100% 96% Jbased on Ave Rally of 4214 37.83 Std/f 25.09
Possible LOW for Sell Day 2619.92 2619.57 2629.14] 46% 45% Jbased on Ave Eluz Daz Violation on 5D of 20.33 20,68 Stad 11.62
I I _ _
Fri, Oct 26 will be a Sell day. HQ therefore has a 55%  chance of making a high above 2673.50 and upio 2689.73 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2640.25 and up to 2682.39 based on Ave Rally
therefore has a 46%  chance of making a Low below 2640.25 and downtic 2619.92 based on Ave Buy Day Viclation on SO
The 24 hour HiHh has a 58% chance of beiﬁ made Lﬁt
Fri, Oct 26 will be a Sell day. NQ Day therefore hasa 54%  chance of making a high above 2673.50 and up to 269096 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2640.25 and up to 2678.08 bazed on Ave Raly
therefore has a 48%  chance of making a Low below 2640.25 and downtic 2619.57 based on Ave Buy Day Viclation on SO
The Day =ezs High has 44% chance of being made 1st
YM 24h YM day SINDU 24H Day JCurrent High Low Last odds of Rally > 100 T 76%
The Buy Day HIGH was 13118.00 13100.00 13184.21 Only ¥ 13119.00 1297400  13062.00 odds of Rally> 150 " 64%
The Buy Day LOW was 12874.00 Last 12874.00 Last 13039.86 SINDU  13164.21  13039.36  13105.03 odds of Rally = 0 0%
Y Day  13100.00  12974.00  13062.00 Ave Range on | 5D 207.33
Possible HIGH for Sell Day 13199.28 13189.16 13251.41] 54% 51% Jbased on Ave Penetration of BD of 80.28 89.16 Std/D 4379
Possible HIGH for Sell Day 13175.88 13153.59 13218.81 ] 100% 93% [based on Ave Rally of 201.88 179.59 S5td/f 134.53
Possible LOW for Sell Day 12876.68 12869.37 12936.64] 458% 43% Qbased on Ave Buy Day Violation on 50 of 97.32  104.63 Std/f  59.56
Fri, Oct 26 will be a Sell day. YM therefore has a 54%  chance of making a high above: 13119.00 and up to 13199.28 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12974.00 and up to 13175.88 based on Ave Rally
therefore has a 48%  chance of making a Low below 12974.00 and down to 12876.68 based on Ave Buy Day Vielation on SD
The 24 hour High has a 48% chance of being made 1st
Fri, Oct 26 will be a Sell day. YM Day therefore has a 51%  chance of making a high above 13100.00 and up to 13189.16 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 12974.00 and up to 131563.59 based on Ave Rally
therefore has a 48%  chance of making a Low below 12974.00 and down to 12869.37 based on Ave Buy Day Vielation on SD
The Daz SESS Hiﬁh has 52% chance of beinﬁ made Last




Friday October 26™ 2012

Today was a Sell day. As mentioned last night markets did go lower before the rally started.

Monday will be a SS day. The rally was not strong so the decline could start at any time

TTT Data for trading US Index Futures on:

IMonday, October 29, 2012

24H Day jCurrent High Low Last odds of 3D Rally =10 B4
The Sell Day HIGH was 1412.50 Last 1412.50 Last 1417.08 Only ES 1412.50 1384.50 1407.50 odds of 3D Rally>20 " &7%
The Sell Day LOW was 1354.50 1357.50 1403.28 $5PX 1447.09 1403.28 1411.74 odds of 3D Rally < 0 " 10%
The Buy Day LOVW was 1399.50 13599.50 1405.14 ES Day  1412.50 1397.50 1407.50 Ave Range on | SSD 22.84
Possible HIGH for Sell Short Day 1420.81 1421.21 1425.76] 53% 51% |based on Ave Penetration of 5D of 831 871 StdlD 5.26
Possible HIGH for Sell Short Day 1426.58 142412 1429.33] 90% &4% Jbased on Ave 3 Day Rally of 27.08 2462 Stdif 1445
Possible LOV for Sell Short Day 1383.76 1386.71 1392.55] 47% 49% | based on Ave of Sell Day Violation on 55 days of 10.74 10.79  Std/f 571
Mon, Oct 28 wil be a SellShort  day. ES therefore has a 53%  chance of making a high above 1412.50 and up to 1420.81 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1399.50 and up to 1426.58 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1394.50 and downto 1383.76 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 50% chance of being made: 15t
Mon, Oct 29 wilbe a SellShort day. ESDay therefore haza 51%  chance of making a high above 141250 and up to 1421.21 baszed on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1399.50 and up to 142412 based on Ave 3 Day Ralby
therefore has a 49%  chance of making a Low below 1397.50 anddownto 1386.71 based on Ave of Sell Day Violation on 55 days
The Day sess High has 46% chance of being made  1st
TF 24h TF Day SRut 24H Day JCurrent High Lowr Last odds of 3D Rally>5& 935
The Sell Day HIGH was 818.60 1st &18.60 1st 819.40 Only TF 818.60 804.00 a12.00 odds of 3D Rally > 10 " 78%
The Sell Day LOW was 804.00 204.00 207.90 SRUT 819.40 B807.90 813.20 odds of 3D Rally < 0 “11%
The Buy Day LOW was 208.10 208.10 311.60 TF Day 518,60 504,00 81504} Ave Rﬁ1ge on | 55D 17.35
Possible HIGH for Sell Short Day 82503 825,55 25941 51% 48% Jbased on Ave Penetration of 5D of 643 695 StdlD  3.79
Possible HIGH for Sell Short Day 828.79 a27.10 829.43] 9% 86% | based on Ave 3 Day Rally of 20.69 19.00 Std/f  10.29
Possible LOVW for Sell Short Day 795.95 795.97 799.97] 47% 43% ] based on Ave of Sell Day Violation on 55 days of 8.02 803 St/ 4.04
Mon, Oct 29 willbe a SellShort day. TF therefore has a 51%  chance of making a high above 818.60 and upto 825,03 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 808.10 and up to 828.79 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 804.00 anddownto 79593 based on Ave of Sell Day Violation on 55 days
The 24 hour High has a 55% chance of being made 1st
Mon, Oct 29 wilbe a SellShort day. TF Day therefore hasa 48%  chance of making a high above 21860 and upte 825,58  based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 80810 and upto 82710  based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 804.00 anddownto 79597 based on Ave of Sell Day Violation on 55 days
The Day sess High has 47% chance of being made Last
NQ 24h NQ Day SHDX 24H Day jCurrent High Low Last odds of 3D Rally > 10 MR
The Sell Day HIGH was 2669.25 Last 2869.25 Last 2875.92 Only NGy 2669.25 2604.50 2669.75 odds of 3D Rally > 30 " 71%
The Sell Day LOW was 2504.50 2829.75 2536.83 SHDX 2675.92 2636.83 2665.93 odds of 3D Rally < 0™ 10%
The Buy Day LOVY was 284025 254025 254915 NG Day  2669.25 2629.75 2659.75 Ave Range on ' 55D 40.93
Possible HIGH for Sell Short Day 2684.23 2685.25 2691.83] 53% 52% | based on Ave Penetration of 5D of 14.98 16.00 Std/D  8.82
Possible HIGH for Sell Short Day 2689.47 2685.24 2693.09] 89% 86% | based on Ave 3 Day Rally of 49.22 4499 stdlf 2447
Possible LOV for Sell Short Day 2584.73 2610.07 2618.28] 46%: 46% | based on Ave of Sell Day Violation on 55 days of 19.77 19.68 St/ 9.38
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Monday October 29" 2012
Today was a SS day. Markets were closed for the day session, therefore | don’t have much to comment on

Tomorrow will be a Buy day. Markets should be closed again tomorrow, data for tomorrow will be
extrapolated from the European markets.

TTT Data for trading US Index Futures on: |Tuesday, October 30, 2012

24H Day JCurrent High Low Last odds of Decline > 10 75%
The SelShort Day HIGH was 1407.00 1st 1408.55 1st Only ES 1407.00 1397.00 1402.75 odds of Decline > 20 " 45%
The SelShort Day LOVW was 1357.00 1401.83 $SPX 1417.09 1403.28 1411.74 odds of Decline= 0 0%
ES Day  1412.50 1397.50 1402.75 Ave Range on __ BD  23.32
Possible HIGH for Buy Day 1416.20 1419.07 1423.27) 52% 52% | based on Ave Penetration of 35D of 9.20 9,62 StdlD 547
Possible LOW for Buy Day 1383.58 1388.09 1393.658] 100% 91% Jbased on Ave Decline of 2342 2147 Stdf  17.24
Possible LOW for Buy Day 1385.61 1339.71 1393.685] 51% 47% Jbased on Ave 55 Daz Violation on BD of 11.39 1212 5tdl0  7.68
I I I I -
Tue, Oct 30 wilbe a Buy day. ES therefore has a 52%  chance of making a high above 1407.00 and upto 1416.20 based on Ave Penetration of SSD
therefore has a 100% chance of making a Low below 1407.00 and downto 1383.58 based on Ave Decline
therefore has a 51%  chance of making a Low below 1397.00 and downto 1385.61 based on Ave 55 Day Violation on BD
The 24 hour Low has a 52% chance of being made 1st
Tue, Oct 30 wilbkea Buy day. ES Day therefore hasa 52%  chance of making a high above 1409.55 and upto 1419.07 based on Ave Penetration of 55D
therefore has a 91% chance of making a Low below 1409.55 and downte 1388.09 based on Ave Decline
therefore has a 47% chance of making a Low below 1401.83 and downte 1389.71 based on Ave S5 Day VWielation cn BD
The Day sess Low has 50% chance of being made 1st
TF 24h TF Day $Rut 24H Day JCurrent High Lowr Last odds of Decline > 10 " 67%
The SelShort Day HIGH was 811.50 1st 313.18 1st 314.39 Only TF 811.60 801.70 804.70 odds of Decline > 15 " 49%
The SelShort Day LOVY was 801.70 808.73 &08.93 SRUT 419.40 G07.90 413.20 odds of Decline= 0 ™ 0%
TF Day 818.60 80400 80470 Ave Range on BD 17.46
Possible HIGH for Buy Day 81837 820.02 821.27] 51% 53% Jbased on Ave Penetration of 55D of 687 .84 StdlD  3.57
Possible LOW for Buy Day T93.77 796,88 799,63 100% 94% | based on Ave Decline of 17.73 16,31  Stard 11,98
Possible LOW for Buy Day 793.59 800,33 801.77) 51% 49% Jbased on Ave §5 Daz Violation on BDY of  8.11 .40 St 542
I _ I _ -
Tue, Oct 30 wilbe a Buy day. TF therefore has a 51%  chance of making a high above 81150 andupto 818.37  based on Ave Penetration of SSD
therefore has a 100%  chance of making a Low below 81150 anddownto 793.77 based on Ave Decline
therefore has a 51%  chance of making a Low below 801.70 anddownto 793.589 based on Ave S5 Day Violation on BD
The 24 hour Low has a 54% chanoeufbeinﬁ made 1st
Tue, Oct 30 wilbe a Buy day. TF Day therefore hasa 53%  chance of making a high above 81318 andupto 820.02 based on Ave Penetration of S50
therefore hasz a 94%  chance of making a Low below 81318 anddownto 796.88 based on Ave Decline
therefore has a 49%  chance of making a Low below 808.73 anddownto 80033 basedon Ave 55 Day Violation on BD
The Day sess Low has 51% chance of being made 1st
NG 24h NG Day SNDX 24H Day |Current  High Lowr Last odds of Decline » 20 69%
The SelShort Day HIGH was 2558.50 1st 2563.88 1st 2569.34 Only HQ 2658.50 2634.25 2644.25 odds of Decline>25 " 60%
The SelShort Day LOVY was 253425 254929 285472 SNDX 2675.92 2636.83 2665.93 odds of Decline = 0 " 0%
NQ Day  2669.25 2629.75 2644.25 Ave Range on BD  41.23
Possible HIGH for Buy Day 2673.55 2679.36 2684.52) 56% 55% | based on Ave Penetration of 55D of 15.05 1548 Stdlll  7.85
Possible LOW for Buy Day 2617.40 2626.14 2632.92| 100% 94% |based on Ave Decline of 41.10 37.74 Stdif  27.79
Possible LOW for Buy Day 2614.52 2628.58 2634.35] 49% 47% Jbased on Ave 55 Day Violation on BD of 19.73 2070 Std/f 12.28
Tue, Oct 30 wilbea Buy day. NQ therefore has a 6%  chance of making a high above 2658.50 and upto 2673.55 based on Ave Penetration of 55D
therefore has a 100% chance of making a Low below 2658.50 anddownto 2617.40 based on Ave Decline
therefore has a 49%  chance of making a Low below 2634.25 anddownto 2614.52 based on Ave 55 Day Violation on BD
The 24 hour Low has a 5-1}% chanoeufb-einﬁ made 1st
Tue, Oct 30 wilbe a Buy day. NQ Day therefore hasa 55%  chance of making a high above 2663.88 and upto 2679.36 based on Ave Penetration of S5D
therefore has a 94%  chance of making a Low below 2663.88 anddownto 2626.14 based on Ave Decline
therefore has a 47%  chance of making a Low below 2649.29 anddownto 2628.58 based on Ave S5 Day Violation on BD
The Daz sess Low has 5% chance of beinﬁ made 1s-t
YM 24h ¥ day SINDU 24H Day jCurrent High Low Last odds of Decling > 100  68%
The SelShort Day HIGH was 13048.00 1st 13074.05 1st 13126.13 Only bl 13048.00 1295400 12994.00 odds of Decline > 150 " 49%
The SelShort Day LOVY was 12954.00 13002.43 1305422 SINDU  13151.68  13040.48 13107.18 odds of Decline= 0 " 0%
ﬂDay 13087.00 1297400  12994.00 Ave Range on " BD  196.80
Possible HIGH for Buy Day 1312219 13152.51 13201.68] 51% 52% | based on Ave Penetration of 550 of 7419 78.46 Std/D  40.90
Possible LOW for Buy Day 12848.30 12893.581 12951.14] 100% 92% | based on Ave Decline of 19970 180.24 Std/D 147.74
Possible LOW for Buy Day 128566.06 12899.16 12949.15) 49% 47% | based on Ave 55 Day Violation on BD of 9894 103.27 Std/f  66.70
Tue, Oct 30 wilbe a Buy day. YM therefore has a 51%  chance of making a high above 130458.00 and up to 1312219 based on Ave Penetration of 55D
therefore has a 100%  chance of making a Low below 13048.00 and down to 12848.30 based on Ave Decline
therefore has a 49%  chance of making a Low below 12954.00 and down to 12855.06 bazed on Ave S5 Day Violation on BD
The 24 hour Low has a 55% chance of being made 1st
Tue, Oct 30 wilbe a Buy day. YM Day therefore has a 52%  chance of making a high above 13074.05 and up to 13152.51 based on Ave Penetration of SSD
therefore has a 92%  chance of making a Low below 13074.05 and downto 412893.81 based on Ave Decline
therefnre has a AT rhanre nf makino a | nwr helnw 1300243 and dnwn tn 1289948 hazed nn Ave S5 Dav Vinlatinn nn RN




Tuesday October 30" 2012

Today was a Buy day. Even with this non trading except for Globex, markets made it to the TTT MA levels
before the rally started.

Tomorrow will be a Sell day. Based on averages markets should continue their rally.

TTT Data for trading US Index Futures on:

Iwednesday, October 31, 2012

24H Day JCurrent High Low Last odds of Rally =10 D
The Buy Day HIGH was 1412.25 1418.42 Only ES 1412.25 1393.00 1411.25 odds of Rally > 20 Y a8%
The Buy Day LOW was 1353.00 1st 1406.88 1st $SPX 1417.09 1403.28 1411.74 odds of Rally = 0 * 0%
ES Day 141250 1397.50 1411.25 Ave Range on SO 24.25
Possible HIGH for Sell Day 1421.27 1428.45 1432.79] 55% 51% Jbased on Ave Penetration of BD of 9.02 10.04 StdiD 542
Possible HIGH for Sell Day 1416.70 1427.89 1431.19] 100% 93% Jbased on Ave Rally of 23.70 21.01  Stdif  15.66
eIl s (el LA Lt LRI based on Ave Buy Day Vickibaca S0 /0REERRE N stun)l 705
S I _
Wed, Oct 31 wilbea Sell day. ES therefore has a 55%  chance of making a high above 1412.25 and up to 1421.27 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 1383.00 and up to 1416.70 based on Ave Rally
therefore has a 48%  chance of making a Low below 1393.00 and downto 1381.18 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 45% chanoeuftrainﬁ made 1st
Wed, Oct 31 wilbea Sell day. ES Day therefore has a 51%  chance of making a high above 1418.42 and up te 1428.45 based on Ave Penetration of BD
therefore has a 93%  chance of making a high above 1406.88 and up te 1427.89 based on Ave Rally
therefore has a 48%  chance of making a Low below 1406.88 and downto 139448 based on Ave Buy Day Violation on SD
The Day sess High has 54% chance of being made 1st
TF 24h TF Day SRut 24H Day jCurrent High Low Last odds of Rally =10 T 75%
The Buy Day HIGH was 808.60 818.30 818.51 Only TF 808.60 799.00 808.50 odds of Rally > 15 “52%
The Buy Day LOW was TH5.00 1st &11.64 1st 812.84 SRUT 819.40 307.90 813.20 odds of Rally = 0 0%
TF Day Bﬂiﬁtﬂ- 304,00 508.50 Ave Range on Y 5D 1840
Posgsible HIGH for Sell Day B815.75 826.00 826.98] 53% 51% | based on Ave Penetration of BD of 7.5 7.70  StdiD 395
Possible HIGH for Sell Day 817.03 828.06 827.57 | 100% 95% Jbased on Ave Rally of 18.03 16.41 St 1112
Possible LOW for Sell Day 790.16 802.74 504.04) 47% 48% | based on Ave Buy Day Violation on 5D of 5.84 890  Sta/f  4.99
Wed, Oct 31 wilbea Sell day. TF therefore has a 53%  chance of making a high above 808.60 and upto 815.75 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 799.00 and up to 817.03  based on Ave Rally
therefore has a 47%  chance of making a Low below 799.00 anddownto T790.16 based on Ave Buy Day Violation on S0
The 24 hour High has a 58% chance of being made 1st
Wed, Oct 31 wilbea Sell day. TF Day therefore hasa 51%  chance of making a high above 81830 andupto 826.00 based on Ave Penetration of BD
therefore has a 95%  chance of making a high above 811.64 andupto 828.06 baszed on Ave Rally
therefore has a 48%  chance of making a Low below 811.64 anddownte 80274 based on Ave Buy Day Vielation on SO
The Day =ess High has 55% chance of being made 1st
NG 24h NG Day SNDX 24H Day JCurrent High Low Last odds of Rally > 20 ML
The Buy Day HIGH was 2657.00 2580.64 2586.03 Only NG 2657.00 2626.00 2656.00 odds of Rally > 25 T T4%
The Buy Day LOW was 2626.00 1st 255883 1st 2664 18 SNDX 2675.92 2636.83 2665.93 odds of Rally = 0 Y 0%
NG Day  2669.25 2629.75 2656.00 Ave Range on 50 42.61
Possible HIGH for Sell Day 2673.23 2698.10 2703.48] 55% 54% Jbased on Ave Penetration of BD of 16.23 17.46 StdiD  8.78
Possible HIGH for Sell Day 2668.11 2696.63 2700.42] 100% 96% Jbased on Ave Rally of 42.11 37.80 Std/f  25.09
Possible LOW for Sell Day 2605.59 2638.20 2644.17] 46% 48% Jbased on Ave Buy Day Violation on 5D of 20.41 20,63 std/f 11.62
Wed, Oct 31 wilbea Sell day. NQ therefore has a 8%  chance of making a high above 2657.00 and up te 2673.23 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 2626.00 and up to 2668.11 based on Ave Rally
therefore has a 46%  chance of making a Low below 2626.00 and downto 260559 based on Ave Buy Day Violation on SD
The 24 hour HiHh has a 52% chanoeuftrainH made Lﬁt
Wed, Oct 31 wilbea Sell day. NQ Day therefore has a 54%  chance of making a high above 2680.64 and up te 2698.10 based on Ave Penetration of BD
therefore has a 96%  chance of making a high above 2658.83 and up te 2696.63 based on Ave Rally
therefore has a 48%  chance of making a Low below 2658.83 and downto 2638.20 based on Ave Buy Day Violation on SD
The Day sess High has B2% chance of being made Last
YM 24h YN day SINDU 24H Day jCurrent High Low Last odds of Rally =100 N T5%
The Buy Day HIGH was 130685.00 13156.28 13208.26 Only Y 13066.00 12926.00  13062.00 odds of Rally > 150 " 54%
The Buy Day LOW was 12825.00 1st 13049.25 1st 13100.80 SINDU  13151.68 1304048 1310718 odds of Rally = 0 * 0%
YN Day  13087.00  12974.00  13062.00 Ave Range on S0 207.24
Possible HIGH for Sell Day 13146.28 13245.44 13295.46] 54% 50% |based on Ave Penetration of BD of B80.28 89.16 Std/D  48.79
Possible HIGH for Sell Day 13127.67 13228.67 13279.59] 100% 94% |based on Ave Rally of 20167 179.41 Stdif 13453
Possible LOW for Sell Day 12828.98 12944.63 12997.58) 49% 48% | based on Ave Buy Day Violation on 5D of 97.02 104.63  Std/0  59.56
Wed, Oct 31 wilbea Sell day. YM therefore has a 54%  chance of making a high above 13066.00 and up to 13146.28 based on Ave Penetration of BD
therefore has a 100% chance of making a high above 12926.00 and up to 13127.67 based on Ave Rally
therefore has a 49%  chance of making a Low below 12926.00 and downtc 12828.98 based on Ave Buy Day Viclation on SDr
The 24 hour High has a 47% chance of being made 1st
Wed, Oct 31 wilbea Sell day. YM Day therefore has a 50%  chance of making a high above 13156.28 and up to 1324544 based on Ave Penetration of BD
therefore has a 94%  chance of making a high above 13049.25 and up to 13228.67 based on Ave Rally
therefnre haz a AR% chance nf makinm a | nw helnw 13049.28 and dnwn tn 170944 8% hased nn Ave Ruv Dav Vielatinn nn S0




Wednesday October 31 2012

Today was a Sell day. Markets made it to the projected levels and reversed

Tomorrow will be a SS day. The 24 Hours numbers seems to be better than the Day session numbers. The
BDL day session was an estimate, therefore could be off.

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

Possible LOW for Sell Short Dair

TTT Data for trading US Index Futures on:

1418.25 1st 1414.50

1400.50 1400.50
1383.00 1408.88
1426.56 1423.21
1420.03 1431.46
1389.76 1389.71

1st

I Thursday, November 01, 2012

24H Day jCurrent High Low Last odds of 3D Rally =10 A
. Only ES 1415.25 1400.50 1401.75 odds of 3DRally>20 " &67%
1405.95 §5PX 1418.76 1405.95 1412.72 odds of 3D Rally < 0~ 10%
141113 ES Day  1414.50 1400.50 1401.75 Ave Range on 55D 22.81
1427.43] 53% 51% | based on Ave Penetration of 5D of 8.3 871 StdD 526
1435.27] 90% 84% | based on Ave 3 Day Rally of 27.03 2458 Stdif 1415
1395.22] 47% 49% Jbased on Ave of Sell Daz Violation on 55 days of 10.74 10.79 ,Edflj 571

I
chance of making a high abowve:

Thu, Hov 01 wilbe a SellShort day. ES therefore has a 53% 1418.25 and up to 1426.56 based on Ave Penetration of SD
therefore has a 90%  chance of making a high above 1393.00 and up to 142003 based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 1400.50 and downto 91389.76 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 53% chance of being made 15t
Thu, Howv 01 wilbea SellShort day. ES Day therefore has a 51%  chance of making a high above 1414.50 and up to 1423.21 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 1406.88 and up to 143146 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 1400.50 and downto 4389.71 based on Ave of Sell Day Violation on 55 days
The Day =&=3 High has 47% chance of being made 1st
TF 24h TF Day SRut 24H Day JCurrent High Low Last odds of 30 Rally>5 hEEE
The Sell Day HIGH was 815.20 Last 815.20 Last 818.50 Only TF 816.20 B07.40 812.90 odds of 3D Rally > 10 " 77%
The Sell Day LOVW was G07.40 &08.30 &11.50 SRUT §18.50 811.90 §18.50 odds of 3DRally < 0~ 11%
The Buy Day LOW was 7599.00 211.84 g12.84 TF Day 816.20 EOE._SII} 512,90 Ave Range on T 55D 17.33
Possible HIGH for Sell Short Day 822.63 82315 &25.04] 50% 48% | based on Ave Penetration of SD of 643 695 StdiD 379
Possible HIGH for Sell Short Day 819.64 830.60 830.63] 89% 86% Jbased on Ave 3 Day Rally of 20.64 18.96 Std/f  10.29
Possible LOW for Sell Short Day 799.41 800.27 503.97) 47% 458% Jbased on Ave of Sell Day Violation on 55 days of 7.99 8.03  Staif  4.04
Thu, Hov 01 wilbe a SellShort day. TF therefore has a 50%  chance of making a high above 816.20 and up to 822,63 based on Ave Penetration of SD
therefore has a 89%  chance of making a high above 799.00 and upto 819.64  based on Ave 3 Day Rally
therefore has a 47%  chance of making a Low below 20740 anddownto 799.41 based on Ave of Sell Day Violation on S5 days
The 24 hour High has a 50% chance of being made 15t
Thu, Nov 01 wilbea Sellshort day. TF Day therefore has a 43%  chance of making a high above 816.20 and up to 823.15  based on Ave Penetration of 5D
therefore has a 86%  chance of making a high above: 81164 and upto 830,60 based on Ave 3 Day Rally
therefore has a 48%  chance of making a Low below 80830 anddownto 80027 based on Ave of Sell Day Viclation on S5 days
The Day sess High has 4T% chance of being made 1st
NG 24h NG Day SHDX 24H Day JCurrent  High Low Last odds of 3D Rally > 10  94%
The Sell Day HIGH was 2676.75 1st 2659.50 1st 2665.88 Only NG 2676.75 2631.75 2633.50 odds of 3D Rally > 30 " 71%
The Sell Day LOVW was 2631.75 2631.75 263963 SHNDX 2665.88 2639.63 2648.13 odds of 3D Rally < 0 ™ 10%
The Buy Day LOW was 2626.00 2658.83 266418 NG Day  2659.50 2631.75 2633.50 Ave Range on SSD_40.89
Possible HIGH for Sell Short Day 2691.73 2675.50 2681.79] 53% 51% | based on Ave Penetration of 5D of 1493 16.00 StdD  8.82
Possible HIGH for Sell Short Day 267513 2703.76 2708.01) 49% 86% |based on Ave 3 Day Rally of 4913 4493 stad 2447
Possible LOW for Sell Short Day 2611.98 2612.07 2621.05] 45% 46% | based on Ave of Sell Day Violation on 55 days of 19.77 19,68  std/f  9.38
Thu, Nov 01 wilbea SellShort day. NQ therefore has a 53%  chance of making a high above 2676.75 and up to 2691.73 based on Ave Penetration of SD
therefore has a 89%  chance of making a high abowve: 2626.00 and up to 267513 based on Ave 3 Day Rally
therefore has a 458%  chance of making a Low below 2631.76 anddownto 261198 based on Ave of Sell Day Violation on S5 days
The 24 hour HiHh has a 49% chance of h-einH made 1st
Thu, Hov 01 wil be a SellShort day. NQ Day therefore has a 51%  chance of making a high above 2659.50 and up to 267550 based on Ave Penetration of SD
therefore has a 86%  chance of making a high above 2658.83 and up to 2703.76 based on Ave 3 Day Rally
therefore has a 46%  chance of making a Low below 2631.75 anddownto 2612.07 based on Ave of Sell Day Viclation on 55 days
The: Daz 5E58 Hiﬁh has 52% chance of being made ﬁ
¥M 24h YM day Current High Low Last odds of 3D Rally > 75 Y B6%
The Sell Day HIGH was 13124.00 1st 13123.00 1st YM 13124.00  12987.00  12990.00 odds of 3D Rally > 100 ~ 77%
The Sell Day LOVW was 12887.00 12887.00 SINDU  13188.85 13053.07  13099.19 odds of 3D Rally < 0 " 9%
The Buy Day LOW was 12925.00 13049.25 ¥R Day  13123.00 12987.00 12990.00 Ave Range on SSD 196.17
Possible HIGH for Sell Short Day 13196.10 13197.57 based on Ave Penetration of 50 of 7210 7457 Std/D  43.88
Possible HIGH for Sell Short Day 131566.34 13269.12 based on Ave 3 Day Rally of 22934 209.86 St/ 12213
Pogsible LOW for Sell Short Dair 12897 .48 12895.00 based on Ave of Sell Daz Violation on §5 days of 89.52 91,91 Std/f 4933
I I I _ I
Thu, Hov 01 wilbea  Sell5Short day. YM therefore has a 51%  chance of making a high above 13124.00 and up to 13196.10 based on Ave Penetration of 5D
therefore has a 90%  chance of making a high above 12926.00 and up to 13155.34 based on Ave 3 Day Rally
therefore has a 49%  chance of making a Low below 12987.00 and down to 12897.48 based on Ave of Sell Day Violation on 55 days
The 24 hour HiHh has a 51% chance of beinH made 1st
Thu, Howv 01 wil be a SellShort day. YM Day therefore has a 50%  chance of making a high above 13123.00 and up to 13197.57 based on Ave Penetration of SD
therefore has a 84%  chance of making a high above 13049.25 and up to 13259.12 based on Ave 3 Day Rally
therefore has a A49% chanre nf makinma | nw helnw 12987.00_and dnwn tn 42895.09  hased nn Ave nf Sell Dav Vinlatinn nn 55 davs




