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Tonight’s Research Points
e Implications of the 3-day rally would be very bearish if we weren’t coming off a
50-day low. Instead they suggest a tricky environment to short.
The extremely low VXO does suggest a downside edge, though.
Strong breadth has led to some conflicting studies.
The Aggregator System remained flat.
The NDX Aggressive Trend Timer changed to flat.

Short-term Outlook — updated 7/9

The Bottom Line

We are overbought now short-term. Still it isn’t a place I’m keen on shorting. 1’m in
observational mode, which feels fine after the recent flurry of activity.

Summary of Recent Active Studies (seehttp://QuantifiableEdges.blogspot.com_ or
Letters from listed dates for details)

Study Date Description Time span |Bias Avg Max Move
Active

July 9, 2010 VX0 15%under 10ma 1-8 days Bearish -3.30%
July 9, 2010 McClellan Oscillator Bottom Divergence|1-4 days Bullish 2.50%
July 7, 2010 SPX strong Russ weak 1-3 days Bearish -3.50%
July 7, 2010 Low HV, no SPX highs 1-8 days Bearish -3.30%
July 7, 2010 McClellan Oscillator Bottom Divergence|1-4 days Bullish

July 6, 2010 inside day nr3 under 200ma 1-3 days Bearish

Active - Long Term

July 5, 2010 5 down under 200 and 50 low 1-20 days Bullish

July 7, 2010 McClellan Oscillator Bottom Divergence|int term Bullish

Dropped Tonight

July 8, 2010 1.5% Higher high/less 52-week highs 1 day Bearish

If the avg max move is achieved the study will appear in bold italic blue and no longer be
active
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The Evidence

The market managed to add some more gains on Thursday. The SPX closed up 0.9%, the
Nasdaq gained 0.7% and the Russell 2000 added 1.4%. Breadth was very strong for the
2" day in a row. The NYSE Up Issues % came in at 76% and the Up Volume % was
80.5%. Total volume declined from the last 2 days. Range contracted quite a bit from
the last several days and SPY put in an NR7 day.

So many studies appeared in the Quantifinder tonight. There were some common themes
among many of them, though. The most common theme was that 3 or more up days
when the market is trading below its 200ma will often lead to a pullback. But also shown
was that this pattern was not a reliable bearish indication when the market was coming
off a 50-day low. In the 7/21/2008 Letter | looked at the pattern described below and
examined its returns dependent on whether it was coming off a 50-day low or not. I’ve
updated the studies below.

First let’s look at time the SPX was not coming off a 50-day low.

SPX closes higher for at least the 3rd day in a row. Itis NOT coming off a 50-day low.
Today's range is the smallest of the last 7 days. Close < 200ma.
Buy on close. Sell X days later. $100k/trade. 1978 - present.

X | ak netprofit | b Total AIL Winning| All Losing | Al % f:r':n':l‘l:g ":I:'L:I‘:g ],ﬂr'l':,‘ﬂ;ss Al Al Avg
Days ) Trades Trades Trades Profitable ! g g ! A ProftFactor| Trade
Y Trade Trade Ratio
5 -32,148.53 3 15 16 48.39 961.46( -2910.72 0.33 0.31| -1,037.08
4 -25 704 85 3 14 17 4518 T5568| -213068 0.35 029 -832.08
3 -29 562 25 31 10 21 3226 103544 -1500.79 0.54 026 -953 62
2 -31,288.25 32 9 23 2813 8902.05| -1,713.77 0.53 021 -978.07
1 -9,669.75 33 15 18 4545 THE.97| -1,201.35 0.66 0.55 -283.02

As you can see the stats are decidedly bearish over the next few days. But when we
factor in the possible intermediate-term bottom the results look much different.
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After closing at a 50-day low, SPX closes higher for at least the 3rd day in a row.
Today's range is the smallest of the last 7 days. Close < 200ma.
Buy on close. Sell X days later. $100k/trade. 1978 - present.

X Al Net proft | 2 Total AlL Winning Al Losing | AlL % ﬁ:n?;gg "t'ﬁ :I*:gg Wi m;ﬂ Al Al Avg
Dayg Trades Trades Trades | Profitable Trade Trade Ratia ProftFactor| Trade

5 21,204.50 14 10 < 71.43| 2,786.71| -1615.685 1.71 428

4| 1233618 14 ] g 6429 239258 -1,829.41 1.31 238

3 22 037.07 14 10 4 7143 255871 -382.51 2.50 T.24

2 7,199.17 15 12 3 80.00 1,379.37 -3117.78 0.44 1.77

1 323.38 18 12 6 86.67 979.25| -2,012.41 .45 0.597

Now a bearish tendency has turned bullish.

And while the low range makes the final results more powerful, it isn’t a necessary filter
to see the 50-day low effect. Below I have re-run the tests without the NR7 requirement.
Again I’ll first show results without a 50-day low.

SPX closes higher for at least the 3rd day in a row._ It is NOT coming off a 50-day low.
Close < 200ma. Buy on close. Sell X days later. $100k/trade. 1978 - present.
. Cva . . . Al Avg Al Avg Al . .
X All- Net Profit All: Total |All: Winning | All: Lozing All: % Winning e WinfLoss All: All: Avg
Days Trades Trades Trades Proftable Trade Trade Ratio ProftFactor| Trade
5 5807470 g2 45 45 50.000 131071 -2,573.20 0.51 0.5 -531.25
4 78,709.92 99 45 c4 4545 1123868 -2,35554 0.48 0.40 -774.85
3 -06,589.74 104 41 63 39.42 0 1.031.07) -2,045.45 0.50 0.33 -832.59
2 -51,881.31 108 42 67 38.53 8958.78 | -1,524.99 0.63 0.38 -567.53
1 40,035.11 153 63 50 4118 B77.03| -1,058.78 0.83 0.58 -281.87

Now let’s again see it with a 50-day low.

After closing at a 50-day low, SPX closes higher for at least the 3rd day in a row. Close < 200ma.
Buy on close. Sell X days later. $100k/trade. 1978 - present.

X Al Nt Progt | A Total |AlL Winning| AL Losing | AlL % ;’,‘J:ﬂ’:‘;gg ’t's ;‘:gg i rﬂ;:ss Al All Avg
DEWS Trades Trades Trades Profitable Trade Trade Ratio ProfitFactor| Trade
5 38 24 14 6316 2.86450| -253479 1.09 186 83344
4 39 23 16 58.97| 221926 -1538.55 1.44 207 67760
3 42 26 16 6180 1807.16| -1644.83 1.10 178 48212
2 49 29 20 56.18| 117635 -1528.47 0.77 112 71.93
1 70 5 34 51.43|  889.02| -1,072.93 0.33 088 5393
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This concept is one | mentioned | last night’s Letter. It is something | have seen several
times and it suggests caution is warranted when the market is making an early thrust from
an intermediate-term low.

There were some studies that triggered tonight that the 50-low filter had little or no affect
on. One was related to the sharp drop in the VXO over the last few days. | have updated
results from the 2/19/10 Subscriber Letter below.

WXO crosses more than 15% below its 10ma on a closing basis. SPX == 200ma.
Buy on close. Sell X days later. $100k/frade. 1987 - present.
. P . . . Al Avg All: Avg All: . .

X All Net Profit All: Total | Al Winning | All: Lesing All: % Winning e Win/Loss All: Al Avg

Days Trades Trades Trades Profitable Trade Trade Ratio ProftFactor| Trade
5| -39288.14 26 10 16 33.46| 1,893.32| -3,638.84 0.52 0.33| -1511.08
4| 3350391 a7 :] 18 3333| 143116 -2,582.46 0.55 028 -124459
3| 3582426 29 10 19 3448 141369 -2629.54 0.54 028 -123532
2| 2556923 25 13 16 4483 1,44418| 277145 0.52 042 -B8170
1 -839.56 29 14 15 4828 1,056.15| -1,041.71 1.01 095 2895

This would suggest a pullback is probable over the next few days.

Lastly, there were several studies that examined the strong breadth of the last 2 days.
Some suggested this kind of strength is often followed by a pullback when the market is
below its 200ma. Others suggested that the breadth was strong enough that it should
beget more strength. Below are 2 examples from the 2/3/10 Letter. | have NOT updated
stats on the below tests.
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NYSE Up Vol % = 75% for 2 days in a row. SPX fails to make a 10-day intraday high.
Close = 200ma. Buy on close. Sell X days later. $100k/trade. 1970 - present.

A _ _ A Bvg | Al Avg AL
All: Met Al Total Al Winning | A1 Losing Al % Winning | oty windass

D All: Al Avg
ays Profit Tradesz Trades Trades Profitable

ProftFactor  Trade

Trade Trade Ratic
10 -32 364 32 21 T 14 3333 339878 401113 085 042 -15H4 16
9|-329098.33 21 B 15 2857 314173 -345065 091 036 -1,567.11
g|-34,14028 21 B 15 2857 254308 -3293.25 orr 03| -1,62573
T|-31,297.01 2 B 15 2857 294885 -3 26605 0.90 036 -1,49033
B|-2622023 21 g 13 3810 243689 -3517.26 063 043 -1,249.01
5| 17,386 .34 21 g 13 33100 212212 -2E4333 0.80 049 -527 .92
4|-15417 .95 21 g 13 3310 1E4871 | -220059 07s 046 -734.19
3| -BS17.29 21 11 10 52358 15087 -2303.80 0ES 072 -310.35
2 94711 22 9 13 4091 1,/31.339) -1927.20 0.a0 0E2 -430.51
1] 55272 22 9 13 4091 0 133704 -1.350.81 0493 0F3 -251 24

This 1% study looked at Up Volume % and suggested a downside edge. The next one
looks at Up Issues %. While instances are low, it suggests an upside edge. Interestingly,
longer-term implications appear somewhat bearish.

NYSE Up Issues % closes above 75% for 2 days in a row. SPX fails to make a 10-day
intraday high. Buy SPX on close. Sell 10 days later. $100kitrade. 1969 - present.
X Al Mgt | Al Total ALVWinning Al Losing | &l % | ok Avg Al Avg Al Al Al By
Days Profit Trades Trades Trades Frofitable LG eI NHH'PSS ProfitFactar Trade
Trade Trade Ratio
20| -17,726.490 8 2 B 2500 226932 -3710.492 051 020 221586
15| -758885 G 4 4 5000 263669 -4,558.490 0.58 056 98111
14 | -12,089.28 & 5 3 B250| 1,568962 -554579 0.24 033 51146
13| -5,851.82 a8 5 3 6250 1,918.39 -5,147.92 0.37 062 73148
12| -&F65.59 & 4 4 s000 249545 -4561.85 0.54 054 -1,083.20
1| 555722 8 3 5 3750 303310 -2,531.30 1.20 072 44455
10| -5531.77 G 3 5 3750 200400 -2568.76 1.0 061 70347
9 -B43375 & 3 5 3750 5437.20 334012 1.03 062 50422
8 -4741.21 a8 3 5 3750 336889 -2.969.57 113 066 -592E5
7 -204314 & 3 5 37500 37F1ED -2ET1.72 1.41 085 -25539
6| 202794 8 3 5 3750 304905 142384 214 128 25348
5 730415 G 5 3 6250 107291 -853.45 2.5 385 913.02
4| 12484 55 & & 0 10000 156057 0.00 10000 10000 156057
3 1012779 a8 6 2 7500 215643 -140556 153 460 1285497
2 918353 & 5 3 B250 201964  -311.52 .45 1081 1,145.45
1| 848525 9 6 3 BEE7 | 169180 -555.18 305 £.09 942 &1

Such conflict among breadth studies creates an unclear picture. | am therefore ignoring
these studies for tonight and will see if breadth might provide more solid clues over the
weekend.
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| have updated the Aggregator chart below.

M TradeStation Chart Analysis - $SPX X Daily [CBOE] S&P 500 Index 's -7 - | = e

SSPX X - Daity CBOE B=1069.70 A=1070.4% Hi=1071.25 Lo=1058.24 V=0

1,130.00

1,120.00

H+T**' o
H'iﬂ? o® "I -

QE Aggregator 10 (3 ADE.Barinterval "QESLPDES" "MYCLASS", ... -1.05 0.12

1.00
0.50
A

Vw 50

w

T
Jun 7 14 21 28 Jul 6

~

The green Aggregator line above 0 continues to reflect net upside expectations from the
Active Studies List. Meanwhile the black Differential line shows the SPX has now
outperformed expectations over the last few days. So we have positive expectations but a
market that is already overbought versus recent expectations. This is considered a neutral
setup. Based on this the Aggregator System remains flat.

Looking ahead the green Aggregator line is set up to remain positive tomorrow. Of
course strong bearish evidence could change that outlook. Meanwhile the Differential
pivot will be 1,037.48 tomorrow. This means it would take an SPX close at or below this
level in order for the black Differential line to turn positive.

Action over the next few days will be important to monitor. The Catapults have all hit
their targets and the market is no longer stretched to the downside. If buyers can
maintain the upper hand, then there is a decent chance a sizable intermediate-term rally
could ensue. Many intermediate-term traders may be awaiting a Follow Through Day.
While I’ll be sure to discuss Follow Through Days should we get one soon, readers may
want to check out the information on the blog in anticipation of one. You may find the
links below helpful:

http://quantifiableedges.blogspot.com/2008/07 /follow-through-days-quantified.html

http://quantifiableedges.blogspot.com/search/label/IBD%20Follow%20Through%20Day
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Intermediate-term Outlook (2 weeks — 2 months)- updated 7/5 - neutral

One indicator that is showing an intermediate-term bottom may be nearby is the
McClellan Oscillator. The chart below shows the S&P 500 in the top panel, the
McClellan Oscillator in the 2™ panel, and the Ratio Adjusted McClellan Oscillator in the
3 panel. The ratio adjusted version is normally better for long-term historical
comparisons so | will use that when appropriate.

Notice on the chart that while the SPX is making new lows, the McClellan Oscillator is
well above its lows. You can also see the divergence is quite large — even when using
the Ratio Adjusted McClellan Oscillator.
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You’ll often hear technical traders suggest that breadth or momentum divergences can
help to signal important turning points. The McClellan Oscillator is really both, since it
measures the momentum of breadth. | ran some studies this weekend to see how helpful
a McClellan Oscillator divergence might be and whether large divergences provide a
further edge.

| set the study up as follows:

1) 1 required the market be in an established downtrend by virtue of the fact that it is
closing at least at a 100-day low.

2) | viewed any close up from a 100-day low as a potential bottom.

3) I defined a “successful” intermediate-term bottom as a move that went from that
100-day low all the way to eventually close at a 100-day high. If it made a new
100-day low before making a 100-day high then the intermediate-term rally
attempt was a failure. The next up close would mark the beginning of the next
attempt.
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4) 1 didn’t require the McClellan Oscillator reading on the exact day to mark the
lowest reading of the last 100 days. Instead | compared the 10-day McClellan
Oscillator low to the 100-day McClellan Oscillator low. If they were equal that
that suggested recent readings were not forming an intermediate-term divergence.
If the 10-day low was higher than the 100-day low then a divergence existed.

5) | then examined all rally attempts (up closes from a 100-day low) and separated
them by those that occurred with a McClellan Oscillator divergence and those that
didn’t. | wanted to see if there was a substantial difference in returns based on the
divergence status of the McClellan Oscillator.

Since 1950 there have been 41 “successful” rally attempts. Thirty of those 41 (73%)
occurred when there was a divergence in place. Below are the stats associated with all
rally attempts with divergences in place.

Yesterday the market closed at a 100-day low. Today it closes higher. The lowest
McClellan Oscillator reading of the last 10 days is above the lowest McClellan Oscillator
reading of the last 100 days. Buy on Close. Sell if SPX closes below buy price or if it
closes at a 100-day high. $100k/rade. 1950 - present.
radeStation Performance Summary Collapse &

All Trades

Total Net Profit %131,552.21 Profit Factor 1.59
Gross Profit $354,937.38 Gross Loss ($223,385.17)
Total Number of Trades 149 Percent Profitable 20.13%
Winning Trades 30 Losing Trades 119
Even Trades 0

Avg. Trade Met Profit $882.90 Ratio Avg. Win:Avg. Loss 6.30
Avg. Winning Trade $11,831.25 Avg. Losing Trade (51,877.19)
Largest Winning Trade $30,811.26 Largest Losing Trade (514,196.58)

A terrible system to actually trade, but is does appear to suggest that there is an upside
edge when the market is coming off a low and a divergence is in place. Now let’s look at
times it wasn’t.
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Yesterday the market closed at a 100-day low. Today it closes higher. The lowest McClellan
Oscillator reading of the last 10 days is equal to the lowest McClellan Oscillator reading of
the last 100 days. Buy on Close. Sell if SPX closes below buy price or if it closes at a 100-
day high. $100k/trade. 1950 - present.

radeStation Performance Summary Collapse &
Al Trades

Total Met Profit (344,834.93) Profit Factor 0.56
Gross Profit %$85,286.41 Gross Loss (5130,121.34)
Total Mumber of Trades 69 Percent Profitable 15.94%
Winning Trades 11 Losing Trades 58
Even Trades 0

Avg. Trade Met Profit (5649.78) Ratio Avg. Win:Avg. Loss 3.46
Avg. Winning Trade $7,753.31 Avg. Losing Trade (52,243.47)
Largest Winning Trade $19,395.00 Largest Losing Trade (510,550.43)

Stats here are quite a bit weaker. The bottom line is you’d rather have a divergence in
place when trying to catch a bottom. But now let’s consider whether the size of the
divergence might matter. To fairly compare divergence sizes over long periods of time, |
need to use the Ratios Adjusted McClellan Oscillator. The current difference between
Friday’s reading and the low reading a few weeks ago is a whopping 82 points. | looked
at all divergences of 65 points or greater.

Yesterday the market closed at a 100-day low. Today it closes higher. The lowest Ratio

Adjusted McClellan Oscillator reading of the last 10 days is above the lowest McClellan
Oscillator reading of the last 100 days by at least 65 points. Buy on Close. Sell if SPX
closes below buy price or if it closes at a 100-day high. $100k/rade. 1950 - present.

radeStation Performance Summary Collapse &

All Trades

Total Met Profit $69,749.38 Profit Factor 4.03
Gross Profit $92,776.69 Gross Loss ($23,027.31)
Total Mumber of Trades 16 Percent Profitable 43.75%
Winning Trades 7 Losing Trades 9
Even Trades 0

Avg. Trade Net Profit $4,359.34 Ratio Avg. Win:Avg. Loss 5.18
Avg. Winning Trade $13,253.81 Awg. Losing Trade (32,558.59)
Largest Winning Trade $20,900.12 Largest Losing Trade ($14,196.58)

Stats here substantially more impressive than the others we’ve seen. Below I have listed
all instances.
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Yesterday the market closed at a 100-day low. Today it closes higher. The

lowest Ratio Adjusted McClellan Oscillator reading of the last 10 days is above
the lowest McClellan Oscillator reading of the last 100 days by at least 65 points.

Buy on Close. Sellif SPX closes below buy price or if it closes at a 100-day

high. $100k/trade. 1950 - present.

. . Run-up
Date/Time Signal Price %% Profit DrawDown
07/11/69 Buy $95.77 (1.27%) $417.60
07/14/69 Sell $94.55 ($1,639.08)
07/16/69 Buy $95.18 (1.74%) $1,606.50
07/22/69 Sell $93.52 ($2,131.50)
02/12/74 Buy $90.94 (0.70%) $11,110.89
04/24/74 Sell $90.30 ($1,131.97)
08/05/74 Buy $79.29 (1.01%) £5,346.64
08/13/74 Sell $78.49 ($1,841.06)
10/04/74 Buy $62.34 20.90% $24,172.28
01/27/75 Sell#2 $75.37 $0.00
09/17/75 Buy $82.37 12.40% $12,710.58
01/05/76 Sell#2 $92.58 ($169.96)
11/11/76 Buy $99.64 (1.10%) $8,354.99
03/30/77 Sell $98.54 ($1,464.38)
03/07/78 Buy $87.36 9.63% $9,884.16
04/24/78 Sell#2 $95.77 (5446.16)
11/15/78 Buy $92.71 10.54% $10,780.00
03/27/79 Sell#2 $102.48 ($129.36)
11/08/79 Buy $100.30 11.76% $12,562.20
01/21/80 Sell#2 $112.10 $0.00
12/07/87 Buy $228.76 18.56% $18,555.02
03/17/88 Sell#2 $271.22 ($30.59)
12/18/00 Buy $1,322.74 (1.30%) $1,777.50
12/19/00 Sell $1,305.60 ($1,315.50)
12/21/00 Buy $1,274.86 (1.54%) $8,463.78
02/21/01 Sell $1,255.27 ($1,692.60)
08/09/04 Buy $1,065.22 (0.19%) $1,285.26
08/12/04 Sell $1,063.23 ($223.20)
08/13/04 Buy $1,064.80 9.10% $9,008.91
11/04/04 Sell#2 $1,161.67 $0.00
10/28/08 Buy $940.51 (14.24%) £7,102.00
11/19/08 Sell $806.58 ($14,238.98)

The last instance posted a large loss. Prior to that results were overwhelmingly positive.
Another helpful way to examine the data is to show how the setup looked “X Days Later”
as | often do.
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Yesterday the market closed at a 100-day low. Today it closes higher. The lowest
Ratio Adjusted McClellan Oscillator reading of the last 10 days is above the
lowest McClellan Oscillator reading of the last 100 days by at least 65 points.
Buy on Close. Sell X days later. $100k/trade. 1950 - present.
X | ak netprogt | b Total AIL Winning| Al Losing | Al % ﬁ:nﬁ;gg "t'ﬁ :I*:gg Wi n":ﬂ:uss Al All Avg
DEWS Trades Trades Trades Profitable Trade Trade Ratio ProftFactor| Trade
20 52, 869.75 13 10 3 75,92 -7 461,91 1.1 3.36| 4065.90
15 32,111.38 13 9 2 §9.23 -5,307.71 1.12 251 247011
10 33,039 .92 13 10 3 T8.92 -5,387.31 0.5 304 254153
5 31,321.94 13 9 2 §9.23 -3,414.03 1.48 329 2409.38
] 32,694,586 13 9 < §9.23 -2,016.17 2.25 5,05 2514587
7 3931458 13 10 3 76.92 -3,257.18 1.51 502| 302420
6 41 973.34 13 11 2 2462 -1,672.90 245 13.50 322872
5 5,547.00 13 11 2 8462 425954 1117 6.00 33.02| 3,503.62
4 33 448.07 14 1 3 78.57 31580 -435.25 7.24 26.96| 238915
3 29916 22 16 12 4 75.00, 300427 -1533.78 1.96 588| 1869.76
2 23,808.79 16 13 3 81.25 230751 -2,052.94 1.12 485 1,483.05
1 14,950.73 16 12 2 75,00 1,58547 -1,016.23 1.56 458 935.05

These are some extremely positive results — especially over the 1 week. So | may have
beaten this one to death a little bit, but the McClellan Oscillator is very worth watching at
this point. If the market can turn higher and create a sizable divergence as appears likely,
then that would be a very positive sign for both the short and intermediate-term.

Of course at the moment the market couldn’t be acting more poorly. I’ve moved my
outlook back to neutral and will wait for some upside confirmation before getting too
excited about long-side intermediate-term prospects.

Catapult and Capitulative Breadth Statistics
Catapult & CBI Presentation Link

Open Catapult Triggers
none

Catapult for ETF’s Trades
none

Broad Market Large Cap CBI -0

Additional New Trade Ideas

A full listing of system triggers can be found at the system triggers page each night. 1
will cherry pick some of my favorite setups from the S&P 100 and ETF lists along with
occasional other trade ideas to track below.

None tonight. 1’m exiting the last of the Catapults in the morning and awaiting the next
sizable edge to establish new positions.
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https://my.dimdim.com/view/all/quantifiableedges/default/9d0021f0-1eae-451c-8ba3-6b2f23ec2df3
http://www.quantifiableedges.com/members/systems.php

Current Open Trade Ideas

Symbol Entry Date |Entry Price|Current Price |% Gain/Loss |Stop Notes

LOW 6/23/2010 $21.71 $20.23 -6.82% Sell on open
SPY 6/25/2010| $107.42 $107.00 -0.39% Sold on open
AMZN 6/25/2010| $118.14 $115.02 -2.64% Sold on open
RTN 6/28/2010 $50.38 $49.02 -2.70% Sold on open
MON 6/28/2010 $48.27 $47.72 -1.14% Sell on open
MON 6/29/2010 $46.84 $47.72 1.88% Sell on open
MON 6/30/2010 $46.68 $47.72 2.23% Sell on open
MDT 6/30/2010 $36.16 $37.25 3.01% Sold on open
GD 6/30/2010 $58.92 $60.58 2.82% Sold on open
QQQQ 6/30/2010 $43.23 $44.31 2.50% Sold on open
SPY 6/30/2010( $103.92 $107.23 3.19% Aggregator
GD 7/1/2010 $58.56 $60.58 3.45% Sold on open
GD 7/2/2010 $58.50 $60.58 3.56% Sold on open
WY 7/2/2010 $35.14 $35.74 1.71% Sold on open
WFC 7/2/2010 $25.18 $27.06 7.47% Sold on open
RTN 7/2/2010 $47.73 $49.02 2.70% Sold on open
LOW 7/6/2010 $20.27 $20.23 -0.20% Sell on open
GE 7/6/2010 $13.88 $14.87 7.13% Sold on open
wy 7/6/2010 $34.49 $35.74 3.62% Sold on open
WFC 7/6/2010 $24.88 $27.06 8.76% Sold on open
RTN 7/6/2010 $47.58 $49.02 3.03% Sold on open
GOOG 7/6/2010]  $436.55 $453.55 3.89% Sold on open
CVS 7/7/2010 $28.55 $29.43 3.08% Sell on open
HD 7/7/2010 $27.34 $28.15 2.96% Sell on open
wY 7/7/2010 $34.31 $35.74 4.17% Sold on open
LOW 7/7/12010 $19.96 $20.23 1.35% Sell on open
GOOG 7/7/2010|  $436.07 $453.55 4.01% Sold on open

This cluster of catapult trades has turned out to be quite a good one.
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