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Tonight’s Research Points

e The bounce was strong enough over the last 2 days that much of the
upside edge has been realized and the potential for further gains is
reduced.

¢ | examine Hindenburg Omens and POMO flows in the intermediate-term
section.

Short-term Outlook

The Bottom Line

The bounce has been good enough that is has brought the market back to a short-term
neutral state. It is unclear to me whether the market will continue higher or whether
another leg down is about to ensue. I’m getting fairly flat and waiting for the next
favorable opportunity to put capital back to work.
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Summary of Recent Active Studies (see Letters from listed dates for details)

Study Date Description Time span [Bias Avg Max Move
Active

June 7,2013 20-lowreversal > 200 1-6 days Bullish 2.40%
June 6, 2013 20 low > 200 1-7 days Bullish 2.35%
June 6,2013 McOsc % Rank Sum < 5 last 4 days 1-4 days Bullish 2.30%
June 6, 2013 Unfill Gap Dn, Poor Close, Over 200 1-8 days Bullish 2.90%
June 4, 2013 SPX dn 1.5% then up w/ poor breadth  |1-2 days Bullish 1.90%
June 3, 2013 Big drop on Friday 1-6 days Bullish 2.70%
Active - Long Term

June 4, 2013 Hindenburg Omen cluster 1-50 days Bearish -8.60%
May 23, 2013 3-hi. 3-low. 3-low close. Close > 200. |1-15 days Bullish 4.10%
May 9, 2013 Breadth Confirms Rally (Study of Tops) |int term Bullish

May 6, 2013 Nasdaq leading SPX int term Bullish

April 29, 2013 Sell in May unless Jan-April strong 1-6 months |Bullish 6.80%
April 29,2013 6 months higher in a row 1-10 months | Bullish 14.30%
September 17, 2012 QE3 int term Bullish

February 1, 2012 Golden Cross int term Bullish

Dropped Tonight

June 6,2013 TICK Tomoscillator low extreme |1-3 days Bullish

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

The Evidence

Thursday’s bounce carried into Friday with some help from a bullish reaction to the
employment report. The SPX and the Nasdaq each rose 1.3%, and the Russell 2000
rallied 0.8%. Breadth was strongly positive as the NYSE Up Issues % was 69% and the
Up Volume % was 74%. Total NYSE volume came in at the lightest level of the week.

After being strongly oversold the market has bounced back quite nicely the last 1% days.
The effect has basically been to work off the oversold condition and leave several indices
just a little above their 10-day moving averages. In other words, it has been a quick trip
from near-panic to fairly neutral. Had the reversal not been so strong then the current
upside potential would be a little better. But since the move was so good (and I’m not
complaining), it took out much of the upside edge. | demonstrated this a little in the
2/28/11 subscriber letter.

There | looked at patterns similar to the current one where SPY made a 10-day intraday
low yesterday and then posted an unfilled gap up today along with a close above the open
(and above the 200ma). | broke it down by instances that closed above the 10ma versus
instances that closed below it. | have updated those tables below.

Hanna Capital Management, LLC 16 Hillcrest Rd., Medfield, Massachusetts 02052 781-956-6952




After making a 10-day intraday low yesterday SPY leaves an unfilled gap up today
and closes above the open. It closes < 10ma and closes = 200ma.
Buy on close. Sell X days later. $100k/trade. 1993 - present.
. All: All: All: . Al Avg Al Max All Avg Al Max All: . .
X ﬁglmh:_:t Total |Winning | Losing PrJ:ﬂr-tanﬁle Winning Winning Losing Losing |Win/Loss PrDT’J:I-lIﬁctm AT”f;:IZQ
Da';s Trades |Trades Trades Trade Trade Trade Trade Ratio
5| 1993573 s 27 17 61.36 4106883 -1,43815| -3,739.32 1.14 1.82 453.08
4| 2119111 45| 28] 16| 6444 3,904.83| -1276.04| 274482 142 204  470.91
3| 510382 43 25 23 52.08 391452 -1,00821| -25995.78 112 1.22 106.33
2| 343m7s| 48] 26| 22| s4a7 2828.00| -1,04579| 235520) oo7 1.15 71,66
1) -1,385.12 43 21 26 43.75 2,121.80 -T22591) -2,885.33 1.15 0.93 28.45
After making a 10-day intraday low yesterday SPY leaves an unfilled gap up today
and closes above the open. It closes » 10ma and also closes = 200ma.
Buy on close. Sell X days later $100k/trade 1993 - present.
. All: All: All: . All: Avg Al Max Al Avg Al Max All: . .
X ﬁ;lmh:_:t Total |Winning| Losing PrJ:ﬂr.t:gle Winning Winning Losing Losing |Win/Loss PrufJ:l-'”ﬁctur AT"};;?
Days Trades | Trades | Trades Trade Trade Trade Trade Ratie
5| -esE55| 24 11 13| 4583 224952 110 0.93 3559
4 -258.36 24 13 11 5417 -2 586 55 0.83 0.58 076
3| 245165 =24 12| 12| s0.00 247520 081 081 -10215
2| -3,358.90 24 13 11 5417 -2,283.20 0.559 0.70 4152
1| -5,016.00 24 11 13 45383 -2,591 63 0.59 0.50 -209.00

So the current situation falls into the 2" category. Wins & losses are basically breakeven

but the losses were a bit bigger.

I don’t view this as a bearish edge, but I think it

demonstrates my point fairly well. Had we not bounced so much, we would have a better
chance of seeing more follow-though. As is, it appears some caution and some profit-
taking is warranted.

| have updated the Aggregator chart below.
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http://quantifiableedges.blogspot.com/2008/07/quantifiable-edges-aggregator.html
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The studies still on the Active List have the green Aggregator Line well above 0.
Positive readings mean net expectations from the Active List are for upside over the next
few days. Meanwhile the strong rally on Friday caused the black Differential Line to drop
down to barely below 0. The negative Differential Line reading means the SPX is
slightly overbought versus recent expectations. So expectations are positive but the SPX
is already overbought. This is considered a neutral configuration. Neutral configurations
are visible on the chart whenever both lines close on opposite sides of 0. This caused the
Aggregator system to turn flat at the close.

Based on the current studies, expectations are slated to remain positive on Monday. Of
course this could change if solid bearish evidence emerges. The Differential Pivot will
be 1,620.13 on Monday. This is 1.4% below Friday’s close. So SPX would need to close
down at least this much in order to move from overbought to oversold on Monday.

| exited a good portion of my long positions near the close on Friday. | will look to exit
the rest of my index position on Monday. This will just leave me with some Catapult
System exposure. | don’t see a good reason to press my luck here. | would instead prefer
to step aside. The recent drop was fairly sharp. | will now be on the lookout for clues to
whether the short-term is likely to continue higher or whether another leg down will
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emerge. But we are now at a place where the edge is not completely clear, and so I’ll
pocket some gains and get neutral until the next compelling edge emerges.

Intermediate-term Outlook (2 weeks — 2 months)— updated 6/10 — somewhat bullish

If someone told you Thursday at noon that the week was going to finish positive, you
may have thought them nuts. It sure didn’t feel positive at that point. But it didn’t take
long to change the look of the weekly chart. And the SPX ended up in the green. From
an intermediate-term studies standpoint there was just one added to the Active List.

It was a well-publicized intermediate-term signal that triggered a few times this week -
the Hindenburg Omen. The Hindenburg Omen was created by Jim Miekka in 1995. It
looks to identify times when there is a split market developing, which could signal
trouble ahead. Monday and Tuesday we saw Hindenburg Omen signals. These marked
the 3" and 4™ signals (under the less strict rules) that we have seen in the last 2 weeks.

Below are the rules for a Hindenburg Omen signal.

1. The daily number of NYSE new 52 week highs and the daily number of new 52
week lows are both greater than or equal to 2.8 percent (typically, 84) of the sum
of NYSE issues that advance or decline that day (typically, around 3000). The
original version of the indicator used 2.2%. When I originally researched the
Hindenburg Omens a few years ago, 2.2% was the number | used, and it is the
number | again use in the studies below. (Two side notes: 1) If | use 2.8% rather
than 2.2% there have only been 4 instances since 1980 where there has been a
cluster of 3 or more triggers. They all saw lower prices ahead, but this does not
give us a sample size that is even remotely workable. 2) Over time | have also
seen published different places levels of 2.4% and 2.5%, so there is often some
confusion over this requirement.)

2. The NYSE index is greater in value than it was 50 trading days ago. Originally,

this was expressed as a rising 10 week moving average, but the new rule is more

relevant to the daily data used to look at new highs and lows.

The McClellan Oscillator is negative on the same day.

4. New 52 week highs cannot be more than twice the new 52 week lows (though
new 52 week lows may be more than double new highs).

w

It is generally viewed that a single Hindenburg Omen signal is not a reliable indication of
a market top, but that numerous signals provide a more reliable indication of danger.
This is something | explored in the past and updated this week. So let’s look at some
numbers. This first table shows results of entering the market when the 1% signal
triggers.
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Buy SPX when 1st Hindenburg signal triggers.
Sell X days later. $100k/trade. 1980 - present.
XAt | vning Losing | A5 | Wining | Wming | Losing | Losing Winloss| AL | AUAY
Days Profit | rrades Trades Trades| °M2%  Jrage Trade Trade Trade Ratio | roftractor  Trade

100 988735 23| 12| 11| 5217| 684150 1317160 -555551(-19,079.85  1.04 114 43423
95| 13082680 24 13| 11| 5447| 681807 1704648 -528021|-2241888 090 117 54288
90| -3550.88 24 12 12 50.00| 8758.52| 159681.92| -7 08276 |-2057285 0.95 0.96 -152.12
85| 2576.99 24 12 12 50,00 TF0247 ) 1667024 -7 48742 -21 46522 1.03 1.03 107.37
30 -14115.87 24 11| 13| 4583 721000 1658384 -7,195.06|-2155230) 100 0.85  -582.18
T8 |-12878.72 24 12 12 50.00 &£471.07 143501.70| -755272|-22917.55 0.85 0.28 -540.82
70|17 187.08 24 10 14 4167 831872 1771432 717031 | -20,28854 1.16 0.83 -716.55
652717327 24 10| 14| 4167 7.54290| 16600.84) -7.40016|-2150876  1.03 0.74) -1,132.22
60 -41,230.50 24 10| 14| 4187| E547.07 17,107.44) -7E2152|-2432331 026 061 -1,717.94
55| 82 42548 24 9 15 37500 851721 1430824 207229 -27 24871 0.81 048 -2801.23
50| -37 48828 24 9 15 3750 723354 14508.04) 583540 -25 84557 1.06 063 -1562.01
453018058 25| 11| 14]  44.00| SET4E1| 1315198 -5E1205|-23971.88  0.26 067 -1,206.42
40| -25,559.20 25 10 15 40.00| 684078 12520.58| -5,197.79|-23,52093 1.07 07| -1,082.37
35| -27 150.58 26 1 15 4231 §113.08| 12021.20| 528297 -246558.15 0.87 071 -1,04425
30(-1310541| 27| 14 13| 5185 434074| oassse| 622121(-2246042] 078 0.84) -485.39
25| -2827.5 28 14 14 50.00 5135234 578184 -534052 -27340.01 0.95 0.96 -53.24
20| 431558 29 16 13 5517 384812 B25787| -515243|-185339 0.78 084 -148.81
15| 750864 &yl 15 16 4839 325354 910358 -2580891| -8165.80 1.26 118 2421
10| 228500 37| 19 18| 5135 252220) 001233| 243149 720030 102 1.07 &7.07
5 -10,839.08 44 17 27 35.64 184517 452858 -1,58574| 577512 1.18 0.74 -245.34

The numbers here certainly aren’t encouraging for the bull case, but they don’t appear to
be terribly dire either.

Let’s now look at results if instead of entering after the 1% trigger, you purchase only if

the trigger is at least the 2™ one in a 30-day period, which is a common time-period that
Hindenburg watchers look for.
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Buy SPX when 2nd Hindenburg signal triggers.

Sell X days later. $100k/tfrade. 1980 - present.
X ARNet e ing Losing |, 5% | Wining | Wiming | Losng | Losing Winless, AL | ALAYS
Da}rs I Trades |Trades Trades PR Trade Trade Trade Trade Ratio Proftfactor  Trade
100 | 1933922 12 7 5 5833| &10455| 1783383 -T47353|-18,87912 1.08 152 161160
95 1398427 13 L ©| §1.54 779060 1760578| -267211)-2121228 090 144| 145279
S0 2054732 13 9 4 6923 689045| 2047859 -951663|-20011868 087 152 153058
85| 324366 14 & ] 42 86| 10080.32| 2045519 -7,15473|-21,88368 1.41 1.06 23169
30 240500 14 7 7| 50.00| 8214.81| 18961.47| -7,871.24|-2196168  1.04 104 17179
574877 14 T T 50.00 837279 17,861.51| -7551.54-23,181.60 1.1 1.1 410.83
-5,904 35 14 3 & 5714| 668300 21 70067 |-10,068.06 |-19,060.08 066 0.85 -453 .17
5 14 6§ 8 4286 781850 20504.41| -5055.25(-23,131.68  0.86 065| -1,823.64
154 14 7 7| 50.00 &180.20| 19457.95| -3.4837%|-2201180 073 0.73] -1,181.75
7.03 14 & ] 4288 B652441| 1882549 -911284 -2 32596828 073 055 -2 38838
247 85 14 5 9 35T TF2244| 17 961.02| -7,87334|-2533960 052 0.54| -2303.42
452352009 15 g o 4000 5741.73) 16345.32| -599672|-2476658  0.82 055| -1,901.34
40 -25103.58 15 & 9 40.00| 6325.03| 1481513 -7,006.84|-24 85392 0.90 080 -1673.57
35| -20,159 24 15 T ] 4667 | 552846| 1330331 735731 |-2221128 075 066 -134355
30|-2545165| 15 7 & 4667 488477| 11007.09| -7,45563|-2035488 066 057| -1696.78
25| -22 583.18 16 3 ] 50.00 472073 10173.58| -7 54425 -233381.28 0.63 083 -1411.78
20| -255865.01 17 T 10 4118| 394437 383635 -535758(-2225552 074 052 -152735
15| 4,319.83 18 8 10 44 44| 314517| 830502 -208416| 574856 1.51 1.21 23999
10| -303414| 23 8 15| 3478 208107 024723| -1,79218| 574821 166 088 -131.92
5| 157432 28 1 17 3929 235307 824573 -142954| -3,35238 165 1.08 5524

Some of these numbers look a little worse, but you’d probably need to squint to notice. |
next checked instances that triggered a 3" signal in a 30-day period.

Buy the SPX when the 3rd Hindenburg signal triggers.
Sell X days later. $100k/frade. 1980 - present.
X | Ak Netprot | Al Total |AI Winning| All Losing | AIL % m:ﬁﬁg T_l.;;:; wm’:f'ms Al Al Avg ’T_';S"i'n? mﬁ':i:;
Days Trades Trades Trades Profitable Trade Trade Ratio ProfitFactor) Trade Trade Trade
100 18,189.82 9 5 2 6667 6521.01 -5978.75 0.93 1.87| 2,021.09-16,085.07 | 18,512.90
95 9,304.48 9 5 4 5558 BTI167| -6,083.47 1.1 138 1,033.82 -16,770.54| 1607086
a0 101.85 9 4 s 44.44| 0036.04| 720024 125 1.00 11.28 -19,277.67 | 1859558
a5 5,033.07 ) 5 4 5556 785224 -8307.03 0.98 118  670.34 21382325 | 1338495
a0  -10,363.30 10 4 5 4000 863987 748805 115 077 -1036.88 -19,449.82| 1652858
75 4,108.84 10 4 5 4000 1077533 786836 137 091 41088 2275823 13328024
70| 1238525 10 4 5 4000 879708 801393 1.10 0.73) 128953 -21,021.08| 19119322
85 2507211 10 3 7 3000 843430 -7,196.43 117 0.50] -2507.21 -2373186| 17,300.76
80| -23437.47 10 4 5 4000 5834503 -936432 062 0.50| -2343.75 2257659 17,209.10
55| 2981845 10 2 g 20.00| 1043613 533635 165 0.41| 2881852067385 1790552
50| -25203.09 10 2 g 2000| 11705.02| 507664 193 0.48| -252031|-2226359| 17,255.74
45| 3223099 10 3 7 3000 725522 771381 0.94 0.40| -3223.10|-25,143.29| 15507.80
40| -40,485.19 10 2 7 30.00| 653264 -B583.30 0.76 0.33| -4,048.52|-26,845.01 | 13,700.50
35| -32,141.50 10 2 g 2000 8676.37| 618678 1.40 035 -3,214.15)-22795.79| 1146178
30| -32,085.92 1 4 7 3636 641452 -8249.14 0.78 0.44| -2916.90-23,844.34| 10,991.14
25 _35341.93 " 4 7 3636 537668 -8284.09 068 037 -3303.81 2510573 934104
20| -37,079.35 " 4 7 3636 4,136.00) 788055 0.54 031 337090 2140607 545830
15| 2598545 13 5 7 4615 320522 560239 0.49 0.42) 207580 707858
10/ -39,038.35 14 5 ] 3871 139284 538923 038 020 278845 4| 315986
5 -9,473.42 18 5 13 2778 184815 147204 125 048 -55408 -3,50922| 417423

Between 35 and 55 days out there appears to be some pretty poor returns on a very small
sample size. | would also note that 6 of the 10 instances looking out 50-days saw
drawdowns of at least 5%.
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With the 4™ trigger occurring on Tuesday | decided to look at other times that we have
had 4 signals occur.

Buy SPX when 4th Hindenburg signal triggers.
Sell X days later. $100k/trade. 1980 - present.
X [ Al Net TJ:tIL| Wij:ll':.ing L:rsl:ﬁg - ?nrl:ﬁj:;g uA\rl:ﬁEi:; ﬂ:i‘:; T_lulisrli‘nasc Wirﬁﬂﬁs - GLERT
Days P e et e | e Trade Trade Trade Tere || CFRER] TMELE

100 339184 8 4 2 B667| 225388 431340 -281144 -3671.20 080 160 56531
95| 225147 [ 2 4 3333 5391.13| 555240( -213270| 4863515 253 1.26 37524
a0 -6,768.51 8 1 5| 1667 488620 468620 -228594 528220 204 0.41 -1,128.08
85 -1,785.13 [ 2 4 33.33 5,233.79| T141.18| -3,083.18| -5553.95 1.71 085 -297.52
80| -294855 [ 2 4 3333 5001.79| 724335 -323804| 516980 1.54 077 -451.43
75| -12,287.99 7 2 5| 2857 590181 851503 -£81332) -903435 122 0.49 -1,755.43
70| -14 583.82 T 3 4 42 86| 224289| 374951 532812 932250 0.42 0.32| -2083.40
65 -26,185.07 7 1 6 1429 13020 13020 -4336.04|-1046760) 003 0.00 -374087
80| -28 3533.T1 T 2 5 28.57 861.72 949685| -5635.43 | -11,802.30 012 0.05| -3,836.98
55| -26 693.29 T 1 & 1428 1,201.20 1,201.20| -454508| -83851.04 026 004 381333
50| -27 52675 7 1 & 1429 84110 84110 -475484| 949304 018 0.03| -3,95525
45| -29873.11 T 0 T 0.00 0.00 0.00| -423902|-14 433.52 0.00 0.00| -4 23902
40| -28593.52 7 1 6 1429 145479 145479 -502472/-1183084 029 0.05| -4099.07
35| -356,493.18 T o T 0.00 0.00 0.00| -545903|-14145.63 0.00 0.00| -545503
30| -20,848.20 a3 2 & 25.00 395184 526260| 479531 |-13, 73880 083 0.23| -2606.02
25| 20,138,538 3 2 & 2500 475230 625380 -4 84070 0.95 0.32| -251732
20| -26,971.95 a3 1 T 1250 4 756 40 4 756.40| -453834 1.06 015 45
15| 15,947 14 F 2 & 2500 3,89604 430189 -3959.87 0.98 0.33

10 =17 2598 .82 11 3 ] 2727 187833 227981 -2791438 0.580 023
51157608 12 3 9 2500 127464 276990 -1,711.11 0.74 0.2%

There are only 7 instances when looking out 35-75 days, but with all of them being down
35 days later these results warrant closer investigation. Below are the individual
instances.
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Buy 5PX when 4th Hindenburg signal triggers.
Sell 35 days later. $100k/rade. 1980 - present.
Date/Time Signal Price % Profit Run-up
Drawdown
02/14/80 Buy $116.72 (14.16%) $1,001.52
04/07/80 Sell $100.19 ($16,264.00)
07/24/86 Buy $237.94 (3.06%) $6,846.00
09/12/86 Sell $230.66 ($3,864.00)
03/15/94 Buy $467.01 (3.35%) $873.12
05/05/94 Sell $451.38 ($6,666.10)
12/08/99 Buy $1,403.88 (3.11%) $5,262.52
01/28/00 Sell $1,360.16 ($3,385.28)
04/24/06 Buy $1,308.11 (6.45%) $1,412.84
06/13/06 Sell $1,223.69 ($6,504.84)
07/20/07 Buy $1,534.10 (5.37%) $853.45
09/10/07 Sell $1,451.70 ($10,627.50)
10/25/07 Buy $1,514.39 (3.07%) $2,532.42
12/14/07 Sell $1,467.95 ($7,147.14)
Avg Run-up: 2.7% Avg Drawdown: -7.8%

The numbers here are certainly impressive, with every instance being down 3%-plus 35
days later. And the avg drawdown is nearly 3x the avg run-up.

In all, there just is not enough data for me to make a strong statement about the
Hindenburg Omen. But when there have been at least 4 signals in the past, market
difficulty has commonly occurred. My take is that the 4-cluster Hindenburg Omen we
recently saw is a possible warning sign. | think results are strong enough to give it some
consideration and I have included it on the intermediate-term active list.

This is the 1% time we have seen a sizable cluster of Hindenburg triggers since 2007.
Subscribers that wish to study Hindenburgs more on their own may download the
Tradestation strategy code from the member downloads page.

http://www.quantifiableedges.com/members/memdownloads.php

I would also note that Tom McClellan wrote an interesting piece on the history of the
indicator a while back. You may find a link to that write-up below.

http://lwww.mcoscillator.com/learning_center/kb/special_market_reports/hindenburg_om
en_signaled_but_also_not/
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| update the intermediate-term POMO/QE chart each week. For those not familiar, below
is a brief description.

POMO stands for Permanent Open Market Operations and it is how the Fed has gone
into the open market to buy securities over the last several years. The net effect of this
buying is an influx of cash into the system. It appears a portion of that cash makes its
way to the stock market and works as a bullish influence. 4 “POMO Day” is simply a
day where these operations take place. The chart below shows a couple of indicators.
The top pane is the S&P 500. The middle (purple) pane is the net rolling number of days
in the last 20 that have been POMO days. In other words, a day the Fed buys on the
market will add +1 while a day of selling will count as -1. The bottom pane is the total
amount of money infused into (or taken out of) the system over the previous 20 days.
Since the Sept 13, 2012 QE3 announcement the POMO numbers are also adjusted to
reflected the Fed’s new approach of buying AMBS securities. Therefore, prior to that
date the indicators just look at POMO, since that date it is a combination of POMO and
AMBS flows.

# TradeStation Chart Analysis - SSPX.X Daily [CBOE] S&P 500 Index Bl ==
SSPX.X - Daily CBOE B=1838.77 A=1850.22 Hi=1644 40 Lo=1825.27 V=2 2518655
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The POMO/AMBS volume indicator remains in its 2013 range. The days indicator is
still maxed out at 20, which was a rarity during past QE implementations, but has been
the norm so far this year. We estimate net inflows this past week to have been about $20
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billion, which is pretty good sized week. In the past, inflows of this magnitude have
typically been bullish looking out over the next several days.

This upcoming week is expected to be the smallest of June, with scheduled flows of
about $18billion. Though lower than other weeks this month, that is still an amount that
has typically kept the liquidity environment positive in the past.

Many more bullish studies are active than bearish, but we got our first bearish warning
sign in the form of the cluster of Hindenburg Omen signals. Meanwhile momentum,
breadth, and liquidity all favor the upside. 1 scaled back my outlook just slightly, going
from “Bullish” to “Somewhat Bullish” this week. From a trading standpoint that still
means | will be favoring longs and being extra selective about any shorts.

Catapult and Capitulative Breadth Statistics
Catapult & CBI Presentation Link

Open Catapult Triggers

EXC —buy 1/3 @ $31.65 LIMIT(bought @ $31.65)
EXC —buy 1/3 @ $31.50 LIMIT (bought @ $31.50)
EXC —buy 1/3 @ $31.34 LIMIT (bought @ $31.34)

Catapult for ETF’s Trades
None

Broad Market Large Cap CBI — 3(EXC-3)

Additional New Trade Ideas

A full listing of system triggers can be found at the system triggers page each night. |
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.
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http://www.quantifiableedges.com/videos/QE20100621.html
http://www.quantifiableedges.com/members/systems.php

Current Open Trade ldeas

Symbol Entry Date|Entry PriqCurrent Pri% Gain/Loss |Stop Notes

SPY(1/4) 5/23/2013] $165.45 $164.80 -0.39% sell @ $164.50 limit
SO (1/3) 5/29/2013| $44.67 $44.56 -0.25% sold on open

SO (1/3) 5/30/2013 | $44.26 $44.56 0.68% sold on open
EXC(1/3) 5/30/2013] $31.65 $31.35 -0.95% sell on close>= $31.65
EXC(1/3) 5/31/2013] $31.50 $31.35 -0.48% sell on close>= $31.65
EXC(1/3) 6/3/2013] $31.34 $31.35 0.03% sell on close>= $31.65
SPY(1/4) 6/3/2013| $163.65 $164.80 0.70% sold on close
AVP(1/3) 6/6/2013| $22.61 $23.69 4.78% sold on close
LMT(1/3) 6/6/2013 | $103.59 $107.36 3.64% sold on close
SPY(1/4) 6/6/2013| $161.20 $164.80 2.23% sold on close

| put a limit of $164.50 on the last SPY lot in case of a gap down. If it gaps below there |
will give it a little time to bounce up. If it does not trigger an exit in the first 30 minutes
or so | will likely send out an intraday email placing a stop below the low of the day.
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