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Signals Overview

CBI Reading
0

Aggregator
Long

Short-Term Bottom Line
The Aggregator is bullish. I like the long side, but would prefer to see more of a pullback before

jumping into a long position.

Bullet Point Notes

e 5 days higher to a 50-day high is rarely a rally that ends abruptly.
e The Aggregator is now bullish
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Studies

but > 200ma. Buy on close. Sell X days later. $100k/trade. 1995 - present.

After closing at a 50-day high yesterday and higher for at least 5 days in a row, SPX closes down today

10000

All: All: All: Max All: Max | All: Avi All: Av, All:
X All: Net | All: Total Winning Losing All: % Winning Losing Winningg Lt:oesingg Win/Loss All: All: Avg
Days Rront Trades | jr.des Trades Frofitable goge Trade Trade Trade Ratio | roftFactor Trade
10| 71,397.17 81 65 16 80.25 5,131.35 -3,672.90 140795 -1,257.46 1.12 4.55 881.45
9 68,213.61 85 67 18 78.82 5,023.20 -4,151.40 139218 -1,392.37 1.00 3.72 802.51
8 59519.46 86 60 26 69.77 4,878.08 -487410 1486.74 -1,141.74 1.30 3.01 692.09
7 4733713 89 62 27 69.66 3,874.76 -4,511.36 1,289.48 -1,207.79 1.07 245 531.88
6 46,236.84 91 65 26 7143 4,307.20 -3)637.71 1,178.04 -1,166.77 1.01 2.52 508.10
6 3588275 91 61 30 67.03 4,25250 -4,717.16 1,049.63 -938.15 1.12 227 394.32
4| 36,856.96 91 59 32 64.84) 3,843.00 -3,003.39 1,042.02 -769.45 1.35 2.50 405.02
3| 2042891 91 55 36 60.44 247285 -1992.34 843.07 -720.55 1.17 1.79 224.49
2| 22839.57 91 60 31 65.93 243750 -2,614.95 761.61 -737.31 1.03 2.00 250.98
1 14,008.34 91 58 32 63.74  1,751.19 -1,74410 515.94 -497.38 1.04 1.88 153.94
After closing at a 50-day high yesterday and higher for at least 5 days in a row, SPX closes down today
but > 200ma. Buy on close. Sell 4 days later. $100k/trade. 1995 - present.
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Avg. Value $1,074.75 ($787.26)

Avg. + 1 Std. Deviation $1,835.87 $47.46

Avg. - 1 Std. Deviation $313.62 ($1,621.97)
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After closing at a 50-day high yesterday and higher for at least 5 days in a row, SPX closes down today
but > 200ma. Buy on close. Sell 10 days later. $100k/trade. 1995 - present.
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Avg. Value $1,840.40 ($1,105.51)
Avg. + 1 Std. Deviation $3,018.84 $91.07
Avg. - 1 Std. Deviation $661.97 ($2,302.09)
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| have updated the Aggregator chart below.
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http://quantifiableedges.com/how-the-quantifiable-edges-aggregator-uses-expectations-and-riskreward-analysis-to-establish-a-reliable-market-bias/
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With both lines above zero, the Aggregator is bullish.

The Differential Pivot is 6015.45.

Evidence is still mixed. SPX is just slightly oversold. I will only look for long exposure on
Wednesday if SPX closes down a fair amount.

Additional New Trade ldeas

A full listing of system triggers can be found at the numbered systems 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.

SPY -

Buy % index position @ $593.00 LIMIT ON CLOSE. Based on the current Aggregator

signal, 1 will look to get long on Wednesday near the close if SPY closes down about $4.00.

Current Open Trade Ideas

None
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http://quantifiableedges.com/numbered-systems-page/

The author of Quantifiable Edges (QE), Mr. Robert Hanna, is separately affiliated with a registered investment adviser, Eastsound Capital Advisors,
LLC (ECA) d.b.a. Capital Advisors 360. Advisory clients of ECA utilizing the approaches developed by Mr. Hanna will receive the QE newsletter
from QE at no charge. ECA is not otherwise affiliated with QE, and neither endorses nor warrants the content of this site, the QE newsletter(s), any
embedded advertisement, nor any linked resource herein.

This report has been prepared by Quantifiable Edges, LLC and is provided for information purposes only. Under no circumstances is it to be used
or considered as an offer to sell, or a solicitation of any offer to buy securities. While information contained herein is believed to be accurate at the
time of publication, we make no representation as to the accuracy or completeness of any data, studies, or opinions expressed and it should not be
relied upon as such. Robert Hanna, Quantifiable Edges, LLC or clients of Quantifiable Edges, LLC may have positions or other interests in
securities (including derivatives) directly or indirectly which are the subject of this report. This report is provided solely for the information of
Quantifiable Edges, LLC clients and prospects who are expected to make their own investment decisions without reliance upon this report. Neither
Quantifiable Edges, LLC nor any officer or employee of Quantifiable Edges, LLC accepts any liability whatsoever for any direct or consequential
loss arising from any use of this report or its contents. This report may not be reproduced, distributed or published by any recipient for any purpose
without the prior express consent of Quantifiable Edges, LLC.
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