HFT Transcript (unedited) see http://hamzeianalytics.com/hft_details.asp

Thu May 06 2010 05:23:03 PDT> Stephen_Ribble :
Thu May 06 2010 05:23:23 PDT> Stephen_Ribble :
Thu May 06 2010 05:23:41 PDT> Stephen_Ribble :
Thu May 06 2010 05:25:47 PDT> Stephen_Ribble :
Thu May 06 2010 05:26:38 PDT> Stephen_Ribble :

Seal, Walgreens all missed

so much for strong retail sales eh?

guess the tax refunds ran out!

oh yeah....GM all

BJ Wholesale, Macy's, Aeropostale, & Gap beat so far

Costco, Target, Dillards, Abercrombie, Am Eagle, Hot topic, Wet

Thu May 06 2010 05:27:01 PDT> Scott_Barton : GM SR

Thu May 06 2010 05:27:13 PDT> Stephen_Ribble :
Thu May 06 2010 05:28:17 PDT> Stephen_Ribble :
Thu May 06 2010 05:32:43 PDT> Stephen_Ribble :

figures

Thu May 06 2010 05:33:06 PDT> Stephen_Ribble :
Thu May 06 2010 05:33:55 PDT> Stephen_Ribble :
Thu May 06 2010 05:34:11 PDT> Stephen_Ribble :

Thu May 06 2010 05:34:29 PDT> Stephen_Ribble

morning Scott
S&P reaffirms Italy as stable
econ news at 8:30am initial jobless claims and 1st qtr productivity

looking for drop to 440Kk claims and rise of 2.6% on productivity
also Geitner and Paulson at the Financial Crisis Inquiry
Bernanke speaks at Chicago Fed event at 9:30am EST

: just FYI

Thu May 06 2010 05:34:45 PDT> Scott_Barton : thanks for all the updates

Thu May 06 2010 05:35:27 PDT> Stephen_Ribble
after loosing $8 billion in latest quarter

Thu May 06 2010 05:36:52 PDT> Stephen_Ribble
Thu May 06 2010 05:37:07 PDT> Stephen_Ribble
Thu May 06 2010 05:44:41 PDT> Stephen_Ribble
Thu May 06 2010 05:45:44 PDT> Michael_Sozek
Thu May 06 2010 05:46:08 PDT> Michael_Sozek
Thu May 06 2010 05:46:27 PDT> Stephen_Ribble
Thu May 06 2010 05:46:37 PDT> Michael_Sozek

: oh and FRE needs just a teensie bit more money $10.6 billion

. productivity up 3.6%
- jobless claims fall less than expected down 7k to 444k
. [tf thru o/n lows
: tf 692.50 yesterdays lod is next
: to watch
: morning Mr Mike
> mornin

Thu May 06 2010 05:46:46 PDT> Mike_Modaberpour : GM ALL

Thu May 06 2010 05:46:52 PDT> Michael_Sozek : also at JTs -5

Thu May 06 2010 05:46:52 PDT> Stephen_Ribble : mornin MM

Thu May 06 2010 05:47:20 PDT> Mike_Maodaberpour : Will be an unteresting session

Thu May 06 2010 05:47:26 PDT> Mike_Maodaberpour : open for sure

Thu May 06 2010 05:48:41 PDT> Mike_Modaberpour : | was expecting a possible range day today.....
consolidation... but I think the VOLS are here .... Fari is probably getting some much needed rest

Thu May 06 2010 05:53:34 PDT> Stephen_Ribble : wow...

Thu May 06 2010 05:54:55 PDT> Michael_Sozek : fari was spot onhis mid day analysis yesterday
Thu May 06 2010 05:56:33 PDT> Michael_Sozek : this could be a good panic day ... only time will tell

Thu May 06 2010 05:57:32 PDT> Stephen_Ribble : gonna get that 1150 on ES today?

Thu May 06 2010 05:57:41 PDT> Michael_Sozek : hope o

Thu May 06 2010 05:57:46 PDT> James_Falvo : gm all

Thu May 06 2010 05:57:46 PDT> Michael_Sozek : hope so

Thu May 06 2010 05:58:12 PDT> Stephen_Ribble : GM James

Thu May 06 2010 06:00:59 PDT> Peter_Slaga : good morning

Thu May 06 2010 06:01:24 PDT> Peter_Slaga : Thursday 6 May 2010 - Desperate times Presented by Paul Donovan +
National politics dictate that Germany must emphasise the nature of the Euro crisis, so as to justify their participation
in the modern day Marshall Plan before the German constitutional court. Stressing the crisis seems only to feed the
frenzy, however.

Thu May 06 2010 06:01:29 PDT> Peter_Slaga : + Somewhat ironically, the hope for action to combat nationalistic
forces and stress pan-Euro unity rests on a man who was appointed on the basis of his nationality - the ECB's Trichet.
Today's ECB meeting and press conference is an opportunity for action.

Thu May 06 2010 06:01:38 PDT> Peter_Slaga : + The ECB can justify quantitative policy measures (buying bonds

a little
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from the market) if it believes that liquidity preference on the part of the banking system is rising (and it seems to be).
It may not announce this today, but it probably has to hint at its readiness to adopt such measures.

Thu May 06 2010 06:01:50 PDT> Peter_Slaga : + Final opinion polls ahead of the UK election give the opposition
around an 8% lead over the government, though with a larger swing in the key marginal constituencies. No poll so far
has indicated a majority government. With recounts and other factors, a definite result may not be apparent before the

weekend.

Thu May 06 2010 06:05:32 PDT> Mike_Modaberpour : Long cl 78.40

Thu May 06 2010 06:08:53 PDT> Fari_Hamzei :

Good Morning All

Thu May 06 2010 06:09:33 PDT> Jed_Parks : GM

Thu May 06 2010 06:09:38 PDT> Fari_Hamzei :
Thu May 06 2010 06:09:39 PDT> Christopher_Hall

All Systems are GO
: GM sir!

Thu May 06 2010 06:09:40 PDT> Michael_Sozek : mornin Fari
Thu May 06 2010 06:09:51 PDT> Per-Erik_Karlsson : Good morning

Thu May 06 2010 06:10:10 PDT> Fari_Hamzei :
Thu May 06 2010 06:10:18 PDT> Fari_Hamzei :

running behind a bit this am
be right with you

Thu May 06 2010 06:10:24 PDT> Michael_Sozek : nice mid day analysis yesterday fari
Thu May 06 2010 06:10:32 PDT> Stephen_Ribble : GM Fari
Thu May 06 2010 06:11:08 PDT> Michael_Sozek : coffee

Thu May 06 2010 06:11:27 PDT> Fari_Hamzei :
Thu May 06 2010 06:13:11 PDT> David_Ghorbani :
Thu May 06 2010 06:13:58 PDT> Fari_Hamzei :

ty MS
GM Fari and all
GM DG

Thu May 06 2010 06:14:13 PDT> Michael_Sozek : np
Thu May 06 2010 06:14:33 PDT> Mike_Modaberpour : flat 54..
Thu May 06 2010 06:14:35 PDT> Mike_Modaberpour : will try again

Thu May 06 2010 06:15:58 PDT> Fari_Hamzei :
Thu May 06 2010 06:16:00 PDT> Fari_Hamzei :
Thu May 06 2010 06:16:21 PDT> Fari_Hamzei :
Thu May 06 2010 06:16:51 PDT> Fari_Hamzei :
Thu May 06 2010 06:20:00 PDT> Fari_Hamzei :
Thu May 06 2010 06:20:09 PDT> Fari_Hamzei :

AWACS is not operating normally
brb

could be data corruption in cache files
brb

fixed

it was the cache files

Thu May 06 2010 06:20:25 PDT> Michael_Sozek : euro 1.27 wow

Thu May 06 2010 06:20:34 PDT> Fari_Hamzei :

Econ Calendar

http://www.briefing.com/Investor/Public/Calendars/EconomicCalendar.htm
Thu May 06 2010 06:21:09 PDT> Benjamin_Clumeck : GM Fari, All

Thu May 06 2010 06:22:01 PDT> Fari_Hamzei :
Thu May 06 2010 06:22:13 PDT> Farl_Hamzel :
Thu May 06 2010 06:22:25 PDT> Fari_Hamzei :
Thu May 06 2010 06:23:14 PDT> Fari_Hamzei :
Thu May 06 2010 06:23:49 PDT> Fari_Hamzei :
Thu May 06 2010 06:23:53 PDT> Fari_Hamzei :

ok

we are 8 min before the open
ES is neg 7 handles

I am flat here

1154 is WS2 for ES

low of yest

Thu May 06 2010 06:27:04 PDT> Gyorgy_Horvath : GM All

Thu May 06 2010 06:27:38 PDT> Fari_Hamzei :

GM Gyorgy

Thu May 06 2010 06:27:58 PDT> Michael_Sozek : gm jt

Thu May 06 2010 06:28:29 PDT> Fari_Hamzei :
Thu May 06 2010 06:28:31 PDT> James_Falvo :

Sold ES

I hope everyone has a great and good trade morning have to work

but be back this afternoon watch the Daily 50sma’s on the indices

Thu May 06 2010 06:28:33 PDT> Fari_Hamzei :

short

Thu May 06 2010 06:28:34 PDT> Jennifer_Titilah : Good Morning

Thu May 06 2010 06:28:38 PDT> Fari_Hamzei :
Thu May 06 2010 06:28:41 PDT> Fari_Hamzei :

5850s
GMJT

Thu May 06 2010 06:28:46 PDT> Benjamin_Clumeck : GM JT
Thu May 06 2010 06:28:51 PDT> Jennifer_Titilah : GM Fari

Thu May 06 2010 06:28:59 PDT> Fari_Hamzei :

2 min to open

Thu May 06 2010 06:29:04 PDT> Jennifer_Titilah : GM Ben
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Thu May 06 2010 06:29:04 PDT> Fari_Hamzei :

size 1/2

Thu May 06 2010 06:29:09 PDT> Jennifer_Titilah : GM James

Thu May 06 2010 06:29:19 PDT> Jason_Gorham : fyi...Uncle Ben speaking at 930est to the Chicago Federal Reserve
Bank 46th Annual Conference on Bank Structure.

Thu May 06 2010 06:29:27 PDT> Fari_Hamzei :

correct

Thu May 06 2010 06:30:06 PDT> Fari_Hamzei : .

Thu May 06 2010 06:30:13 PDT> Fari_Hamzei :

here we go

Thu May 06 2010 06:31:00 PDT> Paul_Nader : gm,Fari,all

Thu May 06 2010 06:31:49 PDT> Fari_Hamzei :
Thu May 06 2010 06:31:52 PDT> Fari_Hamzei :
Thu May 06 2010 06:31:55 PDT> Fari_Hamzei
Thu May 06 2010 06:32:06 PDT> Fari_Hamzei :

Thu May 06 2010 06:32:13 PDT> Brad_Sullivan :
Thu May 06 2010 06:32:19 PDT> Brad_Sullivan :

Thu May 06 2010 06:32:21 PDT> James_Falvo :
Thu May 06 2010 06:32:29 PDT> Fari_Hamzei :

Thu May 06 2010 06:32:31 PDT> Franklin_Phan : TF Key #s? yds close 698.8 [+5 703.8; +10 708.8; -5 693.8; -10

688.8; -15 683.8; -20 678.8] ?

covered half 5950
at a loss

: just in case

seeing bids here

gm all

very news driven this morning
hi Jen

GM Brad

Thu May 06 2010 06:32:39 PDT> Jennifer_Titilah : GM Brad
Thu May 06 2010 06:32:51 PDT> Jennifer_Titilah : thx FP

Thu May 06 2010 06:32:58 PDT> Franklin_Phan :

Thu May 06 2010 06:33:49 PDT> Fari_Hamzei :
Thu May 06 2010 06:33:53 PDT> Fari_Hamzei :
Thu May 06 2010 06:33:58 PDT> Fari_Hamzei :
Thu May 06 2010 06:35:40 PDT> Fari_Hamzei :
Thu May 06 2010 06:35:46 PDT> Fari_Hamzei :
Thu May 06 2010 06:36:37 PDT> Fari_Hamzei :
Thu May 06 2010 06:37:25 PDT> Fari_Hamzei :
Thu May 06 2010 06:37:48 PDT> Fari_Hamzei :
Thu May 06 2010 06:38:34 PDT> Fari_Hamzei :
Thu May 06 2010 06:39:53 PDT> Fari_Hamzei :
Thu May 06 2010 06:41:23 PDT> Fari_Hamzei :
Thu May 06 2010 06:41:30 PDT> Fari_Hamzei :
Thu May 06 2010 06:41:58 PDT> Fari_Hamzei :
Thu May 06 2010 06:43:13 PDT> Fari_Hamzei :
Thu May 06 2010 06:43:19 PDT> Fari_Hamzei :

)

bot a bit of NQs

ratio hedge

1948s

double bot 6025s

long both ES NQ

ES at 0 sigma on HFT1

sold some of NQ longs 1953s
SPX AD Diffs rushing up
TICK is neg

bot a tad of ES

peeled off more NQs

1955s

SPX AD Diff testing zero line
sold some ES

6100s

Thu May 06 2010 06:43:32 PDT> Jennlfer Titilah : sorry, having trouble w charts
Thu May 06 2010 06:43:51 PDT> Jennifer_Titilah : shorting gap fil 699

Thu May 06 2010 06:43:51 PDT> Fari_Hamzei :
Thu May 06 2010 06:44:26 PDT> Fari_Hamzei :
Thu May 06 2010 06:44:33 PDT> Fari_Hamzei :

1170 is the WS1
out of ES
116300s

Thu May 06 2010 06:44:41 PDT> Jed_Parks : Nice trade
Thu May 06 2010 06:44:45 PDT> Jed_Parks : nice trade

Thu May 06 2010 06:45:15 PDT> Fari_Hamzei :
Thu May 06 2010 06:45:24 PDT> Fari_Hamzei :
Thu May 06 2010 06:45:53 PDT> Fari_Hamzei :
Thu May 06 2010 06:45:56 PDT> Fari_Hamzei :
Thu May 06 2010 06:46:07 PDT> Fari_Hamzei :
Thu May 06 2010 06:46:42 PDT> Fari_Hamzei :
Thu May 06 2010 06:46:57 PDT> Fari_Hamzei :
Thu May 06 2010 06:47:12 PDT> Barry_Davis :

Thu May 06 2010 06:47:25 PDT> Jennifer_Titilah : covered o/n short (699 and 701) at 692, went long 692, covered at

gap fill, now short 700
Thu May 06 2010 06:48:04 PDT> Fari_Hamzei :

selling some NQ

58s

flat NQ also

57s

TICK is falling

SDPs are neg

slope are flat to slightly neg

ng up 20 pts off the 8:35 low, amazing

fast trade
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Thu May 06 2010 06:48:35 PDT> Fari_Hamzei : NAZZ MO was more O/S than NYSE
Thu May 06 2010 06:48:38 PDT> Fari_Hamzei : last night

Thu May 06 2010 06:48:40 PDT> Jennifer_Titilah : TF now falling

Thu May 06 2010 06:48:56 PDT> Jennifer_Titilah : superfalling

Thu May 06 2010 06:49:13 PDT> Jennifer_Titilah : headed to zero sigma

Thu May 06 2010 06:49:20 PDT> Fari_Hamzei : ES below VWAP now

Thu May 06 2010 06:49:40 PDT> Jennifer_Titilah : looking for -5 693.8

Thu May 06 2010 06:50:54 PDT> Jennifer_Titilah : bouncd back to gap fill

Thu May 06 2010 06:50:56 PDT> Mike_Modaberpour : is it a boy or a girl?

Thu May 06 2010 06:51:01 PDT> Jennifer_Titilah : lol

Thu May 06 2010 06:51:04 PDT> Jennifer_Titilah : twins

Thu May 06 2010 06:51:15 PDT> Fari_Hamzei : sold short ES

Thu May 06 2010 06:51:23 PDT> Fari_Hamzei : above VWAP

Thu May 06 2010 06:51:39 PDT> Jennifer_Titilah : yds close again

Thu May 06 2010 06:52:10 PDT> Jennifer_Titilah : follow the bouncing ball

Thu May 06 2010 06:52:15 PDT> Fari_Hamzei : wild here

Thu May 06 2010 06:52:59 PDT> Jennifer_Titilah : zero sigma flattening from neg slope
Thu May 06 2010 06:53:30 PDT> Fari_Hamzei : 7 handle range so far

Thu May 06 2010 06:53:33 PDT> Fari_Hamzei : in ES

Thu May 06 2010 06:54:15 PDT> Jennifer_Titilah : VWAP TF 696.1

Thu May 06 2010 06:56:20 PDT> Jamie_Burak : lots of pain if we rally now

Thu May 06 2010 06:56:53 PDT> Barry_Dauvis : toot-gong-toot-gong and the beat goes on
Thu May 06 2010 06:57:06 PDT> Fari_Hamzei : covered some ES shorts

Thu May 06 2010 06:57:12 PDT> Fari_Hamzei : 5875s

Thu May 06 2010 06:57:14 PDT> Jennifer_Titilah : sigma channels orizontal, Cl pos
Thu May 06 2010 06:57:23 PDT> Fari_Hamzei : 5900 is a tough area

Thu May 06 2010 06:57:52 PDT> Jennifer_Titilah : Twain' market doesn't repeat itself - but it does rhyme'
Thu May 06 2010 06:57:54 PDT> Fari_Hamzei : covered more

Thu May 06 2010 06:57:57 PDT> Fari_Hamzei : 5950s

Thu May 06 2010 06:58:08 PDT> Jennifer_Titilah : with rhythm too

Thu May 06 2010 06:58:19 PDT> Jennifer_Titilah : 696.6

Thu May 06 2010 06:58:41 PDT> Fari_Hamzei : AAPL and GOOG are green

Thu May 06 2010 06:58:53 PDT> Jennifer_Titilah : DOW 10,842; Gold 1,184

Thu May 06 2010 06:59:17 PDT> Fari_Hamzei : covered

Thu May 06 2010 06:59:18 PDT> Fari_Hamzei : rest

Thu May 06 2010 06:59:20 PDT> Fari_Hamzei : of ES

Thu May 06 2010 06:59:28 PDT> Fari_Hamzei : 6075s

Thu May 06 2010 06:59:36 PDT> Jennifer_Titilah : covering at gap 699

Thu May 06 2010 06:59:39 PDT> Fari_Hamzei : seeing a lot of bids

Thu May 06 2010 06:59:41 PDT> Jennifer_Titilah : long 699

Thu May 06 2010 06:59:58 PDT> Barry_Davis : TF leading today, good for bulls

Thu May 06 2010 07:00:13 PDT> Jennifer_Titilah : pos three and pos two sigma channels tilting to pos slope
Thu May 06 2010 07:00:17 PDT> Fari_Hamzei : a lot of back and forths

Thu May 06 2010 07:00:50 PDT> Fari_Hamzei : long ES

Thu May 06 2010 07:00:50 PDT> Jennifer_Titilah : like walking on ice flows

Thu May 06 2010 07:00:52 PDT> Fari_Hamzei : 6200s

Thu May 06 2010 07:00:56 PDT> Fari_Hamzei : size 1/2

Thu May 06 2010 07:01:39 PDT> Fari_Hamzei : Uncle Ben speaking now

Thu May 06 2010 07:01:48 PDT> Jennifer_Titilah : 200 period MA 699.2 overhead
Thu May 06 2010 07:02:26 PDT> Jamie_Burak : commods are bouncing

Thu May 06 2010 07:02:32 PDT> Jamie_Burak : cd is bouncing

Thu May 06 2010 07:02:38 PDT> Jamie_Burak : careful if short

Thu May 06 2010 07:02:47 PDT> Jamie_Burak : as fari says volunteers everywhere
Thu May 06 2010 07:02:47 PDT> Jennifer_Titilah : Cis pos slope - need to get over 200 period MA
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Thu May 06 2010 07:02:47 PDT> Fari_Hamzei : AWACS target 64s

Thu May 06 2010 07:02:52 PDT> Jamie_Burak : are caught

Thu May 06 2010 07:04:16 PDT> Fari_Hamzei : sold some ES

Thu May 06 2010 07:04:29 PDT> Fari_Hamzei : 6450

Thu May 06 2010 07:04:34 PDT> Franklin_Phan : JT: Your sigmas for TF come from HFT1?
Thu May 06 2010 07:04:37 PDT> Fari_Hamzei : was HoD

Thu May 06 2010 07:05:01 PDT> Fari_Hamzei : no conviction here

Thu May 06 2010 07:05:28 PDT> Fari_Hamzei : 6500 print

Thu May 06 2010 07:05:50 PDT> Barry_Davis : aapl stalling

Thu May 06 2010 07:05:59 PDT> Jennifer_Titilah : McClellan Oscillators indicating overbought
(TradetoLearn)http://bit.ly/9LsIWZ

Thu May 06 2010 07:06:05 PDT> Fari_Hamzei : size here

Thu May 06 2010 07:06:07 PDT> Fari_Hamzei : sold ES

Thu May 06 2010 07:06:12 PDT> Fari_Hamzei : 6475s

Thu May 06 2010 07:06:16 PDT> Jennifer_Titilah : http://bit.ly/9LsIWZ Mc Clellan
Thu May 06 2010 07:06:31 PDT> Jennifer_Titilah : a big cow?

Thu May 06 2010 07:06:45 PDT> Fari_Hamzei : falt here

Thu May 06 2010 07:06:53 PDT> Fari_Hamzei : 6350s

Thu May 06 2010 07:07:05 PDT> Fari_Hamzei : TICK neg again

Thu May 06 2010 07:07:35 PDT> Jennifer_Titilah : FP yes the indicators for Cl and 200 period MA are from HFT1
Thu May 06 2010 07:07:55 PDT> Fari_Hamzei : SPX AD Diff retesting zero line ??
Thu May 06 2010 07:08:14 PDT> Jennifer_Titilah : visiting yds close again

Thu May 06 2010 07:08:28 PDT> Fari_Hamzei : seeing offers here

Thu May 06 2010 07:08:29 PDT> Barry_Davis : ndx a/d diff struggling at 0

Thu May 06 2010 07:09:10 PDT> Fari_Hamzei : correct

Thu May 06 2010 07:09:17 PDT> Jennifer_Titilah : Sitting on 200 period MA

Thu May 06 2010 07:09:39 PDT> Fari_Hamzei : smell sausage here

Thu May 06 2010 07:09:44 PDT> Fari_Hamzei : i am flat ES

Thu May 06 2010 07:09:59 PDT> Barry_Davis : could be ahead of NFP

Thu May 06 2010 07:10:20 PDT> Fari_Hamzei : 7.5 handles range so far

Thu May 06 2010 07:10:46 PDT> Fari_Hamzei : very choppy

Thu May 06 2010 07:10:52 PDT> Raymond_Anselmo : have a great day

Thu May 06 2010 07:11:00 PDT> Fari_Hamzei : ¢ u Ray

Thu May 06 2010 07:11:06 PDT> Barry_Davis : C Ya Ray

Thu May 06 2010 07:15:03 PDT> Jason_Gorham : TICK keeps making new lows for the day
Thu May 06 2010 07:15:26 PDT> Fari_Hamzei : ES stuck at VWAP

Thu May 06 2010 07:15:39 PDT> Fari_Hamzei : smells like Sausage Day to me

Thu May 06 2010 07:17:05 PDT> Barry_Davis : aapl hod

Thu May 06 2010 07:18:45 PDT> Barry_Dauvis : they buy aapl and sell msft = sausage
Thu May 06 2010 07:18:57 PDT> Fari_Hamzei : long ES

Thu May 06 2010 07:19:01 PDT> Fari_Hamzei : 116275

Thu May 06 2010 07:19:14 PDT> Fari_Hamzei : size 1/2

Thu May 06 2010 07:20:22 PDT> Fari_Hamzei : GS is green a tad

Thu May 06 2010 07:21:03 PDT> Lynn_Torrey : on Es, 50dma and zero sigma converging
Thu May 06 2010 07:21:47 PDT> Alexander_Chepurko : the stench of sausage

Thu May 06 2010 07:21:50 PDT> Fari_Hamzei : TD API locked out again

Thu May 06 2010 07:21:59 PDT> Fari_Hamzei : 61s trading

Thu May 06 2010 07:22:24 PDT> Fari_Hamzei : sold

Thu May 06 2010 07:22:26 PDT> Fari_Hamzei : ES

Thu May 06 2010 07:23:03 PDT> Fari_Hamzei : 6125 VWAP

Thu May 06 2010 07:23:07 PDT> Fari_Hamzei : just in case

Thu May 06 2010 07:23:10 PDT> Fari_Hamzei : very choppy

Thu May 06 2010 07:23:15 PDT> Fari_Hamzei : at a loss

Thu May 06 2010 07:23:30 PDT> Fari_Hamzei : still long

file:///C|/Users/Fari%20Hamzei/Desktop/HFT_Transcript_050610.txt[5/8/2010 5:48:28 PM]



Thu May 06 2010 07:23:48 PDT> Fari_Hamzei :

Thu May 06 2010 07:24:48 PDT> Brad_Sullivan :
Thu May 06 2010 07:24:52 PDT> Brad_Sullivan :
Thu May 06 2010 07:24:56 PDT> Brad_Sullivan :
Thu May 06 2010 07:25:02 PDT> Brad_Sullivan :
Thu May 06 2010 07:25:13 PDT> Brad_Sullivan :
Thu May 06 2010 07:25:24 PDT> Brad_Sullivan :

Thu May 06 2010 07:25:25 PDT> Fari_Hamzei :

Thu May 06 2010 07:25:26 PDT> Brad_Sullivan :
Thu May 06 2010 07:25:52 PDT> Brad_Sullivan :

Thu May 06 2010 07:25:58 PDT> Fari_Hamzei :

Thu May 06 2010 07:25:59 PDT> Brad_Sullivan :

Thu May 06 2010 07:26:17 PDT> Fari_Hamzei :
Thu May 06 2010 07:27:01 PDT> Fari_Hamzei :
Thu May 06 2010 07:27:33 PDT> Barry_Davis :
Thu May 06 2010 07:27:34 PDT> Fari_Hamzei :
Thu May 06 2010 07:27:37 PDT> Fari_Hamzei :
Thu May 06 2010 07:27:47 PDT> Fari_Hamzei :
Thu May 06 2010 07:27:55 PDT> Fari_Hamzei :
Thu May 06 2010 07:28:04 PDT> Fari_Hamzei :
Thu May 06 2010 07:28:24 PDT> Fari_Hamzei :
Thu May 06 2010 07:28:45 PDT> Fari_Hamzei :

more offers

seems as though all parties

are waiting for tomorrow

at least so far

I will say this much

there is a bit of surprise in my mind
that we have not been able to produce anything on the upside
sold 6075s reducing more

this morning

which could lead

doublesold the rest 6025s

to increased offers

short ES very small size

SPX AD Diff neg now -- NDX completely failed at zero line
aapl and semis rolling over

covered 5850s

flat here

BLOCK TRADE

too choppy

brb 2 min

TD API ok now

TICK went to -850

Thu May 06 2010 07:29:41 PDT> Michael _Sozek : 0 sigma broke tf

Thu May 06 2010 07:30:26 PDT> Gyorgy_Horvath210 : hammer day? LOD @ 49-47 ES?

Thu May 06 2010 07:30:34 PDT> Mike_Modaberpour : -1110 tick

Thu May 06 2010 07:30:42 PDT> Paul_Nader : Brad do you watch any cycles ?,specifacily the 14 wk ?
Thu May 06 2010 07:31:14 PDT> Paul_Nader : "i",sorry

Thu May 06 2010 07:31:22 PDT> Fari_Hamzei :

Thu May 06 2010 07:31:27 PDT> Brad_ _Sullivan :
Thu May 06 2010 07:32:32 PDT> Fari_Hamzei :
Thu May 06 2010 07:32:39 PDT> Fari_Hamzei :
Thu May 06 2010 07:32:48 PDT> Fari_Hamzei :
Thu May 06 2010 07:33:29 PDT> Fari_Hamzei :
Thu May 06 2010 07:33:32 PDT> Fari_Hamzei :
Thu May 06 2010 07:34:13 PDT> Fari_Hamzei :
Thu May 06 2010 07:35:13 PDT> Fari_Hamzei :

-200 test again of SPX AD Diff
I do not Paul...any good info?

sold short ES

5800s on weak bounce

size 1/2

target 5400s

54s

seeing bids again

sold 5925 ADD

Thu May 06 2010 07:35:54 PDT> Mike_Modaberpour : short cl 79.33

Thu May 06 2010 07:35:56 PDT> Fari_Hamzei :

chop chop

Thu May 06 2010 07:36:03 PDT> Mike_Modaberpour : I think the ES is gonna carry it all down

Thu May 06 2010 07:36:10 PDT> Fari_Hamzei :

57s now

Thu May 06 2010 07:36:20 PDT> Mike_Maodaberpour : break below 79.05 on cl and we have some momo to the

downside
Thu May 06 2010 07:36:27 PDT> Fari_Hamzei :

Thu May 06 2010 07:36:53 PDT> Mike_Modaberpour : interanls rolled over...

we break.... may see some selling come in...

SPX AD Diff at -200 again
and we are the bottom of IB here

Thu May 06 2010 07:37:10 PDT> Mike_Maodaberpour : will keep it on a tight leash

Thu May 06 2010 07:37:14 PDT> Barry_Davis :
Thu May 06 2010 07:37:18 PDT> Fari_Hamzei :

big tech needs to let go for follow thru
seeing bids again

Thu May 06 2010 07:37:21 PDT> Mike_Modaberpour : yeah
Thu May 06 2010 07:37:24 PDT> Mike_Modaberpour : no follow thru
Thu May 06 2010 07:37:28 PDT> Mike_Maodaberpour : yet

Thu May 06 2010 07:39:22 PDT> Fari_Hamzei :
Thu May 06 2010 07:39:26 PDT> Fari_Hamzei :

covered some
5925s

Thu May 06 2010 07:39:40 PDT> Paul_Nader : Brad,May 5,bottom,may 14-17 peak,down to may 22-25
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Thu May 06 2010 07:39:44 PDT> Fari_Hamzei : TICK jumped

Thu May 06 2010 07:39:53 PDT> Fari_Hamzei : so did AD Diff

Thu May 06 2010 07:40:01 PDT> Fari_Hamzei : from -200 line

Thu May 06 2010 07:40:08 PDT> Paul_Nader : once in a while the cycle guys are spot on
Thu May 06 2010 07:40:10 PDT> Brad_Sullivan : thx

Thu May 06 2010 07:40:14 PDT> Fari_Hamzei : AD Diff for SPX

Thu May 06 2010 07:40:15 PDT> Brad_Sullivan : agreed

Thu May 06 2010 07:40:41 PDT> Paul_Nader : | notice them,don't follow them

Thu May 06 2010 07:40:52 PDT> Barry_Davis : Nenner still calling for more upside in his cycles
Thu May 06 2010 07:40:54 PDT> Jennifer_Titilah : http://online.barrons.com/mdc/public/page/9_3000.htmI?
refresh=on 1,185.7 gold up10.7; crude 79.29 -0.68

Thu May 06 2010 07:41:07 PDT> Fari_Hamzei : ES touched its VWAP

Thu May 06 2010 07:41:27 PDT> Jennifer_Titilah : TF climbing back up from zero sigma
Thu May 06 2010 07:41:49 PDT> Fari_Hamzei : not adding -- too choppy

Thu May 06 2010 07:41:58 PDT> Alexander_Chepurko : touched 0 sig or VWAP?

Thu May 06 2010 07:41:59 PDT> Fari_Hamzei : day before NFP

Thu May 06 2010 07:42:10 PDT> Fari_Hamzei : yes

Thu May 06 2010 07:42:31 PDT> Mike_Modaberpour : scale at 23

Thu May 06 2010 07:42:39 PDT> Mike_Modaberpour : just in case as Fari says

Thu May 06 2010 07:43:08 PDT> Mike_Modaberpour : internals rolling

Thu May 06 2010 07:43:11 PDT> Fari_Hamzei : target now 55s max

Thu May 06 2010 07:43:13 PDT> Mike_Modaberpour : | think we break down

Thu May 06 2010 07:43:17 PDT> Barry_Dauvis : big tech may roll over now

Thu May 06 2010 07:43:25 PDT> Fari_Hamzei : sold

Thu May 06 2010 07:43:33 PDT> Fari_Hamzei : 5775s

Thu May 06 2010 07:43:35 PDT> Fari_Hamzei : add

Thu May 06 2010 07:43:37 PDT> Jennifer_Titilah : falling from zero sigma

Thu May 06 2010 07:43:43 PDT> Jennifer_Titilah : 694.5

Thu May 06 2010 07:43:53 PDT> Mike_Modaberpour : mini LBR

Thu May 06 2010 07:43:56 PDT> Jennifer_Titilah : five down is 693.8

Thu May 06 2010 07:44:43 PDT> Fari_Hamzei : 56s

Thu May 06 2010 07:44:48 PDT> Barry_Davis : 1150 please and get on with it

Thu May 06 2010 07:44:49 PDT> Jennifer_Titilah : there is 693.8

Thu May 06 2010 07:45:22 PDT> Jennifer_Titilah : still short from 697.5 (oops stop from 700)
Thu May 06 2010 07:45:31 PDT> Fari_Hamzei : covered a tad

Thu May 06 2010 07:45:33 PDT> Fari_Hamzei : 5600s

Thu May 06 2010 07:45:40 PDT> Mike_Modaberpour : cobered 92

Thu May 06 2010 07:45:48 PDT> Jennifer_Titilah : looking for ten down 688.8

Thu May 06 2010 07:45:49 PDT> Mike_Modaberpour : flat

Thu May 06 2010 07:45:58 PDT> Barry_Davis : jpm, xom, lod

Thu May 06 2010 07:45:58 PDT> Mike_Modaberpour : 78.92 that os on CL

Thu May 06 2010 07:46:05 PDT> Fari_Hamzei : covered more 5650s

Thu May 06 2010 07:46:15 PDT> Jennifer_Titilah : that is just near the 50 day SMA on a 1 year chart
Thu May 06 2010 07:46:34 PDT> Mike_Modaberpour : 5450 key area

Thu May 06 2010 07:46:46 PDT> Mike_Modaberpour : we break that and ?

Thu May 06 2010 07:47:04 PDT> Jennifer_Titilah : Dow down 64.77 to 10,803.35

Thu May 06 2010 07:47:06 PDT> Mike_Modaberpour : we may see 48?

Thu May 06 2010 07:47:10 PDT> Fari_Hamzei : TICK

Thu May 06 2010 07:47:17 PDT> Fari_Hamzei : covered a tad more

Thu May 06 2010 07:47:34 PDT> Mike_Modaberpour : previous swing high

Thu May 06 2010 07:48:13 PDT> Fari_Hamzei : no 54s yet

Thu May 06 2010 07:48:37 PDT> Fari_Hamzei : covered rest

Thu May 06 2010 07:48:41 PDT> Fari_Hamzei : flat ES

Thu May 06 2010 07:48:42 PDT> Mike_Modaberpour : wil be interesting to see how it reacts down here.... any buyers
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left fro yesterday or are they waiting for lower?

Thu May 06 2010 07:48:48 PDT> Mike_Modaberpour : Nlce Fari

Thu May 06 2010 07:48:53 PDT> Fari_Hamzei : 5550 adn 5575s

Thu May 06 2010 07:49:04 PDT> Jennifer_Titilah : Falling falling falling

Thu May 06 2010 07:49:09 PDT> Jennifer_Titilah : 692

Thu May 06 2010 07:49:19 PDT> Jennifer_Titilah : still looking for 688.8

Thu May 06 2010 07:49:26 PDT> Barry_Dauvis : just reading Ritholz 100% cash

Thu May 06 2010 07:49:27 PDT> Fari_Hamzei : TICK bouncing from below -1000

Thu May 06 2010 07:49:33 PDT> Jennifer_Titilah : wow

Thu May 06 2010 07:49:36 PDT> Mike_Modaberpour : went to -1202

Thu May 06 2010 07:49:36 PDT> Jennifer_Titilah : fast

Thu May 06 2010 07:49:37 PDT> Fari_Hamzei : very choppy

Thu May 06 2010 07:50:59 PDT> Fari_Hamzei : low TICK readings again

Thu May 06 2010 07:51:15 PDT> Fari_Hamzei : i may short again higher

Thu May 06 2010 07:51:17 PDT> Brad_Sullivan : critical zone

Thu May 06 2010 07:51:21 PDT> Brad_Sullivan : in the Russell2k

Thu May 06 2010 07:51:28 PDT> Michael_Sozek : normaly you get bounces from those levels of - ticks , right
Thu May 06 2010 07:51:42 PDT> Michael_Sozek : but not today so far

Thu May 06 2010 07:51:45 PDT> Brad_Sullivan : a break below 690 targets 670 or so
Thu May 06 2010 07:53:20 PDT> Mike_Modaberpour : Brad.. may | ask what your view on OIL is here... TY
Thu May 06 2010 07:53:27 PDT> Alexander_Chepurko : off of -2 sig

Thu May 06 2010 07:53:29 PDT> Jennifer_Titilah : thinking I should have rolled those puts!
Thu May 06 2010 07:53:47 PDT> Fari_Hamzei : WS2 being defended

Thu May 06 2010 07:53:55 PDT> Fari_Hamzei : (115425 for this week)

Thu May 06 2010 07:54:16 PDT> Mike_Modaberpour : ES stayng below IB low for now
Thu May 06 2010 07:54:26 PDT> Fari_Hamzei : SPX AD Diffs at -270 area now

Thu May 06 2010 07:54:31 PDT> Fari_Hamzei : NDX at -66

Thu May 06 2010 07:54:37 PDT> Brad_Sullivan : Mike...I believe we r in liquidation mode
Thu May 06 2010 07:54:42 PDT> Brad_Sullivan : to raise portfolio cash

Thu May 06 2010 07:54:47 PDT> Brad_Sullivan : CL

Thu May 06 2010 07:54:51 PDT> Mike_Modaberpour : TY

Thu May 06 2010 07:54:52 PDT> Brad_Sullivan : not a beneficiary

Thu May 06 2010 07:54:56 PDT> Brad_Sullivan : to put it mildly

Thu May 06 2010 07:55:06 PDT> Jennifer_Titilah : 691.6 now

Thu May 06 2010 07:55:08 PDT> Brad_Sullivan : | have been running some studies

Thu May 06 2010 07:55:09 PDT> Mike_Modaberpour : Doyou have a downside target?
Thu May 06 2010 07:55:16 PDT> Brad_Sullivan : n will have results later today

Thu May 06 2010 07:55:16 PDT> Fari_Hamzei : sold 55s

Thu May 06 2010 07:55:18 PDT> Fari_Hamzei : short

Thu May 06 2010 07:55:21 PDT> Fari_Hamzei : late post

Thu May 06 2010 07:55:34 PDT> Mike_Modaberpour : TY in advance

Thu May 06 2010 07:55:35 PDT> Fari_Hamzei : HFT Twitter is correct t/s

Thu May 06 2010 07:55:41 PDT> Jennifer_Titilah : still looking for 688.8 ten down

Thu May 06 2010 07:55:57 PDT> Fari_Hamzei : 53s trading now

Thu May 06 2010 07:56:11 PDT> Fari_Hamzei : next target 1150

Thu May 06 2010 07:56:19 PDT> Michael_Sozek : jt thats the 50 dma also?

Thu May 06 2010 07:56:20 PDT> Fari_Hamzei : probability fuzzy

Thu May 06 2010 07:56:24 PDT> Fari_Hamzei : right now

Thu May 06 2010 07:56:57 PDT> Jennifer_Titilah : trailing stop here one point bounce needed to cover
Thu May 06 2010 07:57:14 PDT> Jennifer_Titilah : gong away

Thu May 06 2010 07:57:19 PDT> Fari_Hamzei : covered 5350s

Thu May 06 2010 07:57:24 PDT> Fari_Hamzei : very jumpy

Thu May 06 2010 07:57:46 PDT> Fari_Hamzei : still short -- but lesser size

Thu May 06 2010 07:57:47 PDT> Barry_Davis : very thin down here
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Thu May 06 2010 07:57:49 PDT> Fari_Hamzei : seeing bids now

Thu May 06 2010 07:58:16 PDT> Fari_Hamzei : volume today lower than yest so far

Thu May 06 2010 07:58:42 PDT> Fari_Hamzei : covered more

Thu May 06 2010 07:58:47 PDT> Fari_Hamzei : 5525s

Thu May 06 2010 07:59:03 PDT> Fari_Hamzei : just in case TICK jumps

Thu May 06 2010 07:59:20 PDT> Fari_Hamzei : this bar is lowest TICK for today

Thu May 06 2010 07:59:41 PDT> Jennifer_Titilah : covered 691.3

Thu May 06 2010 07:59:46 PDT> Jennifer_Titilah : but don't trust it

Thu May 06 2010 08:00:06 PDT> Jennifer_Titilah : still it is climbing

Thu May 06 2010 08:00:16 PDT> Jennifer_Titilah : from neg two

Thu May 06 2010 08:00:19 PDT> Fari_Hamzei : covered more

Thu May 06 2010 08:00:22 PDT> Fari_Hamzei : 5500s

Thu May 06 2010 08:00:24 PDT> Mike_Modaberpour : As Thomas Bohn use to say... "dont trust any Bouce for now"
Thu May 06 2010 08:00:38 PDT> Mike_Modaberpour : those were wise words on the last sell of
Thu May 06 2010 08:00:39 PDT> Mike_Modaberpour : off

Thu May 06 2010 08:00:40 PDT> Jennifer_Titilah : agree MM agree

Thu May 06 2010 08:00:52 PDT> Jennifer_Titilah : short again 691.3

Thu May 06 2010 08:00:52 PDT> Fari_Hamzei : may have covered early

Thu May 06 2010 08:00:55 PDT> Fari_Hamzei : we shall see

Thu May 06 2010 08:01:04 PDT> Mike_Modaberpour : Dont think we have seen capitulation yet
Thu May 06 2010 08:01:04 PDT> Jennifer_Titilah : still looking for ten down 688.8

Thu May 06 2010 08:01:23 PDT> Fari_Hamzei : playing defensive -- day before NFP should not trend
Thu May 06 2010 08:01:26 PDT> Jennifer_Titilah : need that scream of relief

Thu May 06 2010 08:01:38 PDT> Mike_Modaberpour : maybe that is what everyone was expecting Fari
Thu May 06 2010 08:01:47 PDT> Fari_Hamzei : what a struggle

Thu May 06 2010 08:02:36 PDT> Fari_Hamzei : covered 5325s

Thu May 06 2010 08:02:39 PDT> Jennifer_Titilah : 690.8

Thu May 06 2010 08:02:49 PDT> Jennifer_Titilah : still looking for 688.8

Thu May 06 2010 08:03:10 PDT> Jennifer_Titilah : wonder if 50 day SMA will catch 689.7?
Thu May 06 2010 08:03:33 PDT> Fari_Hamzei : flat here

Thu May 06 2010 08:03:36 PDT> Fari_Hamzei : 5300s

Thu May 06 2010 08:03:57 PDT> Fari_Hamzei : TICK is **NOT** at a low

Thu May 06 2010 08:03:57 PDT> Jennifer_Titilah : I tend to think it shoot through the 50 day SMA by 110 points or
so, like it did last time

Thu May 06 2010 08:04:27 PDT> Jennifer_Titilah : almost to ten down

Thu May 06 2010 08:04:29 PDT> Fari_Hamzei : are we done selling ??

Thu May 06 2010 08:04:31 PDT> Jennifer_Titilah : 690.5

Thu May 06 2010 08:04:34 PDT> Fari_Hamzei : feels that way

Thu May 06 2010 08:04:37 PDT> Fari_Hamzei : imho

Thu May 06 2010 08:04:38 PDT> Jennifer_Titilah : not just yet

Thu May 06 2010 08:04:44 PDT> Jennifer_Titilah : a point to go

Thu May 06 2010 08:04:54 PDT> Jennifer_Titilah : but vewwy vewwy close

Thu May 06 2010 08:05:04 PDT> Mike_Modaberpour : need to see some volume spike

Thu May 06 2010 08:05:07 PDT> Fari_Hamzei : we shall find out soon

Thu May 06 2010 08:05:41 PDT> Fari_Hamzei : last test

Thu May 06 2010 08:05:44 PDT> Fari_Hamzei : sold 52s

Thu May 06 2010 08:05:51 PDT> Fari_Hamzei : now TICK is falling

Thu May 06 2010 08:06:07 PDT> Brad_Sullivan : | am beginning to cover my SP

Thu May 06 2010 08:06:09 PDT> Brad_Sullivan : stuff

Thu May 06 2010 08:06:37 PDT> Jennifer_Titilah : 689 now

Thu May 06 2010 08:06:40 PDT> Brad_Sullivan : ahead of NFP

Thu May 06 2010 08:06:49 PDT> Brad_Sullivan : 1155 is pretty close to 1150

Thu May 06 2010 08:06:57 PDT> Brad_Sullivan : still leavin some on

Thu May 06 2010 08:07:10 PDT> Jennifer_Titilah : http://bit.ly/cdJESy Dollar Booms at the Expense of the Euro
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OptionsXpresso review

Thu May 06 2010 08:07:35 PDT> Paul_Nader : close enough for Gumint work

Thu May 06 2010 08:08:25 PDT> Vikram_Saxena : That cumulative tick line on TF has been straight down since
10:05

Thu May 06 2010 08:08:36 PDT> Jennifer_Titilah : thx VS

Thu May 06 2010 08:09:05 PDT> Barry_Davis : big tech holding up pretty well

Thu May 06 2010 08:09:24 PDT> Mike_Modaberpour : I think that was it...CL holding up relatively well on that
selling

Thu May 06 2010 08:09:26 PDT> Fari_Hamzei : covered a bit

Thu May 06 2010 08:09:30 PDT> Fari_Hamzei : just in case

Thu May 06 2010 08:09:35 PDT> Fari_Hamzei : 5300s at a los

Thu May 06 2010 08:09:41 PDT> Mike_Modaberpour : LONG CL 78.86..10 cent stop

Thu May 06 2010 08:09:59 PDT> Mike_Modaberpour : looking for 79.15 or so...

Thu May 06 2010 08:10:29 PDT> Jennifer_Titilah : TF really close to ten down 688.8 now at 689.6
Thu May 06 2010 08:11:38 PDT> Fari_Hamzei : covered

Thu May 06 2010 08:11:42 PDT> Jennifer_Titilah : as VS would say they're on to me so may cover 6389
Thu May 06 2010 08:11:56 PDT> Jennifer_Titilah : but want to try another trailing stop

Thu May 06 2010 08:11:58 PDT> Fari_Hamzei : 5250 and 5275s -- too jumpy

Thu May 06 2010 08:12:11 PDT> Fari_Hamzei : imho

Thu May 06 2010 08:12:14 PDT> Jennifer_Titilah : trailing stop from 689

Thu May 06 2010 08:12:23 PDT> Jennifer_Titilah : ten down hit

Thu May 06 2010 08:12:29 PDT> Fari_Hamzei : basically a scratch

Thu May 06 2010 08:12:32 PDT> Jennifer_Titilah : 50 Day SMA hit

Thu May 06 2010 08:12:55 PDT> Jennifer_Titilah : oh my

Thu May 06 2010 08:12:56 PDT> Fari_Hamzei : TICK

Thu May 06 2010 08:12:59 PDT> Alexander_Chepurko : UBS downgraded goldman

Thu May 06 2010 08:13:01 PDT> Fari_Hamzei : -1200 now

Thu May 06 2010 08:13:08 PDT> Vikram_Saxena : At least 4 -1000 ticks in the last 20 minutes Hardly any tick above
0

Thu May 06 2010 08:13:15 PDT> Jed_Parks : Wowzers

Thu May 06 2010 08:13:17 PDT> Fari_Hamzei : ok

Thu May 06 2010 08:13:18 PDT> Mike_Modaberpour : flat 85

Thu May 06 2010 08:13:21 PDT> Fari_Hamzei : thnx

Thu May 06 2010 08:13:23 PDT> Jennifer_Titilah : Gold up to 1185.5

Thu May 06 2010 08:13:25 PDT> Fari_Hamzei : sold ES 51s

Thu May 06 2010 08:13:33 PDT> Mike_Modaberpour : 47 - 48 on the wayt

Thu May 06 2010 08:13:35 PDT> Vikram_Saxena : flush happening now

Thu May 06 2010 08:13:41 PDT> Jennifer_Titilah : thx VS

Thu May 06 2010 08:13:49 PDT> Fari_Hamzei : 49s

Thu May 06 2010 08:14:36 PDT> Randy_Tareilo : EUR/USD attempting to drop below 1.27

Thu May 06 2010 08:14:38 PDT> Jennifer_Titilah : 686.3

Thu May 06 2010 08:14:41 PDT> Fari_Hamzei : next target 46

Thu May 06 2010 08:15:15 PDT> Fari_Hamzei : covered some

Thu May 06 2010 08:15:50 PDT> Fari_Hamzei : covered more

Thu May 06 2010 08:15:57 PDT> Fari_Hamzei : 4950s

Thu May 06 2010 08:16:07 PDT> Jennifer_Titilah : From FT71: RUMORS THAT ECB DEFENDING 1.27 LEVEL
IN EURO

Thu May 06 2010 08:16:09 PDT> Fari_Hamzei : TICK is 1-400

Thu May 06 2010 08:16:12 PDT> Fari_Hamzei : -1400

Thu May 06 2010 08:16:28 PDT> Jennifer_Titilah : still falling 684.4

Thu May 06 2010 08:16:36 PDT> Randy_Tareilo : APPL & NQ breaking down

Thu May 06 2010 08:16:48 PDT> Jennifer_Titilah : down fifteen is 683.8

Thu May 06 2010 08:16:58 PDT> Jennifer_Titilah : now at 685

Thu May 06 2010 08:17:07 PDT> Michael_Sozek : fari what has been the highest - tick u have seen ... just curious
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Thu May 06 2010 08:17:09 PDT> Fari_Hamzei : flat

Thu May 06 2010 08:17:12 PDT> Fari_Hamzei : 4925s
Thu May 06 2010 08:17:24 PDT> Fari_Hamzei : lowest
Thu May 06 2010 08:17:27 PDT> Fari_Hamzei : in a while

Thu May 06 2010 08:17:28 PDT> Michael_Sozek : y

Thu May 06 2010 08:17:28 PDT> Fari_Hamzei : yes

Thu May 06 2010 08:17:41 PDT> Fari_Hamzei : forgot what lows we hit in Fall 2008

Thu May 06 2010 08:17:47 PDT> Fari_Hamzei : flat here

Thu May 06 2010 08:17:52 PDT> Fari_Hamzei : stepping back

Thu May 06 2010 08:18:05 PDT> Barry_Davis : just reading GS settles for 5B

Thu May 06 2010 08:18:06 PDT> Fari_Hamzei : i fully expected to lose on this last trade

Thu May 06 2010 08:18:09 PDT> Fari_Hamzei : got lucky

Thu May 06 2010 08:18:09 PDT> Jennifer_Titilah : From FT71 GS OUT OF COURT SETTLEMENT IS AROUND
$5B

Thu May 06 2010 08:18:13 PDT> Fari_Hamzei : thnx to UBS

Thu May 06 2010 08:18:30 PDT> Alexander_Chepurko : wow

Thu May 06 2010 08:18:32 PDT> Jed_Parks : ROFL :)

Thu May 06 2010 08:18:52 PDT> Stephen_Ribble : guess we can extend unemployment benefits now.....
Thu May 06 2010 08:19:02 PDT> Lynn_Torrey : | think $5B is in expected range

Thu May 06 2010 08:19:13 PDT> Jennifer_Titilah : If we close with current stats, would only be the 2nd time since
'87 that we had 3 straight days with Up Issues <20%. Other was 5/10/04. (from Sentimentrader)

Thu May 06 2010 08:19:20 PDT> Fari_Hamzei : long ES

Thu May 06 2010 08:19:21 PDT> Stephen_Ribble : GS trying to rally

Thu May 06 2010 08:19:21 PDT> Fari_Hamzei : small

Thu May 06 2010 08:19:22 PDT> Alexander_Chepurko : before it even started it's over

Thu May 06 2010 08:19:24 PDT> Fari_Hamzei :
Thu May 06 2010 08:19:28 PDT> Fari_Hamzei :
Thu May 06 2010 08:19:32 PDT> Barry_Dauvis :
Thu May 06 2010 08:19:39 PDT> Fari_Hamzei :
Thu May 06 2010 08:19:46 PDT> Fari_Hamzei :
Thu May 06 2010 08:20:40 PDT> Fari_Hamzei :

115050s

tiny size

no way we close down here

let's see if the news is correct

?7?

14564 was low for GS on this 30min bar

Thu May 06 2010 08:21:07 PDT> Jennifer_Titilah : Bounce caught at 685.4 now long 685.4
Thu May 06 2010 08:21:40 PDT> Jennifer_Titilah : TF likes the news
Thu May 06 2010 08:21:43 PDT> Barry_Davis : face melter coming

Thu May 06 2010 08:21:44 PDT> Fari_Hamzei

: sold to cover

Thu May 06 2010 08:21:44 PDT> Jennifer_Titilah : 688

Thu May 06 2010 08:21:48 PDT> Fari_Hamzei :
Thu May 06 2010 08:22:11 PDT> Fari_Hamzei :
Thu May 06 2010 08:22:52 PDT> Fari_Hamzei :
Thu May 06 2010 08:22:59 PDT> Fari_Hamzei :
Thu May 06 2010 08:23:26 PDT> Barry_Dauvis :
Thu May 06 2010 08:23:40 PDT> Fari_Hamzei :
Thu May 06 2010 08:23:53 PDT> Fari_Hamzei :
Thu May 06 2010 08:24:30 PDT> Barry_Dauvis :
Thu May 06 2010 08:24:36 PDT> Fari_Hamzei :
Thu May 06 2010 08:24:37 PDT> Fari_Hamzei :
Thu May 06 2010 08:25:09 PDT> Fari_Hamzei :
Thu May 06 2010 08:25:31 PDT> Fari_Hamzei :
Thu May 06 2010 08:25:41 PDT> Fari_Hamzei :
Thu May 06 2010 08:26:01 PDT> Fari_Hamzei :
Thu May 06 2010 08:26:29 PDT> Fari_Hamzei :

115250s

taking a bit off the table

BLOCK TRADE in ES

covered more

pretty good diverg. at the new lows
yes

TICK was big neg down there

I'm so long here the Sears tower looks like an ant
covering rest

for now

5225s

will reload if need be

brb 2 min

54 57 now

57 is low probability as of now

Thu May 06 2010 08:26:35 PDT> Jennifer_Titilah : back to the ten down level 688.8

Thu May 06 2010 08:26:56 PDT> Fari_Hamzei
Thu May 06 2010 08:27:10 PDT> Fari_Hamzei

: long ES
. got 5350ss -- very fast
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Thu May 06 2010 08:27:14 PDT> Fari_Hamzei : and all over

Thu May 06 2010 08:27:24 PDT> Jennifer_Titilah : so the next target is the down five level 693.8
Thu May 06 2010 08:27:47 PDT> Fari_Hamzei : size a bit more than at lows

Thu May 06 2010 08:28:07 PDT> Barry_Davis : 5G on fire

Thu May 06 2010 08:28:20 PDT> Daniel_Sciro : 492 cars crossed at 1153.75. Nice!

Thu May 06 2010 08:28:40 PDT> Jennifer_Titilah : go BD!

Thu May 06 2010 08:29:12 PDT> Barry Davis: TY JT

Thu May 06 2010 08:29:17 PDT> Fari_Hamzei :
Thu May 06 2010 08:29:36 PDT> Fari_Hamzei :

TF
no follow thru

Thu May 06 2010 08:30:18 PDT> Brad_Sullivan : thats going to be it for me today
Thu May 06 2010 08:30:28 PDT> Brad_Sullivan : on my way to the track

Thu May 06 2010 08:30:35 PDT> Fari_Hamzei :

enjoy

Thu May 06 2010 08:30:37 PDT> Brad_Sullivan : beautiful day in Chicago
Thu May 06 2010 08:30:43 PDT> Brad_Sullivan : see u all tomorrow

Thu May 06 2010 08:31:21 PDT> Fari_Hamzei :

no follow thru here

Thu May 06 2010 08:31:25 PDT> Barry_Davis : hmmm, bulls better step up here
Thu May 06 2010 08:31:35 PDT> Jennifer_Titilah : TF stuck at neg ten

Thu May 06 2010 08:31:36 PDT> Benjamin_Clumeck : Thanks Brad

Thu May 06 2010 08:31:40 PDT> Paul_Nader : TK-U Brad,We'll watch this casino

Thu May 06 2010 08:31:44 PDT> Tim_Blackwell :

ty Brad

Thu May 06 2010 08:31:44 PDT> Jennifer_Titilah : also is neg one sigma

Thu May 06 2010 08:31:49 PDT> Fari_Hamzei :

TICK falling

Thu May 06 2010 08:32:06 PDT> Jennifer_Titilah : covered 688.8

Thu May 06 2010 08:32:22 PDT> Jennifer_Titilah : short from the neg ten point
Thu May 06 2010 08:32:31 PDT> Jennifer_Titilah : should fall at least a point
Thu May 06 2010 08:32:45 PDT> Jan_Cadoret : Fari, any AWACS target here?
Thu May 06 2010 08:33:10 PDT> Jennifer_Titilah : 687.8 now

Thu May 06 2010 08:33:16 PDT> Fari_Hamzei :

52s now

Thu May 06 2010 08:33:47 PDT> Jennlfer Titilah : thinking VWAP at 694 near zero sigma might be a magnet

Thu May 06 2010 08:34:22 PDT> Fari_Hamzei :
Thu May 06 2010 08:34:29 PDT> Fari_Hamzei :
Thu May 06 2010 08:34:39 PDT> Fari_Hamzei :
Thu May 06 2010 08:34:53 PDT> Fari_Hamzei :
Thu May 06 2010 08:35:15 PDT> Fari_Hamzei :

Thu May 06 2010 08:35:21 PDT> Fari_Hamzei :

Thu May 06 2010 08:35:21 PDT> Jennlfer Titilah :

key (Briefing) http://bit.ly/dgnmOG $$

Thu May 06 2010 08:35:35 PDT> Fari_Hamzei :

covered some 52250s at a loss

last post

someone PMed me

HFT Twitter is the right timestamp

51s trading now

no follow thru here at all

interesting chart from Briefing.com: Why the S&P 1,150 level is

TICK

Thu May 06 2010 08:35:47 PDT> Jennifer_Titilah : TF falling still 686.30

Thu May 06 2010 08:36:01 PDT> Jennifer_Titilah : slippery ladder rungs today!
Thu May 06 2010 08:36:06 PDT> Jennifer_Titilah : 686

Thu May 06 2010 08:36:14 PDT> Barry_Dauvis : very slippery

Thu May 06 2010 08:36:22 PDT> Fari_Hamzei :
Thu May 06 2010 08:36:24 PDT> Fari_Hamzei :

covered
rest

Thu May 06 2010 08:36:30 PDT> Stephen_Ribble : moodys confirms Italy outlook stable and not under review

Thu May 06 2010 08:36:32 PDT> Fari_Hamzei :

at the marker

Thu May 06 2010 08:36:33 PDT> Stephen Ribble : per FT71

Thu May 06 2010 08:36:35 PDT> Fari_Hamzei :

Thu May 06 2010 08:36:45 PDT> Fari_Hamzei
Thu May 06 2010 08:36:48 PDT> Fari_Hamzei :
Thu May 06 2010 08:37:11 PDT> Fari_Hamzei :
Thu May 06 2010 08:37:14 PDT> Fari_Hamzei :

Thu May 06 2010 08:37:26 PDT> Fari_Hamzei :

got 5075s
too jumpy
brb

market

flat ES here
at a loss

Thu May 06 2010 08:37:27 PDT> Jenmfer Titilah : neg two and neg three sigma channels extremely steep neg slope
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Thu May 06 2010 08:37:36 PDT> Barry_Davis : thought we would get 0 sigma on that bounce

Thu May 06 2010 08:37:39 PDT> Jennifer_Titilah : canyon walls

Thu May 06 2010 08:37:47 PDT> Jennifer_Titilah : mee too

Thu May 06 2010 08:38:37 PDT> Sam_Park : see if this is kissback for next leg up

Thu May 06 2010 08:38:39 PDT> Barry_Davis : ci diffs trying to poke green

Thu May 06 2010 08:39:08 PDT> Barry_Davis : mucho divergences on longer timeframes

Thu May 06 2010 08:39:38 PDT> Barry_Dauvis : vols diverged on lows

Thu May 06 2010 08:40:29 PDT> Fari_Hamzei : SDPs are still in negative mode

Thu May 06 2010 08:40:37 PDT> Fari_Hamzei : very dicey here

Thu May 06 2010 08:40:58 PDT> Mike_Modaberpour : Goto run.. jope to be back later

Thu May 06 2010 08:41:26 PDT> Fari_Hamzei : c u

Thu May 06 2010 08:41:30 PDT> Barry_Davis : dax bounced pretty hard, last two 30 min candles green
Thu May 06 2010 08:43:20 PDT> Paul_Nader : 10:10 Call pretty good ,mr fari

Thu May 06 2010 08:45:01 PDT> Vikram_Saxena : SPX seems to have found support at the 65 day SMA (13 week =
3 months)

Thu May 06 2010 08:45:23 PDT> Jennifer_Titilah : TF stuck on neg one sigma

Thu May 06 2010 08:45:32 PDT> Jennifer_Titilah : CI flat but green

Thu May 06 2010 08:45:51 PDT> Fari_Hamzei : GG has an options trade

Thu May 06 2010 08:45:58 PDT> Fari_Hamzei : just posted on HFT Twitter

Thu May 06 2010 08:46:02 PDT> Jennifer_Titilah : neg one & zero sigma very steeply sloped

Thu May 06 2010 08:46:09 PDT> Fari_Hamzei : and he is here

Thu May 06 2010 08:46:23 PDT> Fari_Hamzei : for any questions you may have

Thu May 06 2010 08:46:33 PDT> Fari_Hamzei : .

Thu May 06 2010 08:46:34 PDT> Vikram_Saxena : yday's lows of 690 1154 are the resistance levels. A break of
those should take us up. Measured move targets are 696 1160. But | think we may have to wait for some time before
that is broken

Thu May 06 2010 08:46:53 PDT> Fari_Hamzei : ES at lows

Thu May 06 2010 08:46:59 PDT> Hoss_Nabaii : GM good luck to all

Thu May 06 2010 08:47:17 PDT> Fari_Hamzei : sold ES

Thu May 06 2010 08:47:19 PDT> Fari_Hamzei : here

Thu May 06 2010 08:47:20 PDT> Fari_Hamzei : short

Thu May 06 2010 08:47:26 PDT> Fari_Hamzei : size 1/2

Thu May 06 2010 08:47:37 PDT> Michael_Sozek : dow nya new lows

Thu May 06 2010 08:47:41 PDT> V|kram_Saxena TF not following thru so far

Thu May 06 2010 08:47:42 PDT> Geoff_Garbacz : We just posted a call trade on GLD

Thu May 06 2010 08:48:00 PDT> Geoff_Garbacz : | am looking for gold to finally break through $1200
Thu May 06 2010 08:48:00 PDT> Fari_Hamzei : GS sold here

Thu May 06 2010 08:48:16 PDT> Fari_Hamzei : settlement not confirmed yet ??

Thu May 06 2010 08:48:32 PDT> Christopher_Hall : dollar up, gold up?

Thu May 06 2010 08:48:35 PDT> Sam_Park : VS, spx support was the jan highs which we came within 1 pt of.
Polarity principle, previous highs become support.Hence, the initial bounce area

Thu May 06 2010 08:48:40 PDT> Vikram_Saxena : FH there was a UBS downgrade of gs

Thu May 06 2010 08:48:55 PDT> Vikram_Saxena : yup SP, the 65 day MA is pretty much at that region
Thu May 06 2010 08:48:58 PDT> Fari_Hamzei : ADDed

Thu May 06 2010 08:49:02 PDT> Fari_Hamzei : 4850s

Thu May 06 2010 08:49:05 PDT> Fari_Hamzei : true

Thu May 06 2010 08:49:06 PDT> Fari_Hamzei : correct

Thu May 06 2010 08:49:09 PDT> Geoff Garbacz : looking for GLS to take out Nov high of $119,54
Thu May 06 2010 08:49:13 PDT> Sam_Park : yep, confluence

Thu May 06 2010 08:49:28 PDT> Fari_Hamzei : 10 min before NYC lunch

Thu May 06 2010 08:49:31 PDT> Geoff_Garbacz : that should read GLD

Thu May 06 2010 08:49:38 PDT> Fari_Hamzei : new lows again

Thu May 06 2010 08:49:48 PDT> Jennifer_Titilah : Gold 1190 up 14

Thu May 06 2010 08:49:59 PDT> Sam_Park : vold, still making new lows so trend still dn
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Thu May 06 2010 08:50:20 PDT> Fari_Hamzei : watching TICKs and AD Diffs

Thu May 06 2010 08:50:38 PDT> Fari_Hamzei : NQ leading

Thu May 06 2010 08:51:14 PDT> Geoff_Garbacz : actually on dollar up and gold up comment, no dollar down and
gold up. Europe mess will be old news next week, getting buys on European ETFs as they have sold off too much
Thu May 06 2010 08:51:26 PDT> Jennifer_Titilah : VIX up 6.3% to 26.3

Thu May 06 2010 08:51:49 PDT> Fari_Hamzei : covered a bit

Thu May 06 2010 08:51:53 PDT> Jennifer_Titilah : thx GG

Thu May 06 2010 08:51:53 PDT> Fari_Hamzei : 4775

Thu May 06 2010 08:51:58 PDT> Fari_Hamzei : very jumpy

Thu May 06 2010 08:52:10 PDT> Fari_Hamzei : 48s trading now

Thu May 06 2010 08:52:13 PDT> Jennifer_Titilah : 9 mins to NYC lunch

Thu May 06 2010 08:52:16 PDT> Fari_Hamzei : very stressful trades

Thu May 06 2010 08:52:18 PDT> Fari_Hamzei : today

Thu May 06 2010 08:52:22 PDT> Fari_Hamzei : all over the place

Thu May 06 2010 08:52:50 PDT> Jennifer_Titilah : TF riding down neg one sigma

Thu May 06 2010 08:53:01 PDT> Jennifer_Titilah : a very steeply sloped neg one sigma

Thu May 06 2010 08:53:19 PDT> Fari_Hamzei : AWACS showing BTH at 42 now

Thu May 06 2010 08:53:28 PDT> Jennifer_Titilah : wow

Thu May 06 2010 08:53:33 PDT> Fari_Hamzei : of course BTH is very fuzzy at this point

Thu May 06 2010 08:53:44 PDT> Fari_Hamzei : plus TICK is running up

Thu May 06 2010 08:53:48 PDT> Sam_Park : see what kind of bounce we get this time, with jan spx highs filled
Thu May 06 2010 08:53:58 PDT> Fari_Hamzei : divergence

Thu May 06 2010 08:53:59 PDT> Fari_Hamzei : here

Thu May 06 2010 08:54:07 PDT> Fari_Hamzei : between prices and TICK

Thu May 06 2010 08:54:17 PDT> Jennifer_Titilah : maybe NYC tree shaking will work

Thu May 06 2010 08:55:02 PDT> Fari_Hamzei : covering

Thu May 06 2010 08:55:07 PDT> Fari_Hamzei : too jumpy

Thu May 06 2010 08:55:12 PDT> Jennifer_Titilah : slightly pos CI slope

Thu May 06 2010 08:55:31 PDT> Sam_Park : fari, the divergence is better due to time cycle, 30m

Thu May 06 2010 08:55:40 PDT> Fari_Hamzei : 115050s

Thu May 06 2010 08:55:43 PDT> Fari_Hamzei : at a loss

Thu May 06 2010 08:55:46 PDT> Vikram_Saxena : iwm puts are trading above IB's model while calls are trading
below

Thu May 06 2010 08:55:57 PDT> Fari_Hamzei : did not flip

Thu May 06 2010 08:56:01 PDT> Fari_Hamzei : just covered

Thu May 06 2010 08:56:04 PDT> Fari_Hamzei : flat here

Thu May 06 2010 08:56:16 PDT> Jennifer_Titilah : the option volume at last opex was highest at 1150

Thu May 06 2010 08:56:24 PDT> Fari_Hamzei : thnx Sam

Thu May 06 2010 08:56:50 PDT> Jennifer_Titilah : Gold is 1,195 up 19.57

Thu May 06 2010 08:56:50 PDT> Vikram_Saxena : Sam can you elaborate TY

Thu May 06 2010 08:57:13 PDT> Fari_Hamzei : we had a volume spike in the last 5-min bar

Thu May 06 2010 08:57:38 PDT> Jennifer_Titilah : three mins to top of hour

Thu May 06 2010 08:57:54 PDT> Fari_Hamzei : NQ failed at its IB low

Thu May 06 2010 08:57:55 PDT> Jennifer_Titilah : TF still 687

Thu May 06 2010 08:58:35 PDT> Sam_Park : the initial low pivot at 1148.50 and the current low at1147.25 were
exactly 30m apart on 5m chart

Thu May 06 2010 08:58:53 PDT> Barry_Davis : would think vol sellers very active down here

Thu May 06 2010 08:59:09 PDT> Barry_Davis : collect mucho prem into opex

Thu May 06 2010 08:59:22 PDT> Mike_Sullivan : bloomberg reports greeks have enough votes to pass austerity plan
- vote not until Itr

Thu May 06 2010 08:59:33 PDT> Sam_Park : and as fari noted, volume spike at the new lows

Thu May 06 2010 09:00:07 PDT> Fari_Hamzei : went LONG ES

Thu May 06 2010 09:00:09 PDT> Fari_Hamzei : here

Thu May 06 2010 09:00:15 PDT> Fari_Hamzei : 5150s
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Thu May 06 2010 09:00:29 PDT> Fari_Hamzei : t/s on Twitter is correct

Thu May 06 2010 09:00:52 PDT> Fari_Hamzei : TICK moved up to zero line

Thu May 06 2010 09:01:02 PDT> Michael_Sozek : pos CLs

Thu May 06 2010 09:01:03 PDT> Fari_Hamzei : but now it is struggling

Thu May 06 2010 09:01:25 PDT> Andrew_Mulato : goog runnin

Thu May 06 2010 09:01:37 PDT> Fari_Hamzei : very tense trades today due to the tug-of-war

Thu May 06 2010 09:01:44 PDT> Barry_Davis : nq finally testing 0 sigma

Thu May 06 2010 09:01:45 PDT> Fari_Hamzei : between bears and bulls

Thu May 06 2010 09:01:45 PDT> Jennifer_Titilah : from Ashraf: ECBs PRESS CONFERENCE DOES ANOTHER
Business-As-usual, announcing no new policy measures in the midst of Sundays decision to suspend the minimum
credit rating requirement. US & European equities may run the risk of extending fresh losses as the worlds second
most important central bank avoids adding any sort of policy stimulus. Todays policy inaction highlights the ECBs
stance that sovereign challenges are to be solved by their respective nations (Weber, Stark). It is easier for a central
bank to talk down a soaring currency than to stabilize a plummeting currency. As we have seen in 2004 and 2006, JC
was able to talk down the euro by warning against brutal moves in the currency. But any attempt to boost a falling
currency would trigger a short-term boost before renewed losses. Todays $1.2692 breraks below the 5-year trend line
support, leading to next target at $1.2610, followed by $1.2450. Given the increasing pace of the euro selling and the
fact that the 199

Thu May 06 2010 09:02:05 PDT> Jennifer_Titilah : TF reaching for zero sigma

Thu May 06 2010 09:02:12 PDT> Jennifer_Titilah : covered 688.4

Thu May 06 2010 09:02:16 PDT> Jennifer_Titilah : long 688.4

Thu May 06 2010 09:02:29 PDT> Fari_Hamzei : AWACS target 54 now

Thu May 06 2010 09:02:46 PDT> Barry_Dauvis : finally, that was a tough long trade for me

Thu May 06 2010 09:02:51 PDT> Jennifer_Titilah : yay

Thu May 06 2010 09:02:56 PDT> Jennifer_Titilah : 689

Thu May 06 2010 09:03:05 PDT> Mike_Sullivan : i'm with you, BD, more now

Thu May 06 2010 09:03:14 PDT> Vikram_Saxena : An inside bar on TF on the half hourly

Thu May 06 2010 09:03:29 PDT> Fari_Hamzei : sold some

Thu May 06 2010 09:03:32 PDT> Fari_Hamzei : 5375s

Thu May 06 2010 09:03:40 PDT> Fari_Hamzei : these moves can't be trusted

Thu May 06 2010 09:03:44 PDT> Vikram_Saxena : | think we might get that hammer today

Thu May 06 2010 09:03:47 PDT> Fari_Hamzei : imho

Thu May 06 2010 09:03:58 PDT> Fari_Hamzei : (for too long)

Thu May 06 2010 09:04:08 PDT> Fari_Hamzei : 54s now

Thu May 06 2010 09:04:10 PDT> Jennifer_Titilah : zero sigma may be a slippery ladder rung too

Thu May 06 2010 09:04:15 PDT> Fari_Hamzei : still long some

Thu May 06 2010 09:04:32 PDT> Fari_Hamzei : 55 -- 57 now on AWACS

Thu May 06 2010 09:04:38 PDT> Jennifer_Titilah : VWAP / five down point 693.8

Thu May 06 2010 09:04:55 PDT> Fari_Hamzei : NQ broke above IB low

Thu May 06 2010 09:05:01 PDT> Fari_Hamzei : must hold it

Thu May 06 2010 09:05:13 PDT> Jennifer_Titilah : NYC lunch tree shaking our

Thu May 06 2010 09:05:15 PDT> Jennifer_Titilah : hour

Thu May 06 2010 09:05:33 PDT> Jennifer_Titilah : sigma channels drawing together

Thu May 06 2010 09:05:35 PDT> Fari_Hamzei : size is good

Thu May 06 2010 09:05:44 PDT> Jennifer_Titilah : 689.5

Thu May 06 2010 09:05:54 PDT> Fari_Hamzei : sold more

Thu May 06 2010 09:05:56 PDT> Fari_Hamzei : 5450s

Thu May 06 2010 09:05:58 PDT> Fari_Hamzei : size

Thu May 06 2010 09:05:59 PDT> Vikram_Saxena : JT what inference do you draw from sigma channels coming
together?

Thu May 06 2010 09:06:03 PDT> Fari_Hamzei : BLOCK TRADE in ES

Thu May 06 2010 09:06:05 PDT> Jennifer_Titilah : nice little pop

Thu May 06 2010 09:06:25 PDT> Fari_Hamzei : flat

Thu May 06 2010 09:06:28 PDT> Fari_Hamzei : 5375s
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Thu May 06 2010 09:06:53 PDT> Fari_Hamzei : this trade was small in size at noted at entry

Thu May 06 2010 09:06:59 PDT> Fari_Hamzei : stepping back a bit

Thu May 06 2010 09:07:01 PDT> Jennifer_Titilah : VS when the sigma channels squeeze, it signals a violent move,
up or down, usually up

Thu May 06 2010 09:07:08 PDT> Fari_Hamzei : need to look at intraday charts

Thu May 06 2010 09:07:14 PDT> Jennifer_Titilah : takes a while to happen

Thu May 06 2010 09:07:31 PDT> Fari_Hamzei : very noisy trading today

Thu May 06 2010 09:07:34 PDT> Eman_Bayani : love the word "violent" JT!

Thu May 06 2010 09:07:54 PDT> Jennifer_Titilah : yah EB you can hear it

Thu May 06 2010 09:08:01 PDT> Eman_Bayani : or you can say vigorus

Thu May 06 2010 09:08:09 PDT> Vikram_Saxena : TY right now they are just contracting because of volatilyt
reduction. They will likely contract further before any big move

Thu May 06 2010 09:08:11 PDT> Jennifer_Titilah : violent is more fun

Thu May 06 2010 09:08:20 PDT> Eman_Bayani : lol

Thu May 06 2010 09:09:15 PDT> Jennifer_Titilah : VS yes the volatility contraction reversal is the cause of the
hyperactive move

Thu May 06 2010 09:09:26 PDT> Jennifer_Titilah : coiled spring

Thu May 06 2010 09:09:53 PDT> Jennifer_Titilah : TF falling back from zero sigma

Thu May 06 2010 09:10:13 PDT> Jennifer_Titilah : I hate sideways

Thu May 06 2010 09:10:40 PDT> Jennifer_Titilah : like a lazy rattlesnake ~~~~~~

Thu May 06 2010 09:10:51 PDT> Jennifer_Titilah : 688 again

Thu May 06 2010 09:11:12 PDT> Eman_Bayani : sideways is good cause you know its going to go +5 or -5 from
there

Thu May 06 2010 09:11:41 PDT> Jennifer_Titilah : yes it takes time to build the base

Thu May 06 2010 09:11:48 PDT> Fari_Hamzei : NYC is at Lunch

Thu May 06 2010 09:11:56 PDT> Jennifer_Titilah : every handle needs its cup

Thu May 06 2010 09:12:22 PDT> Barry_Davis : time for chi town to catch up with cash?

Thu May 06 2010 09:12:31 PDT> Fari_Hamzei : bot ES

Thu May 06 2010 09:12:34 PDT> Jennifer_Titilah : when you were in NYC at lunch time, were the restaurants full of
brokers?

Thu May 06 2010 09:12:35 PDT> Fari_Hamzei : 5425s

Thu May 06 2010 09:13:01 PDT> Fari_Hamzei : size 1/2

Thu May 06 2010 09:13:08 PDT> Fari_Hamzei : 56s

Thu May 06 2010 09:13:32 PDT> Fari_Hamzei : AWACS 57 60 now -- 60 is BTH

Thu May 06 2010 09:13:41 PDT> Eman_Bayani : put/call ratio getting better

Thu May 06 2010 09:13:59 PDT> Jennifer_Titilah : Looks like the next big move is lower, so watching for a reversal
at an extreme sigma channel point

Thu May 06 2010 09:14:31 PDT> Fari_Hamzei : ES at VWAP now

Thu May 06 2010 09:14:38 PDT> Jennifer_Titilah : looking for 693.8 for starters (down five point)

Thu May 06 2010 09:15:14 PDT> Fari_Hamzei : sold 5675s

Thu May 06 2010 09:15:21 PDT> Fari_Hamzei : peeled some off

Thu May 06 2010 09:15:24 PDT> Fari_Hamzei : just in case

Thu May 06 2010 09:15:48 PDT> Fari_Hamzei : 57s now

Thu May 06 2010 09:16:11 PDT> Fari_Hamzei : sold 5700s

Thu May 06 2010 09:16:16 PDT> Fari_Hamzei : 115750

Thu May 06 2010 09:16:24 PDT> Fari_Hamzei : is IB low

Thu May 06 2010 09:16:35 PDT> Fari_Hamzei : wanted to get filled ahead of it

Thu May 06 2010 09:16:41 PDT> Fari_Hamzei : still long

Thu May 06 2010 09:16:44 PDT> Fari_Hamzei : but tiny

Thu May 06 2010 09:17:16 PDT> Fari_Hamzei : sold more 5600s

Thu May 06 2010 09:17:39 PDT> Fari_Hamzei : flat at 5575s

Thu May 06 2010 09:17:41 PDT> Fari_Hamzei : flat

Thu May 06 2010 09:17:54 PDT> Fari_Hamzei : out of ES longs

Thu May 06 2010 09:17:57 PDT> Fari_Hamzei : flat again
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Thu May 06 2010 09:18:15 PDT> Fari_Hamzei : ES failed at IB low -- for now

Thu May 06 2010 09:18:20 PDT> Jennifer_Titilah : sigmas really getting closer

Thu May 06 2010 09:18:36 PDT> Jennifer_Titilah : should pop up and reverse in a bar or two

Thu May 06 2010 09:18:50 PDT> Fari_Hamzei : NQ now above its IB low but falling -- to retest it from above ??
Thu May 06 2010 09:19:32 PDT> Jennifer_Titilah : then I am going to get some more coffee - too much Cinco de
Mayo last night

Thu May 06 2010 09:20:02 PDT> Eman_Bayani : $GO0OG looking good

Thu May 06 2010 09:21:03 PDT> Fari_Hamzei : Jed -- see my PM to you

Thu May 06 2010 09:21:06 PDT> Fari_Hamzei : plz

Thu May 06 2010 09:21:54 PDT> Jennifer_Titilah : TF 690.2 here pos one sigma

Thu May 06 2010 09:22:00 PDT> Eman_Bayani : $AAPL looks like it is capitulating

Thu May 06 2010 09:23:13 PDT> Bruce_Johnson : t

Thu May 06 2010 09:25:41 PDT> Eman_Bayani : test

Thu May 06 2010 09:25:55 PDT> Fari_Hamzei : ACK

Thu May 06 2010 09:27:43 PDT> Jennifer_Titilah : sigmas getting very close here - still no pop
Thu May 06 2010 09:27:55 PDT> Jennifer_Titilah : almost to the bottom of the hour

Thu May 06 2010 09:28:53 PDT> Jennifer_Titilah : TF pinned between zero sigma and pos one
Thu May 06 2010 09:29:48 PDT> Michael_Sozek : i dont know .. but todays pattern seems alot like yesterdays
Thu May 06 2010 09:30:02 PDT> Jennifer_Titilah : VWAP is above at 703.9

Thu May 06 2010 09:30:30 PDT> Jennifer_Titilah : bottom of the hour

Thu May 06 2010 09:30:52 PDT> Jennifer_Titilah : please pop - | want some coffee

Thu May 06 2010 09:31:24 PDT> Fari_Hamzei : went long

Thu May 06 2010 09:31:28 PDT> Fari_Hamzei : ES 5425

Thu May 06 2010 09:31:57 PDT> Fari_Hamzei : one tick above previous target -- and WS2

Thu May 06 2010 09:32:25 PDT> Fari_Hamzei : size 1/2

Thu May 06 2010 09:32:26 PDT> Jennifer_Titilah : 690 at pos one sigma

Thu May 06 2010 09:32:53 PDT> Jennifer_Titilah : its been an awesome morning so far

Thu May 06 2010 09:33:18 PDT> Mike_Sullivan : awesome week!

Thu May 06 2010 09:33:28 PDT> Fari_Hamzei : max target couple ticks higher than IB low

Thu May 06 2010 09:33:59 PDT> Jennifer_Titilah : just need some coffee to counteract the ten ways to try tequila
from last night

Thu May 06 2010 09:34:46 PDT> Fari_Hamzei : ~1158 area if we can trade above high 1155xx to 115600 (VWAP by
then)

Thu May 06 2010 09:35:05 PDT> Fari_Hamzei : CEP cone has collapsed

Thu May 06 2010 09:35:10 PDT> Fari_Hamzei : due to lower vol

Thu May 06 2010 09:35:41 PDT> Jennifer_Titilah : what time frame does it use?

Thu May 06 2010 09:35:47 PDT> Fari_Hamzei : 5 min

Thu May 06 2010 09:36:21 PDT> Fari_Hamzei : 53s now

Thu May 06 2010 09:36:24 PDT> Fari_Hamzei : very noisy

Thu May 06 2010 09:37:36 PDT> Fari_Hamzei : took some off the table

Thu May 06 2010 09:37:49 PDT> Fari_Hamzei : 5275s

Thu May 06 2010 09:37:58 PDT> Jennifer_Titilah : CI pos but falling below zero sigma is not good
Thu May 06 2010 09:38:29 PDT> Fari_Hamzei : TICK is at -800 area now

Thu May 06 2010 09:38:47 PDT> Fari_Hamzei : NQ broke 1B Low

Thu May 06 2010 09:38:56 PDT> Jennifer_Titilah : looks like turning short is indicatede

Thu May 06 2010 09:39:48 PDT> Jennifer_Titilah : scrambling to get back over zer88o sigma 6
Thu May 06 2010 09:40:00 PDT> Jennifer_Titilah : 688

Thu May 06 2010 09:40:16 PDT> Jennifer_Titilah : sigmas really tight here

Thu May 06 2010 09:40:27 PDT> Fari_Hamzei : bot 5250s

Thu May 06 2010 09:40:32 PDT> Fari_Hamzei : ADDed back in

Thu May 06 2010 09:40:45 PDT> Fari_Hamzei : BLOCK TRADE in NQ

Thu May 06 2010 09:41:12 PDT> Fari_Hamzei : usually we do not see NQ Block Trades that often
Thu May 06 2010 09:41:43 PDT> Jennifer_Titilah : Go train!

Thu May 06 2010 09:42:06 PDT> Fari_Hamzei : this market is nuts
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Thu May 06 2010 09:42:06 PDT> Jennifer_Titilah : no doubt - an intern party

Thu May 06 2010 09:42:14 PDT> Fari_Hamzei : lol

Thu May 06 2010 09:42:45 PDT> Jennifer_Titilah : TF may hit pos three sigma just by continuing sideways

Thu May 06 2010 09:43:36 PDT> Fari_Hamzei : sold a bit

Thu May 06 2010 09:43:39 PDT> Fari_Hamzei : 5175s

Thu May 06 2010 09:43:41 PDT> Fari_Hamzei : just in case

Thu May 06 2010 09:43:51 PDT> Fari_Hamzei : at a loss

Thu May 06 2010 09:44:41 PDT> Jennifer_Titilah : Harmonic oscillations have expanded to 4.5-5 pts lately. That is a
great thing [ FT71 likes the harmony ]

Thu May 06 2010 09:45:21 PDT> Jennifer_Titilah : can you hear the spheres turning?

Thu May 06 2010 09:45:35 PDT> Eman_Bayani : | see the light!

Thu May 06 2010 09:45:41 PDT> Jennifer_Titilah : TF midline

Thu May 06 2010 09:45:57 PDT> Jennifer_Titilah : zero sigma is negatively sloped

Thu May 06 2010 09:46:20 PDT> Fari_Hamzei : 1150s now

Thu May 06 2010 09:46:31 PDT> Jennifer_Titilah : don't think we see a local top without at least hitting pos two
sigma

Thu May 06 2010 09:46:39 PDT> Jennifer_Titilah : 1150 major number

Thu May 06 2010 09:47:41 PDT> Eman_Bayani : first 1150 then say 1220 or 1250?

Thu May 06 2010 09:47:51 PDT> Fari_Hamzei : sold to cover

Thu May 06 2010 09:47:53 PDT> Fari_Hamzei : more

Thu May 06 2010 09:47:54 PDT> Andrew_Mulato : aapl at lod

Thu May 06 2010 09:47:57 PDT> Fari_Hamzei : 5100s

Thu May 06 2010 09:48:07 PDT> Barry_Davis : 1130 could be next

Thu May 06 2010 09:48:18 PDT> Jennifer_Titilah : a drop looks imminent covered now short 686.5

Thu May 06 2010 09:48:32 PDT> Barry_Davis : we are not holding ws?2

Thu May 06 2010 09:48:46 PDT> Fari_Hamzei : size tiny now

Thu May 06 2010 09:49:40 PDT> Fari_Hamzei : TICK hits -1100

Thu May 06 2010 09:50:25 PDT> Jennifer_Titilah : well 'the squeeze usually breaks up' rule of thumb didn't prove out
here

Thu May 06 2010 09:50:39 PDT> Jennifer_Titilah : big ticks today!

Thu May 06 2010 09:51:13 PDT> Jennifer_Titilah : nearest five point is 683.8

Thu May 06 2010 09:51:23 PDT> Jennifer_Titilah : now at 686

Thu May 06 2010 09:51:33 PDT> Jennifer_Titilah : neg two sigma

Thu May 06 2010 09:53:54 PDT> Fari_Hamzei : bot 5075 ADD

Thu May 06 2010 09:54.04 PDT> Vikram _Saxena : the squeeze is still on JT Sigma Channels are still contracting
Thu May 06 2010 09:54:26 PDT> Fari Hamzel : TICK hit -1200

Thu May 06 2010 09:54:36 PDT> Farl_Hamzel : on this 5-min bar

Thu May 06 2010 09:55:18 PDT> Fari_Hamzei : i missed adding it at a better price -- my PIQ was lousy and chased it
Thu May 06 2010 09:55:23 PDT> Fari_Hamzei : never works

Thu May 06 2010 09:55:56 PDT> Fari_Hamzei : not when it is moving this fast

Thu May 06 2010 09:56:02 PDT> Vikram_Saxena : FH do you hit asks or always try bids (when buying)

Thu May 06 2010 09:56:22 PDT> Vikram_Saxena : can answer later

Thu May 06 2010 09:56:23 PDT> Fari_Hamzei : i put in the order ahead

Thu May 06 2010 09:56:28 PDT> Fari_Hamzei : otherwise i hit ask

Thu May 06 2010 09:56:41 PDT> Fari_Hamzei : i hit bid when i sell

Thu May 06 2010 09:57:04 PDT> Fari_Hamzei : again if i do not have a sell order in

Thu May 06 2010 09:57:22 PDT> Vikram_Saxena : ty

Thu May 06 2010 09:57:47 PDT> Jennifer_Titilah : MS yes today looks much like yesterday, here is a side by side
chart >> http://twitpic.com/1ljuhe TFM10 May 5 looks like today May 6 chart

Thu May 06 2010 09:58:03 PDT> William_Hinson : here we go 1152.5

Thu May 06 2010 09:58:32 PDT> Jennifer_Titilah : having to reload screens brb

Thu May 06 2010 10:01:43 PDT> Michael_Sozek : thanks jt

Thu May 06 2010 10:02:07 PDT> Fari_Hamzei : a lot of back and forths

Thu May 06 2010 10:02:11 PDT> Fari_Hamzei : here in prices
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Thu May 06 2010 10:02:32 PDT> Christopher_Hall : I'm getting seasick..

Thu May 06 2010 10:02:45 PDT> Vikram_Saxena : We have tested the lows about three times today across all the
three....

Thu May 06 2010 10:03:10 PDT> Fari_Hamzei : top of the hour now

Thu May 06 2010 10:03:56 PDT> Mark_Zagaria : AWACS?

Thu May 06 2010 10:04:09 PDT> Michael_Sozek : i need coffee

Thu May 06 2010 10:04:30 PDT> Fari_Hamzei : 51 to 58

Thu May 06 2010 10:04:39 PDT> Fari_Hamzei : tight CEP

Thu May 06 2010 10:04:54 PDT> Fari_Hamzei : upper limit of course has low probability

Thu May 06 2010 10:05:09 PDT> Fari_Hamzei : most probable 54-55 now

Thu May 06 2010 10:05:17 PDT> Mark _Zagaria : tks

Thu May 06 2010 10:05:21 PDT> Fari_Hamzei : sure

Thu May 06 2010 10:06:32 PDT> Farl_Hamzel . below 5400 this market will get more pressure
Thu May 06 2010 10:08:08 PDT> Fari_Hamzei : peeeld off more

Thu May 06 2010 10:08:13 PDT> Fari_Hamzei : 5100s

Thu May 06 2010 10:08:17 PDT> Fari_Hamzei : below net B?E

Thu May 06 2010 10:08:25 PDT> Fari_Hamzei : B/E

Thu May 06 2010 10:08:32 PDT> Fari_Hamzei : so technically at a loss

Thu May 06 2010 10:08:44 PDT> Jennlfer Titilah : add short 687

Thu May 06 2010 10:08:56 PDT> Fari_Hamzei : should have stayed out during lunch time

Thu May 06 2010 10:09:13 PDT> Fari_Hamzei : in a day like this

Thu May 06 2010 10:12:17 PDT> Fari_Hamzei : TICK hits -1200 again

Thu May 06 2010 10:12:53 PDT> Jennifer_Titilah : If today follows yesterdays template zero sigma flattens out and
the price oscillates around it into the close

Thu May 06 2010 10:13:13 PDT> Fari_Hamzei : doublesold the balance

Thu May 06 2010 10:13:17 PDT> Michael_Sozek : what is very scary is if you look at where we are in comparison to
nya agenst all the other indexes

Thu May 06 2010 10:13:22 PDT> Fari_Hamzei : 114900 and 114875s

Thu May 06 2010 10:13:40 PDT> Fari_Hamzei : short ES now

Thu May 06 2010 10:13:49 PDT> Fari_Hamzei : but size is tiny

Thu May 06 2010 10:14:07 PDT> Fari_Hamzei : TICK is -800 now

Thu May 06 2010 10:15:35 PDT> Jennifer_Titilah : TF falling towards neg three

Thu May 06 2010 10:16:32 PDT> Fari_Hamzei : covered 4775

Thu May 06 2010 10:16:39 PDT> Fari_Hamzei : TICK hit -1475

Thu May 06 2010 10:16:42 PDT> Jennifer_Titilah : not with a bang, but with a whimper ... (T.S. Elliott)
Thu May 06 2010 10:16:57 PDT> Fari_Hamzei : covered 4725

Thu May 06 2010 10:17:17 PDT> Michael_Sozek : tf -15

Thu May 06 2010 10:17:35 PDT> Jennifer_ Titilah : yup good eyes MS

Thu May 06 2010 10:17:45 PDT> Fari_Hamzei : coverd 4625s

Thu May 06 2010 10:17:51 PDT> Farl_Hamzel : flat here

Thu May 06 2010 10:17:52 PDT> Fari_Hamzei : nice

Thu May 06 2010 10:18:14 PDT> Fari_Hamzei : should have flipped earlier

Thu May 06 2010 10:18:18 PDT> Fari_Hamzei : should have

Thu May 06 2010 10:18:21 PDT> Fari_Hamzei : could have

Thu May 06 2010 10:18:24 PDT> Jennlfer Titilah : knee jerk up, covered now long 683.8

Thu May 06 2010 10:18:24 PDT> Fari_Hamzei : would have

Thu May 06 2010 10:18:46 PDT> Fari_Hamzei : taking a bit off time wise '

Thu May 06 2010 10:19:05 PDT> Fari_Hamzei : my head is not clear -- very volatile day

Thu May 06 2010 10:19:13 PDT> William_Hinson : low tick @ 1 handle above 3/15 week low @ 1144.5
Thu May 06 2010 10:19:14 PDT> Fari_Hamzei : be back in 15- 20 min

Thu May 06 2010 10:19:22 PDT> William_Hinson : they've been biuying these

Thu May 06 2010 10:19:44 PDT> Fari_Hamzei : put/call sure does not show any fear

Thu May 06 2010 10:19:48 PDT> Fari_Hamzei : unreal

Thu May 06 2010 10:20:26 PDT> Jennifer_Titilah : amazing really
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Thu May 06 2010 10:20:44 PDT> Jennifer_Titilah : reshort 683.8

Thu May 06 2010 10:21:15 PDT> Fari_Hamzei :
Thu May 06 2010 10:21:28 PDT> Fari_Hamzei :
Thu May 06 2010 10:21:45 PDT> Fari_Hamzei :
Thu May 06 2010 10:21:55 PDT> Fari_Hamzei :

now regarding low TICK readings
the lows today

-1504 reading

reminds me of Nov 2008 days

Thu May 06 2010 10:22:09 PDT> Fari_Hamzei : near the OX of that month

Thu May 06 2010 10:22:14 PDT> Fari_Hamzei : post election

Thu May 06 2010 10:24:02 PDT> Jennifer_Titilah : Did a mini chart study, using the 50 Day MA (1yr chart), the high
was 113 above it. If you subtract 113 from 689.8 you get 576.8. If you only subtract half that 113/2 ~ 56, you get 633.8.
I think that will be the local low.

Thu May 06 2010 10:24:23 PDT> Jennifer_Titilah : thx Fari

Thu May 06 2010 10:24:46 PDT> William_Hinson : gold 4 ticks away from round 1200

Thu May 06 2010 10:24:46 PDT> Jennifer_Titilah : | remember that month well

Thu May 06 2010 10:24:47 PDT> Fari_Hamzei : 44s

Thu May 06 2010 10:24:51 PDT> Fari_Hamzei : wow

Thu May 06 2010 10:24:59 PDT> Jennifer_Titilah : thx WH

Thu May 06 2010 10:25:02 PDT> William_Hinson : next high volume area 1140

Thu May 06 2010 10:25:09 PDT> Fari_Hamzei : AWACS was not off by much on the downside

Thu May 06 2010 10:25:28 PDT> Fari_Hamzei : earlier in the day i was doubting its projection

Thu May 06 2010 10:25:31 PDT> Jennifer_Titilah : 682.1 here

Thu May 06 2010 10:25:37 PDT> Fari_Hamzei : not a good practice

Thu May 06 2010 10:25:44 PDT> Jennifer_Titilah : twenty down is 678.8

Thu May 06 2010 10:26:03 PDT> Fari_Hamzei : now showing low 42s

Thu May 06 2010 10:26:58 PDT> Jennifer_Titilah : looks like we go up

Thu May 06 2010 10:27:02 PDT> Vikram_Saxena : bounce of DS2

Thu May 06 2010 10:27:08 PDT> Jennifer_Titilah : covering 683.2

Thu May 06 2010 10:27:40 PDT> Jennifer_Titilah : almost bottom of the hour

Thu May 06 2010 10:27:44 PDT> Fari_Hamzei : WS3 is 1131

Thu May 06 2010 10:27:47 PDT> Fari_Hamzei : for ES

Thu May 06 2010 10:28:15 PDT> Eric_Koopmans : wow, 1131...today? unreal

Thu May 06 2010 10:28:52 PDT> Fari_Hamzei : -317 now on NYSE MO

Thu May 06 2010 10:29:05 PDT> Fari_Hamzei : nearing Launch Mode ??

Thu May 06 2010 10:29:15 PDT> Jennifer_Titilah : Mr Topstep: Todays Mr Topstep watch video here
http://www.youtube.com/watch?v=vEWbehtTLgA

Thu May 06 2010 10:29:21 PDT> Fari_Hamzei : if history is any guide, YES

Thu May 06 2010 10:29:27 PDT> Jan_Cadoret : | find it interesting that there hasn't been a speck of red on the HFT1
Cls all day.

Thu May 06 2010 10:29:36 PDT> Fari_Hamzei :
Thu May 06 2010 10:29:48 PDT> Fari_Hamzei :
Thu May 06 2010 10:30:32 PDT> Fari_Hamzei :
Thu May 06 2010 10:30:42 PDT> Fari_Hamzei :
Thu May 06 2010 10:30:50 PDT> Fari_Hamzei :
Thu May 06 2010 10:31:03 PDT> Fari_Hamzei :
Thu May 06 2010 10:31:10 PDT> Fari_Hamzei :
Thu May 06 2010 10:31:39 PDT> Fari_Hamzei :

Thu May 06 2010 10:31:42 PDT> Jan_Cadoret
Thu May 06 2010 10:31:59 PDT> Fari_Hamzei
Thu May 06 2010 10:32:08 PDT> Fari_Hamzei

but key is settlement data

not intraday

intraday Cls have not been RED
what you just saw was DAILY SPX
on HFT1

i was just checking the Timer Chart
that is DAILY

now i reverted it back to normal ES NQ TF 5min charts
I'm referring to the 5 min

. it has been green

> 1 do not see red

Thu May 06 2010 10:32:18 PDT> Michael_Sozek : long tf 683.30 w 2pt oops

Thu May 06 2010 10:32:18 PDT> Fari_Hamzei

: been green off and on

Thu May 06 2010 10:32:22 PDT> Fari_Hamzei : but no red

Thu May 06 2010 10:32:48 PDT> Fari_Hamzei : they never got above 0

Thu May 06 2010 10:32:54 PDT> Fari_Hamzei : since cash open

Thu May 06 2010 10:32:55 PDT> Vikram_Saxena : | sold some AAPL May 250 puts for $7. Hope to cover tomorrow
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Thu May 06 2010 10:33:10 PDT> Fari_Hamzei : to go to red they need to get above +10
Thu May 06 2010 10:33:21 PDT> Jennifer_Titilah : TF falling again

Thu May 06 2010 10:34:09 PDT> Jeffrey_Appel : | am just scalping 1 point moves.
Thu May 06 2010 10:35:16 PDT> Vikram_Saxena : HPQ is now down almost 3.5%! Down almost 10% since the
highs in April and getting close to Feb lows i the 46 area

Thu May 06 2010 10:35:46 PDT> Jan_Cadoret : OK - thanks for the info, Fari.

Thu May 06 2010 10:36:22 PDT> Jennifer_Titilah : covered 682

Thu May 06 2010 10:36:30 PDT> Jennifer_Titilah : still falling

Thu May 06 2010 10:36:58 PDT> Michael_Sozek : oops

Thu May 06 2010 10:37:06 PDT> Jennifer_Titilah : target 678.80

Thu May 06 2010 10:37:20 PDT> Fari_Hamzei : np Jan

Thu May 06 2010 10:37:20 PDT> Jennifer_Titilah : darn gongs

Thu May 06 2010 10:37:49 PDT> Fari_Hamzei : TICK is holding up here

Thu May 06 2010 10:38:06 PDT> Barry_Davis : no volume down here

Thu May 06 2010 10:38:13 PDT> Fari_Hamzei : (but i got fooled last time too !!)
Thu May 06 2010 10:38:29 PDT> Vikram_Saxena : volume on this leg down has been less.
Thu May 06 2010 10:38:31 PDT> Fari_Hamzei : 4250s on AWACS now

Thu May 06 2010 10:38:35 PDT> Fari_Hamzei : as target

Thu May 06 2010 10:38:50 PDT> Fari_Hamzei : may take a small long down there
Thu May 06 2010 10:38:51 PDT> Jennifer_Titilah : 681 here

Thu May 06 2010 10:38:53 PDT> Jeffrey_Appel : | have tick down 1200

Thu May 06 2010 10:38:58 PDT> Jeffrey_Appel : Now 1365

Thu May 06 2010 10:39:05 PDT> Jennifer_Titilah : targat 678.8

Thu May 06 2010 10:39:12 PDT> Fari_Hamzei : -1311

Thu May 06 2010 10:39:18 PDT> Fari_Hamzei : -750

Thu May 06 2010 10:39:19 PDT> Fari_Hamzei : now

Thu May 06 2010 10:39:21 PDT> Jennifer_Titilah : wow

Thu May 06 2010 10:39:30 PDT> Fari_Hamzei : -950

Thu May 06 2010 10:39:36 PDT> Vikram_Saxena : tf 680

Thu May 06 2010 10:39:37 PDT> Fari_Hamzei : it is all over

Thu May 06 2010 10:39:50 PDT> Jeffrey_Appel : Fari- shouldnt there be a violent bounc in here somewhere
Thu May 06 2010 10:40:03 PDT> Fari_Hamzei : i think so

Thu May 06 2010 10:40:18 PDT> Fari_Hamzei : specially if we CLOSE below -300 on NYSE MO
Thu May 06 2010 10:40:20 PDT> Richard_Burtman : i dont see any reason to bounce
Thu May 06 2010 10:40:27 PDT> Richard_Burtman : today

Thu May 06 2010 10:40:27 PDT> Fari_Hamzei : but that is a process

Thu May 06 2010 10:40:28 PDT> Jennifer_Titilah : closing in on neg twenty

Thu May 06 2010 10:40:30 PDT> Fari_Hamzei : not a V bottom

Thu May 06 2010 10:40:42 PDT> Jennifer_Titilah : 679.5

Thu May 06 2010 10:40:49 PDT> Fari_Hamzei : down to up ratio is too low

Thu May 06 2010 10:40:53 PDT> Jennifer_Titilah : trailing stop

Thu May 06 2010 10:40:57 PDT> Fari_Hamzei : it is only 11 now

Thu May 06 2010 10:41:06 PDT> Fari_Hamzei : 42s

Thu May 06 2010 10:41:13 PDT> Fari_Hamzei : trading now

Thu May 06 2010 10:41:16 PDT> Fari_Hamzei : more later Jeff

Thu May 06 2010 10:41:26 PDT> Fari_Hamzei : i may want to get long here

Thu May 06 2010 10:41:27 PDT> Jeffrey_Appel : Thanks

Thu May 06 2010 10:41:34 PDT> Fari_Hamzei : let's see how it behaves

Thu May 06 2010 10:41:38 PDT> Fari_Hamzei : at 42s

Thu May 06 2010 10:41:55 PDT> Bruce_Johnson : t

Thu May 06 2010 10:42:21 PDT> Jennifer_Titilah : not there yet 679.6

Thu May 06 2010 10:42:47 PDT> Fari_Hamzei : got 4350s at the market

Thu May 06 2010 10:42:49 PDT> Fari_Hamzei : long

Thu May 06 2010 10:42:56 PDT> Fari_Hamzei : tiny size
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Thu May 06 2010 10:44:43 PDT> Jennifer_Titilah : going to let the trailing stop do its thing - | need coffee - brb
Thu May 06 2010 10:44:44 PDT> Fari_Hamzei :
Thu May 06 2010 10:45:02 PDT> Fari_Hamzei :
Thu May 06 2010 10:45:14 PDT> Fari_Hamzei :
Thu May 06 2010 10:45:24 PDT> Fari_Hamzei :
Thu May 06 2010 10:45:32 PDT> Fari_Hamzei :
Thu May 06 2010 10:45:54 PDT> Fari_Hamzei :
Thu May 06 2010 10:46:00 PDT> Fari_Hamzei :
Thu May 06 2010 10:46:05 PDT> Fari_Hamzei :
Thu May 06 2010 10:46:13 PDT> Fari_Hamzei :
Thu May 06 2010 10:46:17 PDT> Fari_Hamzei :
Thu May 06 2010 10:46:19 PDT> Fari_Hamzei :

got also 4425s -- both market order
that is correct RB

the bounce won't come in one day
it is a process

and we are missing a few pieces
one is down to up volume ratio
MO is another one

most importantly

is the "catalyst"

do not see one yer

yet

Thu May 06 2010 10:46:37 PDT> Vikram _Saxena : VIX is not approaching Feb peaks of 29.22
Thu May 06 2010 10:46:45 PDT> V|kram_Saxena now

Thu May 06 2010 10:46:57 PDT> Barry_Davis :
Thu May 06 2010 10:47:01 PDT> Fari_Hamzei :
Thu May 06 2010 10:47:03 PDT> Fari_Hamzei :
Thu May 06 2010 10:47:14 PDT> Fari_Hamzei :
Thu May 06 2010 10:47:23 PDT> Barry_Davis :
Thu May 06 2010 10:47:28 PDT> Fari_Hamzei :
Thu May 06 2010 10:47:28 PDT> Barry_Davis :
Thu May 06 2010 10:47:36 PDT> Fari_Hamzei :
Thu May 06 2010 10:47:39 PDT> Fari_Hamzei :
Thu May 06 2010 10:47:49 PDT> Fari_Hamzei :
Thu May 06 2010 10:47:58 PDT> Barry_Davis :
Thu May 06 2010 10:47:58 PDT> Fari_Hamzei :
Thu May 06 2010 10:48:37 PDT> Fari_Hamzei :
Thu May 06 2010 10:48:39 PDT> Fari_Hamzei :
Thu May 06 2010 10:48:49 PDT> Fari_Hamzei :
Thu May 06 2010 10:49:03 PDT> Fari_Hamzei :
Thu May 06 2010 10:50:34 PDT> Jeffrey_Appel :
Thu May 06 2010 10:51:20 PDT> Fari_Hamzei :

till the bottom (LoD) is tested a bit

Thu May 06 2010 10:52:14 PDT> Fari_Hamzei :
Thu May 06 2010 10:52:16 PDT> Fari_Hamzei :

would be nice to see underside of sw2 before close
that is another reason

good pt

you mean WS2

yes

gotcha

need interns

wanted to make sure

lol

easy now easy Cmdr

lol

45s trading

same routine again all dy

day

pgm buy -- pgm sell
tug-of-war

except the bears are winning

we won't go up -- intraday here, I do not mean on Daily chart basis -

NYSE MO now at -325
WOow

Thu May 06 2010 10:52:46 PDT> Vikram_Saxena : BA is also down almost 3%. Broke 70 and now at 69.

Thu May 06 2010 10:52:51 PDT> Fari_Hamzei :
Thu May 06 2010 10:53:03 PDT> Fari_Hamzei :
Thu May 06 2010 10:53:30 PDT> Fari_Hamzei :
Thu May 06 2010 10:55:04 PDT> Fari_Hamzei :
Thu May 06 2010 10:55:20 PDT> Fari_Hamzei :

-300 and lower is usually telegraphing a bounce within a week or so

of course on closing basis

intraday ADV DECL unfortunately is very noisy
TICK -950s

bot 4375 ADD

Thu May 06 2010 10:55:50 PDT> Eman_Bayani : to my knowlege 1130 is what people are looking for but market
makers are not going to sell at the tail end of the selloff

Thu May 06 2010 10:56:40 PDT> Fari_Hamzei : TICK now -1400

Thu May 06 2010 10:56:44 PDT> Fari_Hamzei : 41s

Thu May 06 2010 10:57:40 PDT> Fari_Hamzei :
Thu May 06 2010 10:57:49 PDT> Fari_Hamzei :
Thu May 06 2010 10:58:07 PDT> Mike_Sullivan :
Thu May 06 2010 10:58:20 PDT> Fari_Hamzei :
Thu May 06 2010 10:58:38 PDT> Jeffrey_Appel :
Thu May 06 2010 10:58:40 PDT> Fari_Hamzei :
Thu May 06 2010 10:58:45 PDT> Fari_Hamzei :
Thu May 06 2010 10:58:49 PDT> Fari_Hamzei :
Thu May 06 2010 10:59:08 PDT> Fari_Hamzei :

got 4175s -- last ADD

size still very tiny

lookin for the 2pm train
big time BUY PGM

doesnt go anywhere though
sold twice

43255

and 4350s

not bad for 1 min hold
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Thu May 06 2010 10:59:13 PDT> Fari_Hamzei : dropping again

Thu May 06 2010 10:59:17 PDT> Fari_Hamzei : unreal

Thu May 06 2010 11:00:00 PDT> Fari_Hamzei : sold 4225s

Thu May 06 2010 11:00:05 PDT> Vikram_Saxena : After a long time there is true panic.
Thu May 06 2010 11:00:57 PDT> Barry_Davis : nq did not break low with others, yet
Thu May 06 2010 11:01:01 PDT> Jeffrey_Appel : Fari Short Or To Cover

Thu May 06 2010 11:01:16 PDT> Fari_Hamzei : i am long

Thu May 06 2010 11:01:20 PDT> Fari_Hamzei : sold to cover

Thu May 06 2010 11:01:21 PDT> Jeffrey_Appel : ok

Thu May 06 2010 11:01:26 PDT> Fari_Hamzei : and now just added back in

Thu May 06 2010 11:01:38 PDT> Fari_Hamzei : i sold to manage risk

Thu May 06 2010 11:02:08 PDT> Vikram_Saxena : SOLD IWM 66 put May @ 1.20 BE is 64.80 so will hold for
sometime.

Thu May 06 2010 11:02:09 PDT> Fari_Hamzei : just in case if the floor collapsed
Thu May 06 2010 11:06:15 PDT> Eric_Koopmans : unreal

Thu May 06 2010 11:07:02 PDT> Fari_Hamzei : doubesold here

Thu May 06 2010 11:07:12 PDT> Fari_Hamzei : a bit late

Thu May 06 2010 11:07:22 PDT> Fari_Hamzei : TICK hit -1600

Thu May 06 2010 11:08:06 PDT> Fari_Hamzei : 40s

Thu May 06 2010 11:08:11 PDT> Fari_Hamzei : very bad execution

Thu May 06 2010 11:08:14 PDT> Jennifer_Titilah : Im back - good coffee

Thu May 06 2010 11:08:15 PDT> Fari_Hamzei : on my part

Thu May 06 2010 11:08:30 PDT> Jennifer_Titilah : falling to neg twenty five looks like
Thu May 06 2010 11:08:31 PDT> Fari_Hamzei : we hit -1700

Thu May 06 2010 11:08:38 PDT> Fari_Hamzei : on TICK

Thu May 06 2010 11:08:43 PDT> Fari_Hamzei : have not seen that

Thu May 06 2010 11:08:44 PDT> Jennifer_Titilah : neg twenty five is 673.8

Thu May 06 2010 11:08:53 PDT> Jennifer_Titilah : now 674.5

Thu May 06 2010 11:08:55 PDT> Fari_Hamzei : fooled again twice today

Thu May 06 2010 11:09:07 PDT> Fari_Hamzei : 31 is next

Thu May 06 2010 11:09:08 PDT> Christopher_Ideker : Junk bond market is collapsing... HYG down 6%
Thu May 06 2010 11:09:10 PDT> Jennifer_Titilah : huge tick

Thu May 06 2010 11:09:23 PDT> Fari_Hamzei : sold 38s

Thu May 06 2010 11:09:36 PDT> Jennifer_Titilah : heres 673.8 twenty five down
Thu May 06 2010 11:10:34 PDT> Barry_Davis : PPT getting ready

Thu May 06 2010 11:10:51 PDT> Fari_Hamzei : 36s now

Thu May 06 2010 11:11:08 PDT> Fari_Hamzei : sold some

Thu May 06 2010 11:11:10 PDT> Jennifer_Titilah : havent seen down thirty, but that is where it is headed
Thu May 06 2010 11:11:11 PDT> Fari_Hamzei : 36s

Thu May 06 2010 11:11:15 PDT> Fari_Hamzei : market order

Thu May 06 2010 11:11:24 PDT> Jennifer_Titilah : neg three sigma is almost vertical
Thu May 06 2010 11:11:32 PDT> Fari_Hamzei : -200 on DJIA

Thu May 06 2010 11:11:37 PDT> Fari_Hamzei : bloody close

Thu May 06 2010 11:11:40 PDT> Jennifer_Titilah : like a zip line to the basement
Thu May 06 2010 11:11:46 PDT> Jennifer_Titilah : GA MM

Thu May 06 2010 11:11:53 PDT> Mike_Modaberpour : WOW.. just got back....

Thu May 06 2010 11:11:55 PDT> Fari_Hamzei : sold 35s

Thu May 06 2010 11:12:19 PDT> Jed_Parks : What is the limit down number?

Thu May 06 2010 11:12:28 PDT> Jeffrey_Appel : this is like 2008 again

Thu May 06 2010 11:12:35 PDT> Fari_Hamzei : covering

Thu May 06 2010 11:12:44 PDT> Jennifer_Titilah : looking for 668.8

Thu May 06 2010 11:12:54 PDT> Fari_Hamzei : got 35s

Thu May 06 2010 11:13:03 PDT> Fari_Hamzei : flat

Thu May 06 2010 11:13:13 PDT> Eman_Bayani : great time to buy
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Thu May 06 2010 11:13:14 PDT> Jennifer_Titilah : DOW 10,649 down 218.49 it went neg 250 the other day

Thu May 06 2010 11:13:38 PDT> Barry_Davis
Thu May 06 2010 11:13:40 PDT> Fari_Hamzei
Thu May 06 2010 11:13:42 PDT> Fari_Hamzei
Thu May 06 2010 11:13:55 PDT> Fari_Hamzei

: wow, did not think we would see WS3 today

. even market orders are taking time
. Wow
S itis 37 now

Thu May 06 2010 11:14:07 PDT> Jennifer_Titilah : Stop hit 672.80
Thu May 06 2010 11:14:20 PDT> Jennifer_Titilah : not sure if | dont reneter short
Thu May 06 2010 11:14:26 PDT> Jennifer_Titilah : 673 now

Thu May 06 2010 11:14:32 PDT> Fari_Hamzei
Thu May 06 2010 11:14:33 PDT> Fari_Hamzei

: almost 2 handle to get filled
: Wow

Thu May 06 2010 11:14:40 PDT> Eman_Bayani : buy buy buy baby!

Thu May 06 2010 11:14:45 PDT> Fari_Hamzei

> now what

Thu May 06 2010 11:14:52 PDT> Franklin_Phan : | wish | were trading today. :(

Thu May 06 2010 11:14:53 PDT> Fari_Hamzei

: that was nice drop

Thu May 06 2010 11:14:55 PDT> Jennifer_Titilah : good question

Thu May 06 2010 11:15:24 PDT> Fari_Hamzei
Thu May 06 2010 11:15:40 PDT> Barry_Davis
Thu May 06 2010 11:15:42 PDT> Fari_Hamzei

: good call BD on WS3

: -1000 tick looks like an up move today, amazing

: TICK is -500 now

Thu May 06 2010 11:16:17 PDT> Jennifer_Titilah : Short 673.2

Thu May 06 2010 11:16:24 PDT> Barry_Davis

: ng almost hit WS3 at 1908

Thu May 06 2010 11:16:29 PDT> Jennifer_Titilah : not even moving sidways

Thu May 06 2010 11:16:36 PDT> Fari_Hamzei :
Thu May 06 2010 11:16:41 PDT> Fari_Hamzei :
Thu May 06 2010 11:16:49 PDT> Fari_Hamzei :
Thu May 06 2010 11:16:53 PDT> Fari_Hamzei :
Thu May 06 2010 11:17:02 PDT> Fari_Hamzei :
Thu May 06 2010 11:17:04 PDT> Fari_Hamzei :
Thu May 06 2010 11:17:54 PDT> Fari_Hamzei :
Thu May 06 2010 11:17:56 PDT> Fari_Hamzei :
Thu May 06 2010 11:17:58 PDT> Barry_Davis :

Thu May 06 2010 11:18:00 PDT> Fari_Hamzei
Thu May 06 2010 11:18:10 PDT> Fari_Hamzei

down to up ratio is now 15to 1
much better

-336 on NYSE MO
that is better too
local flush ??

may be

TD locked out

API

there is WS3 for nq
. sold 35s

: 1905

Thu May 06 2010 11:18:15 PDT> Christopher_Hall : got 1892 for strong R for NQ

Thu May 06 2010 11:18:17 PDT> Fari_Hamzei
Thu May 06 2010 11:18:22 PDT> Fari_Hamzei

- below it
131

Thu May 06 2010 11:18:25 PDT> Jennifer_Titilah : looking for 668.8 thirty down

Thu May 06 2010 11:18:30 PDT> Fari_Hamzei

: covering

Thu May 06 2010 11:18:38 PDT> Jennifer_Titilah : getting close
Thu May 06 2010 11:18:41 PDT> Jennifer_Titilah : 669.7

Thu May 06 2010 11:18:54 PDT> Fari_Hamzei :
Thu May 06 2010 11:18:55 PDT> Fari_Hamzei :
Thu May 06 2010 11:19:05 PDT> Fari_Hamzei :
Thu May 06 2010 11:19:31 PDT> Fari_Hamzei :
Thu May 06 2010 11:19:36 PDT> Fari_Hamzei :
Thu May 06 2010 11:19:59 PDT> Fari_Hamzei :
Thu May 06 2010 11:20:04 PDT> Fari_Hamzei :

31s and 32s

flat

113100 is WS3

part of order was there from previous drop -- sick of market order
I got robbed

still can not post to TD

let me test it again

Thu May 06 2010 11:20:39 PDT> Jennifer_Titilah : 668.2

Thu May 06 2010 11:20:46 PDT> Fari_Hamzei
Thu May 06 2010 11:20:48 PDT> Fari_Hamzei
Thu May 06 2010 11:20:57 PDT> Fari_Hamzei
Thu May 06 2010 11:20:59 PDT> Fari_Hamzei

. sold

: 3100s

. very fast market
. 28s

Thu May 06 2010 11:21:00 PDT> Jennifer_Titilah : 666

Thu May 06 2010 11:21:02 PDT> Fari_Hamzei
Thu May 06 2010 11:21:06 PDT> Fari_Hamzei

1 27s
> melt down

file:///C|/Users/Fari%20Hamzei/Desktop/HFT_Transcript_050610.txt[5/8/2010 5:48:28 PM]



Thu May 06 2010 11:21:14 PDT> Fari_Hamzei : covering

Thu May 06 2010 11:21:21 PDT> Jennifer_Titilah : boy do I wish | had rolled those 67 puts
Thu May 06 2010 11:21:23 PDT> Fari_Hamzei : 2850s

Thu May 06 2010 11:21:31 PDT> Fari_Hamzei : and 2825s

Thu May 06 2010 11:21:39 PDT> Jamie_Burak : this is wild

Thu May 06 2010 11:21:40 PDT> Fari_Hamzei : market orders again

Thu May 06 2010 11:21:46 PDT> Franklin_Phan : Wow. ES, NQ, TF all touching -3 sigs.

Thu May 06 2010 11:21:53 PDT> Fari_Hamzei : beyond AWACS std range now

Thu May 06 2010 11:21:59 PDT> Fari_Hamzei : i am retasking it

Thu May 06 2010 11:22:01 PDT> Fari_Hamzei : brb

Thu May 06 2010 11:22:05 PDT> Fari_Hamzei : sorry this is unreal

Thu May 06 2010 11:22:13 PDT> Fari_Hamzei : never seen anything like this

Thu May 06 2010 11:22:24 PDT> Jed_Parks : Love this. So much for the V correction whacko's
Thu May 06 2010 11:22:24 PDT> Fari_Hamzei : switching to TImer for a sec on HFT1

Thu May 06 2010 11:22:38 PDT> Fari_Hamzei : take a quick look

Thu May 06 2010 11:22:41 PDT> Andrew_Mulato : close to 50% retrace from top

Thu May 06 2010 11:22:56 PDT> Barry_Stephens : Wow,not a single one minute $TICK above the zero line in over
45 minutes...

Thu May 06 2010 11:23:13 PDT> Fari_Hamzei : -344 on NYSE MO

Thu May 06 2010 11:23:26 PDT> Fari_Hamzei : 24 to 1 in down to up ratio

Thu May 06 2010 11:23:30 PDT> Fari_Hamzei : retasking down

Thu May 06 2010 11:23:38 PDT> Fari_Hamzei : AWACS is projecting 25s

Thu May 06 2010 11:23:40 PDT> Fari_Hamzei : wow

Thu May 06 2010 11:23:53 PDT> Jennlfer Titilah : CBOE Volatility Index- $VIX up 5.85 to 30.76; 10-day moving
average is 21.82

Thu May 06 2010 11:24:09 PDT> Mark_Zagaria : wow! AWACS

Thu May 06 2010 11:24:11 PDT> Fari_Hamzei : may short again

Thu May 06 2010 11:24:24 PDT> Fari_Hamzei : this is an ugly close

Thu May 06 2010 11:24:26 PDT> Fari_Hamzei : facing us

Thu May 06 2010 11:24:34 PDT> Fari_Hamzei : i want to see 400 pts

Thu May 06 2010 11:24:40 PDT> Fari_Hamzei : on the DJIA

Thu May 06 2010 11:24:46 PDT> Jeffrey Appel : you just might

Thu May 06 2010 11:24:46 PDT> Jamie_Burak : friday and monday wont be pretty

Thu May 06 2010 11:25:17 PDT> Fari_Hamzei : also

Thu May 06 2010 11:25:24 PDT> Fari_Hamzei : is the NFP data bad

Thu May 06 2010 11:25:35 PDT> Fari_Hamzei : and possibly leaked

Thu May 06 2010 11:25:36 PDT> Franklin_Phan : 400 pts? You mean -400 pts. LOL

Thu May 06 2010 11:25:37 PDT> Fari_Hamzei : ??

Thu May 06 2010 11:25:43 PDT> Fari_Hamzei : -400

Thu May 06 2010 11:25:45 PDT> Fari_Hamzei : yes

Thu May 06 2010 11:25:50 PDT> Fari_Hamzei : for a flush

Thu May 06 2010 11:26:16 PDT> Franklin_Phan : Then it wouldn't be ugly. It'd be a thing of beauty.
Thu May 06 2010 11:26:26 PDT> Barry_Davis : bad nfp should be bad for dollar and good for equity ?
Thu May 06 2010 11:26:28 PDT> Mike_Modaberpour : Fari... you dont think we saw the flush?
Thu May 06 2010 11:26:31 PDT> Jeffrey_Appel : nice bounce

Thu May 06 2010 11:26:41 PDT> Eman_Bayani : | think we did

Thu May 06 2010 11:26:46 PDT> Jeffrey_Appel : yes

Thu May 06 2010 11:26:53 PDT> Eman_Bayani : overdone

Thu May 06 2010 11:27:03 PDT> Mike_Modaberpour : OIL running into close

Thu May 06 2010 11:27:18 PDT> Mike_Modaberpour : | should say bouncing...

Thu May 06 2010 11:27:21 PDT> Franklin_Phan : Fari is going for the "Royal™ flush.

Thu May 06 2010 11:27:24 PDT> Mike_Modaberpour : still down 2.75

Thu May 06 2010 11:27:52 PDT> Fari_Hamzei : sold 3225s

Thu May 06 2010 11:28:05 PDT> Fari_Hamzei : new trade
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Thu May 06 2010 11:28:42 PDT> Fari_Hamzei : size normal

Thu May 06 2010 11:29:02 PDT> Fari_Hamzei : no off topic comments please

Thu May 06 2010 11:29:09 PDT> Fari_Hamzei : this is intense warfare

Thu May 06 2010 11:29:10 PDT> Mike_Modaberpour : Yes General

Thu May 06 2010 11:29:19 PDT> Fari_Hamzei : no to you

Thu May 06 2010 11:29:27 PDT> Fari_Hamzei : i am saying in general

Thu May 06 2010 11:29:31 PDT> Mike_Modaberpour : | know...

Thu May 06 2010 11:29:42 PDT> Jennifer_Titilah : | put a trailing stop on TF with a two point sensitivity - and it hit
666.5

Thu May 06 2010 11:29:44 PDT> Fari_Hamzei : looking fwd into the last 90 miin

Thu May 06 2010 11:29:45 PDT> Fari_Hamzei : min

Thu May 06 2010 11:29:48 PDT> Mike_Modaberpour : But | am at attention here... like you said... INTENSE
Thu May 06 2010 11:29:54 PDT> Jennifer_Titilah : so it bounced up two points

Thu May 06 2010 11:30:02 PDT> Jennifer_Titilah : violent too

Thu May 06 2010 11:30:30 PDT> Jennifer_Titilah : question is ,,, will it hold

Thu May 06 2010 11:30:35 PDT> Jennifer_Titilah : bottom of the hour

Thu May 06 2010 11:30:38 PDT> Fari_Hamzei : covered 113050 all

Thu May 06 2010 11:31:02 PDT> Fari_Hamzei : this is nuts

Thu May 06 2010 11:31:24 PDT> Jeffrey_Appel : | thought Vegas last week was fast

Thu May 06 2010 11:31:26 PDT> Fari_Hamzei : 2.6 mil ES traded so far

Thu May 06 2010 11:31:27 PDT> Fari_Hamzei : wow

Thu May 06 2010 11:31:42 PDT> Fari_Hamzei : Borkers and CME are dancing all the way to the bank
Thu May 06 2010 11:32:02 PDT> Mike_Modaberpour : LIQUIDATION

Thu May 06 2010 11:32:03 PDT> Fari_Hamzei : market oders only

Thu May 06 2010 11:32:08 PDT> Jennifer_Titilah : Going short again 667

Thu May 06 2010 11:32:08 PDT> Fari_Hamzei : sold 28s

Thu May 06 2010 11:32:19 PDT> Jennifer_Titilah : nothing is holding going up

Thu May 06 2010 11:32:31 PDT> Fari_Hamzei : sold 27s

Thu May 06 2010 11:32:39 PDT> Fari_Hamzei : 1120 now

Thu May 06 2010 11:32:41 PDT> Mike_Modaberpour : GOLD hit 1201 today... GEEZ...

Thu May 06 2010 11:32:41 PDT> Jennifer_Titilah : 665.9

Thu May 06 2010 11:32:42 PDT> Fari_Hamzei : on AWACS

Thu May 06 2010 11:33:03 PDT> Fari_Hamzei : no bids here

Thu May 06 2010 11:33:18 PDT> Mike_Modaberpour : 1117.25 open gap

Thu May 06 2010 11:33:23 PDT> Jennifer_Titilah : maybe see thirty FIVE down 663.8

Thu May 06 2010 11:33:31 PDT> Mike_Modaberpour : 1122.75 open VPOC

Thu May 06 2010 11:33:53 PDT> Fari_Hamzei : covering 27s all

Thu May 06 2010 11:34:13 PDT> Fari_Hamzei : got 2750s and 2775s

Thu May 06 2010 11:34:15 PDT> Jennifer_Titilah : this may be the first day | get 50 points! already at 46.8
Thu May 06 2010 11:34:19 PDT> Fari_Hamzei : and 2725s

Thu May 06 2010 11:34:23 PDT> Fari_Hamzei : flat now

Thu May 06 2010 11:34:26 PDT> Fari_Hamzei : scary

Thu May 06 2010 11:34:29 PDT> Jennifer_Titilah : thx MM

Thu May 06 2010 11:34:35 PDT> Jennifer_Titilah : yes scary

Thu May 06 2010 11:34:37 PDT> Fari_Hamzei : no more coffee for me

Thu May 06 2010 11:34:54 PDT> Vikram_Saxena : remember computers control a lot of trading. when they exit they
all exit together....

Thu May 06 2010 11:35:04 PDT> Jennifer_Titilah : I'm just sobering up and will probably realize this is just a dream
Thu May 06 2010 11:35:07 PDT> Fari_Hamzei : sold 26s

Thu May 06 2010 11:35:08 PDT> Stephen_Ribble : MM...you still long the DRV?

Thu May 06 2010 11:35:18 PDT> Fari_Hamzei : sold 25s

Thu May 06 2010 11:35:23 PDT> Mike_Modaberpour : no.. came to the party early.. and left early
Thu May 06 2010 11:35:25 PDT> Mike_Modaberpour : LOL'

Thu May 06 2010 11:35:27 PDT> Michael_Sozek : -330
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Thu May 06 2010 11:35:28 PDT> Jennifer_Titilah : 664.5

Thu May 06 2010 11:35:28 PDT> Fari_Hamzei : covering all

Thu May 06 2010 11:35:35 PDT> Jennifer_Titilah : Altan calling it carnage

Thu May 06 2010 11:36:03 PDT> Fari_Hamzei : 2350s and 2325 were the fills

Thu May 06 2010 11:36:07 PDT> Fari_Hamzei : flat her

Thu May 06 2010 11:36:08 PDT> Fari_Hamzei : here

Thu May 06 2010 11:36:23 PDT> Jennifer_Titilah : still falling

Thu May 06 2010 11:36:54 PDT> Michael_Sozek : might get your -400 fari

Thu May 06 2010 11:37:07 PDT> Fari_Hamzei : we have dropped 20 handles in SPs
Thu May 06 2010 11:37:07 PDT> Michael_Sozek : 55 togo

Thu May 06 2010 11:37:21 PDT> Fari_Hamzei : short form 22s and 21s

Thu May 06 2010 11:37:43 PDT> Jennifer_Titilah : 662.80

Thu May 06 2010 11:37:50 PDT> Fari_Hamzei : covering all again

Thu May 06 2010 11:37:53 PDT> Robin_Tracey : what is limit down?

Thu May 06 2010 11:38:15 PDT> Michael_Sozek : none rth

Thu May 06 2010 11:38:16 PDT> Fari_Hamzei : it is on CME page

Thu May 06 2010 11:38:17 PDT> Jennifer_Titilah : wow passed thirty five down 663.8
Thu May 06 2010 11:38:20 PDT> Fari_Hamzei : no clue

Thu May 06 2010 11:38:38 PDT> Jeffrey_Appel : 50 Handles At ngiht

Thu May 06 2010 11:38:40 PDT> Sam_Park : arent we at another sp gap fill here?
Thu May 06 2010 11:39:01 PDT> Fari_Hamzei : sold 22s

Thu May 06 2010 11:39:05 PDT> Jennifer_Titilah : DOW 10,534 - 333.97

Thu May 06 2010 11:39:11 PDT> Jennifer_Titilah : Gold 1196

Thu May 06 2010 11:39:18 PDT> Fari_Hamzei : could be -500 day

Thu May 06 2010 11:39:42 PDT> Jed_Parks : 1100 anyone

Thu May 06 2010 11:40:06 PDT> Fari_Hamzei : covering

Thu May 06 2010 11:40:11 PDT> Fari_Hamzei : 1113s

Thu May 06 2010 11:40:13 PDT> Michael_Sozek : 400

Thu May 06 2010 11:40:16 PDT> Fari_Hamzei : 9 handles

Thu May 06 2010 11:40:19 PDT> Jennifer_Titilah : NDX 1881.48

Thu May 06 2010 11:40:20 PDT> Jeffrey_Appel : fastest 10 point you will ever see
Thu May 06 2010 11:40:24 PDT> Fari_Hamzei : this is a crime

Thu May 06 2010 11:40:34 PDT> Jennifer_Titilah : 658.80

Thu May 06 2010 11:40:35 PDT> Fari_Hamzei : hold on

Thu May 06 2010 11:40:35 PDT> Sam_Park : gone to hell in a handbasket...wow
Thu May 06 2010 11:40:43 PDT> Mike_Sullivan : good thing we've got some financial reform in the works
Thu May 06 2010 11:40:44 PDT> Fari_Hamzei : one accnt got filled at 1112s

Thu May 06 2010 11:40:45 PDT> Fari_Hamzei : wow

Thu May 06 2010 11:41:10 PDT> Fari_Hamzei : i am stepping back and count my blessings
Thu May 06 2010 11:41:12 PDT> Barry_Davis : is this ever gonna bounce

Thu May 06 2010 11:41:15 PDT> Fari_Hamzei : ow

Thu May 06 2010 11:41:16 PDT> Jennifer_Titilah : feel bad for RBonner he wrote he scalped TF for three points from
699 and left it

Thu May 06 2010 11:41:20 PDT> Fari_Hamzei : -405 now

Thu May 06 2010 11:41:22 PDT> Fari_Hamzei : on DJIA

Thu May 06 2010 11:41:31 PDT> Eric_Koopmans : wanna see -500?

Thu May 06 2010 11:41:32 PDT> Jennifer_Titilah : wow good fall Fari

Thu May 06 2010 11:41:38 PDT> Fari_Hamzei : yes

Thu May 06 2010 11:41:42 PDT> Jennifer_Titilah : good call

Thu May 06 2010 11:41:42 PDT> Fari_Hamzei : i want -500

Thu May 06 2010 11:41:47 PDT> Fari_Hamzei : at the close

Thu May 06 2010 11:41:51 PDT> Jennifer_Titilah : same thing really

Thu May 06 2010 11:41:58 PDT> Mike_Modaberpour : This is nuts... I am in AWE
Thu May 06 2010 11:41:59 PDT> Fari_Hamzei : want to flush volunteers
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Thu May 06 2010 11:42:02 PDT> Fari_Hamzei : toast them

Thu May 06 2010 11:42:07 PDT> Fari_Hamzei : once and for all

Thu May 06 2010 11:42:14 PDT> Jennifer_Titilah : this is a ten alarm fire

Thu May 06 2010 11:42:21 PDT> Fari_Hamzei : 37 now

Thu May 06 2010 11:42:24 PDT> Jennifer_Titilah : we're beyond toasting

Thu May 06 2010 11:42:27 PDT> Fari_Hamzei : down to up ratio

Thu May 06 2010 11:42:32 PDT> Christopher_Hall : Broiled!

Thu May 06 2010 11:42:35 PDT> Fari_Hamzei : 37to 1

Thu May 06 2010 11:42:38 PDT> Sam_Park : picked one helluva day to go to yoga...chit ;(
Thu May 06 2010 11:42:41 PDT> Jennifer_Titilah : immolated

Thu May 06 2010 11:42:42 PDT> Fari_Hamzei : MO at -350

Thu May 06 2010 11:42:52 PDT> Fari_Hamzei : we are launch depth now

Thu May 06 2010 11:43:05 PDT> Fari_Hamzei : WEPS get your firing trigger out

Thu May 06 2010 11:43:05 PDT> Jennifer_Titilah : 655

Thu May 06 2010 11:43:06 PDT> Mike_Modaberpour : 1100

Thu May 06 2010 11:43:09 PDT> Fari_Hamzei : lol

Thu May 06 2010 11:43:09 PDT> Mike_Modaberpour : stops

Thu May 06 2010 11:43:12 PDT> Fari_Hamzei : just kidding

Thu May 06 2010 11:43:20 PDT> Jennifer_Titilah : loaded and ready

Thu May 06 2010 11:43:20 PDT> Bruce_Johnson : Pamplona running of the bulls, I don't want to get gored, am
staying out

Thu May 06 2010 11:43:23 PDT> Mike_Modaberpour : goig after stops below 1100

Thu May 06 2010 11:43:26 PDT> Stephen_Ribble : Holy Holy......

Thu May 06 2010 11:43:34 PDT> Fari_Hamzei : sold 1105s

Thu May 06 2010 11:43:43 PDT> Fari_Hamzei : covering

Thu May 06 2010 11:43:45 PDT> Jennifer_Titilah : my goodness 650

Thu May 06 2010 11:43:50 PDT> Jed_Parks : ::wacko ::wacko

Thu May 06 2010 11:43:58 PDT> Fari_Hamzei : 1099s

Thu May 06 2010 11:44:01 PDT> Fari_Hamzei : out

Thu May 06 2010 11:44:10 PDT> Fari_Hamzei : 1096 ??

Thu May 06 2010 11:44:13 PDT> Fari_Hamzei : -555 now

Thu May 06 2010 11:44:16 PDT> Stephen_Ribble : u entering ordersa at the same time Fari.....
Thu May 06 2010 11:44:17 PDT> Bruce_Johnson : Who is BHO going to blame for this
Thu May 06 2010 11:44:40 PDT> Fari_Hamzei : i have to put it ahead

Thu May 06 2010 11:44:48 PDT> Barry_Davis : omg

Thu May 06 2010 11:44:56 PDT> Fari_Hamzei : no bid

Thu May 06 2010 11:45:00 PDT> Fari_Hamzei : sinking

Thu May 06 2010 11:45:10 PDT> Fari_Hamzei : limits

Thu May 06 2010 11:45:11 PDT> Fari_Hamzei : ??

Thu May 06 2010 11:45:18 PDT> W|II|am Hinson : crazy

Thu May 06 2010 11:45:19 PDT> Michael_Sozek : do we get -1000

Thu May 06 2010 11:45:31 PDT> Bruce_Johnson : | can't keep up with the dom on NQ
Thu May 06 2010 11:45:34 PDT> Jose_Alemany : pit 2 trading

Thu May 06 2010 11:45:35 PDT> Fari_Hamzei : http://www.cmegroup.com/trading/equity-
index/files/PriceLimitFAQ.pdf

Thu May 06 2010 11:45:36 PDT> Stephen_Ribble : 1070

Thu May 06 2010 11:45:38 PDT> Randy_Tareilo : Greece Riots after Greece Govt approves budget
Thu May 06 2010 11:45:42 PDT> Michael _Sozek : 280 to go

Thu May 06 2010 11:45:42 PDT> Jennifer_Titilah : NDX 1871.88 (Maybe | get a book )
Thu May 06 2010 11:45:52 PDT> Stephen_Ribble : TOS just raised futures requirements.....
Thu May 06 2010 11:45:52 PDT> Fari_Hamzei : 1060s

Thu May 06 2010 11:45:54 PDT> Jed_Parks : THansk Europe

Thu May 06 2010 11:45:58 PDT> Fari_Hamzei : 800 pts now

Thu May 06 2010 11:46:03 PDT> Jennifer_Titilah : from Gregor: Soon you will be able to buy the entire built
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environment of Europe with a single 100 yen note.

Thu May 06 2010 11:46:12 PDT> Fari_Hamzei : NDX at 200 day

Thu May 06 2010 11:46:22 PDT> Bruce_Johnson : 10,000 we will miss you

Thu May 06 2010 11:46:23 PDT> Michael_Sozek : -1000 wow

Thu May 06 2010 11:46:24 PDT> Jennifer_Titilah : what is the sigma level of VXN?

Thu May 06 2010 11:46:33 PDT> John_Mccarthy : wish | was playing with real money | am up over $60,000 today
Thu May 06 2010 11:46:33 PDT> Fari_Hamzei : i am not touching it

Thu May 06 2010 11:46:35 PDT> Fari_Hamzei : any more

Thu May 06 2010 11:46:36 PDT> Stephen_Ribble : Fari....do you have a toilet flushing sound?
Thu May 06 2010 11:46:53 PDT> Jennifer_Titilah : that is a fire hose

Thu May 06 2010 11:47:00 PDT> Fari_Hamzei : no

Thu May 06 2010 11:47:10 PDT> Alexander_Chepurko : jeez you should see cramer's face

Thu May 06 2010 11:47:15 PDT> Fari_Hamzei : 1056 the low ??

Thu May 06 2010 11:47:18 PDT> Jennifer_Titilah : DOW 9,1911 - 956.17

Thu May 06 2010 11:47:19 PDT> Fari_Hamzei : on SPX

Thu May 06 2010 11:47:23 PDT> Fari_Hamzei : OMG

Thu May 06 2010 11:47:37 PDT> Fari_Hamzei : covered

Thu May 06 2010 11:47:43 PDT> Sam_Park : roughly -100 dn and then bounces, figures. likes the century levels
Thu May 06 2010 11:47:59 PDT> Fari_Hamzei : in 1099s

Thu May 06 2010 11:48:05 PDT> Fari_Hamzei : Fari you are so stupid

Thu May 06 2010 11:48:11 PDT> Fari_Hamzei : unreal

Thu May 06 2010 11:48:20 PDT> Fari_Hamzei : PPT came in now

Thu May 06 2010 11:48:26 PDT> Jennifer_Titilah : Wow out 633.6

Thu May 06 2010 11:48:39 PDT> Jennifer_Titilah : fireworks

Thu May 06 2010 11:48:48 PDT> Fari_Hamzei : oh no

Thu May 06 2010 11:48:50 PDT> Vikram_Saxena : aapl hit 199

Thu May 06 2010 11:48:54 PDT> Sam_Park : jt, where were you short from..answer when you can
Thu May 06 2010 11:48:56 PDT> Fari_Hamzei : PPT got killed ??

Thu May 06 2010 11:49:13 PDT> Barry_Davis : aapl back to 232

Thu May 06 2010 11:49:17 PDT> Fari_Hamzei : GS is getting closer to its book value

Thu May 06 2010 11:49:33 PDT> Alexander_Chepurko : cramer want's us to buy

Thu May 06 2010 11:49:42 PDT> Fari_Hamzei : unreal

Thu May 06 2010 11:49:45 PDT> Alexander_Chepurko : pand g

Thu May 06 2010 11:49:45 PDT> Fari_Hamzei : what a joke

Thu May 06 2010 11:49:47 PDT> Chrlstopher Hall : everything is locked up?

Thu May 06 2010 11:50:13 PDT> Jennifer_Titilah : yah the trailing stop sold at two points up
Thu May 06 2010 11:50:19 PDT> Jennifer_Titilah : but did not go long

Thu May 06 2010 11:50:24 PDT> Jennifer_Titilah : was too fast

Thu May 06 2010 11:50:29 PDT> Stephen_Ribble : it's gone down so fast that the current levels aren't showing up in
active trader on TOS

Thu May 06 2010 11:50:30 PDT> Jennifer_Titilah : darn it

Thu May 06 2010 11:50:40 PDT> Randy_Tareilo : no NYSE circuit breakers after 2:30 NY time
Thu May 06 2010 11:50:46 PDT> Jennifer_Titilah : SP | was short from 667

Thu May 06 2010 11:50:58 PDT> Alexander_Chepurko : what circuit breakers?

Thu May 06 2010 11:51:09 PDT> Barry_Dauvis : i think we got the flush

Thu May 06 2010 11:51:17 PDT> Fari_Hamzei : updated one http://www.cmegroup.com/trading/equity-
index/files/PriceLimitGuide.pdf

Thu May 06 2010 11:51:29 PDT> Jennifer_Titilah : Caught 33.6 points

Thu May 06 2010 11:51:32 PDT> Fari_Hamzei : buying here

Thu May 06 2010 11:51:42 PDT> Richard_Burtman : they need to get rid of program trading
Thu May 06 2010 11:51:47 PDT> Jennifer_Titilah : now lomng 663

Thu May 06 2010 11:51:58 PDT> Fari_Hamzei : 97s were the fill

Thu May 06 2010 11:52:02 PDT> Fari_Hamzei : SELLING them

Thu May 06 2010 11:52:25 PDT> Fari_Hamzei : got 1104s
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Thu May 06 2010 11:52:33 PDT> Fari_Hamzei : lost 4 pt on the order

Thu May 06 2010 11:52:39 PDT> Jennifer_Titilah : thinking of going short if it hits zero sigma

Thu May 06 2010 11:52:49 PDT> Fari_Hamzei : betwween sell oder and fill

Thu May 06 2010 11:52:51 PDT> Fari_Hamzei : unreal

Thu May 06 2010 11:53:09 PDT> Barry_Dauvis : tech is getting bought big time

Thu May 06 2010 11:53:15 PDT> Eman_Bayani : i have 30 million in my account, all systems glitched!
Thu May 06 2010 11:53:19 PDT> Fari_Hamzei : bot ES

Thu May 06 2010 11:53:28 PDT> Fari_Hamzei : 1109

Thu May 06 2010 11:53:36 PDT> Jennifer_Titilah : | had an order in at 633.6 didnt fill till 663

Thu May 06 2010 11:53:45 PDT> Jed_Parks : CME says that limit down on SP at this time of day is 20%, or 944, they
will coordinate with the NYSE

Thu May 06 2010 11:53:49 PDT> Fari_Hamzei : selling them

Thu May 06 2010 11:53:56 PDT> Jed_Parks : CME says that limit down on SP at this time of day is 20%, or 944, they
will coordinate with the NYSE

Thu May 06 2010 11:53:56 PDT> Jennifer_Titilah : thx JP

Thu May 06 2010 11:54:02 PDT> Fari_Hamzei : 1117s

Thu May 06 2010 11:54:06 PDT> Fari_Hamzei : out flat

Thu May 06 2010 11:54:18 PDT> Fari_Hamzei : 8 handle in a few seconds

Thu May 06 2010 11:54:26 PDT> Eric_Koopmans : do we get another flush?

Thu May 06 2010 11:54:31 PDT> Mike_Modaberpour : my connection not fst enough for this

Thu May 06 2010 11:54:40 PDT> Eman_Bayani : that was amazing, i had 40 million at one point

Thu May 06 2010 11:54:44 PDT> Fari_Hamzei : mine is not

Thu May 06 2010 11:54:44 PDT> Mike_Modaberpour : LOL

Thu May 06 2010 11:54:45 PDT> Jennifer_Titilah : 673 covered

Thu May 06 2010 11:54:48 PDT> Jennifer_Titilah : short 673

Thu May 06 2010 11:54:49 PDT> Fari_Hamzei : at 52 Mbps

Thu May 06 2010 11:54:51 PDT> Mark_Zagaria : Sure would be nice to have 5min bars up about now
Thu May 06 2010 11:54:55 PDT> Barry_Davis : that was not enough for you EK ?

Thu May 06 2010 11:54:57 PDT> Fari_Hamzei : AWACS had to rebooted

Thu May 06 2010 11:54:59 PDT> Fari_Hamzei : unreal

Thu May 06 2010 11:55:16 PDT> Eric_Koopmans : Missed it.....went wrong, BD

Thu May 06 2010 11:55:29 PDT> Mike_Modaberpour : | have never seen that before... 50 points o the SPX is a
couple of minutes

Thu May 06 2010 11:55:38 PDT> Eman_Bayani : was anyone able to do anything for the last 15min, think or swim
down for me

Thu May 06 2010 11:55:46 PDT> Alexander_Chepurko : no

Thu May 06 2010 11:55:50 PDT> Mike_Modaberpour : NO

Thu May 06 2010 11:55:54 PDT> Fari_Hamazei : the last two trades i held about 1 min each

Thu May 06 2010 11:55:56 PDT> Mike_Modaberpour : tried to go long

Thu May 06 2010 11:55:57 PDT> Fari_Hamzei : unreal

Thu May 06 2010 11:56:01 PDT> Mike_Modaberpour : took forever

Thu May 06 2010 11:56:02 PDT> Franklin_Phan : Eman, TOS went down?

Thu May 06 2010 11:56:06 PDT> Sam_Park : resolving midpt here at 1114

Thu May 06 2010 11:56:07 PDT> Eman_Bayani : for me

Thu May 06 2010 11:56:07 PDT> Mike_Modaberpour : canceled order

Thu May 06 2010 11:56:15 PDT> Mike_Modaberpour : 1080's

Thu May 06 2010 11:56:15 PDT> Alexander_Chepurko : just not filling anything

Thu May 06 2010 11:56:18 PDT> Fari_Hamzei : bot again

Thu May 06 2010 11:56:21 PDT> Eman_Bayani : i have 40 milion in my account right now

Thu May 06 2010 11:56:21 PDT> Fari_Hamzei : 1113s

Thu May 06 2010 11:56:28 PDT> Eman_Bayani : and that is not what i had

Thu May 06 2010 11:56:28 PDT> Jennifer_Titilah : good EB

Thu May 06 2010 11:56:29 PDT> Lynn_Torrey : my TOS is working

Thu May 06 2010 11:56:30 PDT> Fari_Hamzei : market order only
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Thu May 06 2010 11:56:39 PDT> Fari_Hamzei : target is 1130

Thu May 06 2010 11:56:45 PDT> Eman_Bayani : the fbi is going to get me

Thu May 06 2010 11:56:50 PDT> Jennifer_Titilah : zero sigma test 671.5

Thu May 06 2010 11:56:59 PDT> Barry_Davis : wouldn't surpise if we went flat on day now
Thu May 06 2010 11:57:00 PDT> Michael_Sozek : i think the trading world just changed today
Thu May 06 2010 11:57:00 PDT> Fari_Hamzei : what ??

Thu May 06 2010 11:57:05 PDT> Franklin_Phan : Eman, what did you have? $80 mil?

Thu May 06 2010 11:57:11 PDT> Fari_Hamzei : this is buy signal

Thu May 06 2010 11:57:14 PDT> Fari_Hamzei : reminds me

Thu May 06 2010 11:57:16 PDT> Eman_Bayani : no i had 40 million

Thu May 06 2010 11:57:17 PDT> Barry_Davis : i'l take 10 mill eman

Thu May 06 2010 11:57:20 PDT> Fari_Hamzei : my first trade

Thu May 06 2010 11:57:24 PDT> Fari_Hamzei : silver crash

Thu May 06 2010 11:57:26 PDT> Fari_Hamzei : 1980

Thu May 06 2010 11:57:26 PDT> Eman_Bayani : no its still 40 million

Thu May 06 2010 11:57:31 PDT> Fari_Hamzei : it is in the book

Thu May 06 2010 11:57:33 PDT> Eman_Bayani : what should i do

Thu May 06 2010 11:57:43 PDT> Jennifer_Titilah : bury half

Thu May 06 2010 11:57:45 PDT> Fari_Hamzei : except i only watched it

Thu May 06 2010 11:57:55 PDT> Eman_Bayani : i need volunteers

Thu May 06 2010 11:57:58 PDT> Sam_Park : yes Virginia, chit happens--all the time

Thu May 06 2010 11:57:59 PDT> Eman_Bayani : just joking

Thu May 06 2010 11:58:03 PDT> Barry_Davis : change your font to black pls eman

Thu May 06 2010 11:58:03 PDT> Eman_Bayani : this is very serious

Thu May 06 2010 11:58:08 PDT> Fari_Hamzei : and opened the account next day for my dad and "bot america"
Thu May 06 2010 11:58:14 PDT> Jennifer_Titilah : dropping

Thu May 06 2010 11:58:17 PDT> Sam_Park : eman, will send you my cayman acct number, feel free to share the load
)

Thu May 06 2010 11:58:37 PDT> Franklin_Phan : Fari, so you only watched that "first trade"? You weren't trading it?
Thu May 06 2010 11:58:41 PDT> Fari_Hamzei : sold

Thu May 06 2010 11:58:46 PDT> Fari_Hamzei : 16s and 17s

Thu May 06 2010 11:58:59 PDT> Eman_Bayani : its a glitch, im going to get a call any moment now
Thu May 06 2010 11:59:02 PDT> Eric_Koopmans : longs no good now

Thu May 06 2010 11:59:07 PDT> Fari_Hamzei : not in 1980 silver crash

Thu May 06 2010 11:59:13 PDT> Fari_Hamzei : i got in the next day

Thu May 06 2010 11:59:17 PDT> Peter_Slaga : refresh your account status?

Thu May 06 2010 11:59:21 PDT> Fari_Hamzei : dow was 730

Thu May 06 2010 11:59:27 PDT> Peter_Slaga : and don't trade the 40 mil

Thu May 06 2010 11:59:39 PDT> Eman_Bayani : ABSOLUTELY

Thu May 06 2010 11:59:42 PDT> Fari_Hamzei : my Dad still has kept some them

Thu May 06 2010 11:59:48 PDT> Randy_Tareilo : more heavy program trading here

Thu May 06 2010 11:59:51 PDT> Fari_Hamzei : flat here

Thu May 06 2010 11:59:58 PDT> Eman_Bayani : sorry to bring this up here fari

Thu May 06 2010 12:00:04 PDT> Eman_Bayani : it is just weired

Thu May 06 2010 12:00:20 PDT> Jennifer_Titilah : who's your broker?

Thu May 06 2010 12:00:25 PDT> Eman_Bayani : tos

Thu May 06 2010 12:00:29 PDT> Jennifer_Titilah : may have fat fingers

Thu May 06 2010 12:00:44 PDT> Eman_Bayani : do the trades count or are they busted

Thu May 06 2010 12:00:50 PDT> Fari_Hamzei : btw, during the drop

Thu May 06 2010 12:00:51 PDT> Jennifer_Titilah : imagine goofing up 40 Mil

Thu May 06 2010 12:00:57 PDT> Fari_Hamzei : the pgms went shut off

Thu May 06 2010 12:01:10 PDT> Eman_Bayani : so were did it stop and where did it end
Thu May 06 2010 12:01:11 PDT> Franklin_Phan : TF hit 0 sig 2 bars ago. Go short now?
Thu May 06 2010 12:01:12 PDT> Fari_Hamazei : just got the first detection'
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Thu May 06 2010 12:01:15 PDT> Jennifer_Titilah : you need to call them - talk to the head person

Thu May 06 2010 12:01:17 PDT> Bruce_Johnson : Just learned that they can't suspend trading after 2:30 est
Thu May 06 2010 12:01:18 PDT> Fari_Hamzei : could be AWACS

Thu May 06 2010 12:01:27 PDT> Eman_Bayani : its gone now

Thu May 06 2010 12:01:30 PDT> Fari_Hamzei : the giga hertz router is continunously ON

Thu May 06 2010 12:01:30 PDT> Jennifer_Titilah : Im short from zero sigma as posted

Thu May 06 2010 12:01:38 PDT> Fari_Hamzei : not flashing any more

Thu May 06 2010 12:01:40 PDT> Fari_Hamzei : just ON

Thu May 06 2010 12:02:04 PDT> Fari_Hamzei : you are keeping ??

Thu May 06 2010 12:02:09 PDT> Fari_Hamzei : keeping it

Thu May 06 2010 12:02:15 PDT> Eric_Koopmans : omg, how can u lose money now? | did!

Thu May 06 2010 12:02:16 PDT> Fari_Hamzei : i am too scared

Thu May 06 2010 12:02:25 PDT> Fari_Hamzei : of holding anything more a few minutes

Thu May 06 2010 12:02:25 PDT> Peter_Slaga : closing my EUR/USD shorts and waiting for the dust to clear
Thu May 06 2010 12:02:39 PDT> Jennifer_Titilah : GOLD 1,202

Thu May 06 2010 12:02:47 PDT> Fari_Hamzei : JT you must a Titianium heart

Thu May 06 2010 12:02:51 PDT> Fari_Hamzei : must have a

Thu May 06 2010 12:03:04 PDT> Sam_Park : jt, normal size of reduced?

Thu May 06 2010 12:03:18 PDT> Richard_Burtman : PG wow went down 20

Thu May 06 2010 12:03:19 PDT> Stephen_Ribble : she's up huge...playing with house money

Thu May 06 2010 12:03:26 PDT> Fari_Hamzei : 4.4 mil traded

Thu May 06 2010 12:03:34 PDT> Fari_Hamzei : in ES

Thu May 06 2010 12:03:35 PDT> Stephen_Ribble : taking for ever for fills on stocks on TOS

Thu May 06 2010 12:03:35 PDT> Fari_Hamzei : wow

Thu May 06 2010 12:03:40 PDT> Barry_Davis : this bounce is gaining momo

Thu May 06 2010 12:04:03 PDT> Sam_Park : SR, all the more reason to reduce exposure...imho

Thu May 06 2010 12:04:15 PDT> Stephen_Ribble : agree 100%

Thu May 06 2010 12:04:40 PDT> Stephen_Ribble : reminds me of the day back in 1997 with the Asian
contagion....put market orders in in the morning

Thu May 06 2010 12:04:50 PDT> Stephen_Ribble : and didn't get fills back until after lunch

Thu May 06 2010 12:04:53 PDT> Fari_Hamzei : bot ES again

Thu May 06 2010 12:04:54 PDT> Stephen_Ribble : anyone remember that

Thu May 06 2010 12:04:56 PDT> Evan_Olsen : CNBC now reporting a bad print in PG took the dow down
Thu May 06 2010 12:05:01 PDT> Fari_Hamzei : 1117s

Thu May 06 2010 12:05:17 PDT> Fari_Hamzei : a momo trade

Thu May 06 2010 12:05:26 PDT> Fari_Hamzei : in PG ??

Thu May 06 2010 12:05:37 PDT> Franklin_Phan : Titanium itself is brittle. Would be titanium-tungsten alloy.
Thu May 06 2010 12:05:39 PDT> Fari_Hamzei : Proctor & Gamble

Thu May 06 2010 12:05:48 PDT> Sam_Park : yep, | remember

Thu May 06 2010 12:05:48 PDT> Fari_Hamzei : 21s

Thu May 06 2010 12:06:02 PDT> Fari_Hamzei : selling

Thu May 06 2010 12:06:08 PDT> Fari_Hamzei : at the market

Thu May 06 2010 12:06:11 PDT> Stephen_Ribble : ft71 looking for 1137.5

Thu May 06 2010 12:06:15 PDT> Fari_Hamzei : 23s

Thu May 06 2010 12:06:18 PDT> Jennifer_Titilah : from Mr Topstep

Thu May 06 2010 12:06:21 PDT> Fari_Hamzei : and 22s

Thu May 06 2010 12:06:23 PDT> Jennifer_Titilah : the algo boys got smoked on this one margin calls all over the
place

Thu May 06 2010 12:06:24 PDT> Fari_Hamzei : flat here

Thu May 06 2010 12:06:27 PDT> Vikram_Saxena : i hope none got hurt.

Thu May 06 2010 12:06:37 PDT> Vikram_Saxena : Heard of many traders blowing today

Thu May 06 2010 12:06:45 PDT> Eman_Bayani : did anyones orders fill at -800 or NO?

Thu May 06 2010 12:06:46 PDT> Vikram_Saxena : Screen traders, computers and every one

Thu May 06 2010 12:06:47 PDT> Fari_Hamzei : of course

file:///C|/Users/Fari%20Hamzei/Desktop/HFT_Transcript_050610.txt[5/8/2010 5:48:28 PM]



Thu May 06 2010 12:06:58 PDT> Mike_Modaberpour : for sure VS... stops fills got executed prob 10-15 points below
Thu May 06 2010 12:06:58 PDT> Fari_Hamzei : specially below 1100 on ES

Thu May 06 2010 12:07:00 PDT> Peter_Slaga : on EUr/USD most of the volume has been around the 1.27 area so that
is the major resistance area

Thu May 06 2010 12:07:02 PDT> Fari_Hamzei : that move unreal

Thu May 06 2010 12:07:14 PDT> Stephen_Ribble : can imagine all the diapers who shorted that hole Fari
Thu May 06 2010 12:07:14 PDT> Fari_Hamzei : straight down

Thu May 06 2010 12:07:17 PDT> Mike_Modaberpour : That low will prob hold for some time...

Thu May 06 2010 12:07:23 PDT> Peter_Slaga : Vikram.. no model can account for this.. you either on the right side or
not

Thu May 06 2010 12:07:24 PDT> Fari_Hamzei : straight up

Thu May 06 2010 12:07:40 PDT> Gary_Williams : captitulation low for now maybe

Thu May 06 2010 12:07:46 PDT> Mike_Modaberpour : can we go greeen? is that possible?

Thu May 06 2010 12:07:52 PDT> Fari_Hamzei : agree JT

Thu May 06 2010 12:07:59 PDT> Stephen_Ribble : LOL MM

Thu May 06 2010 12:08:08 PDT> Fari_Hamzei : my heart was coming out of my chest

Thu May 06 2010 12:08:08 PDT> Eman_Bayani : so you guys got fills, my system was down, that sucks!
Thu May 06 2010 12:08:08 PDT> Barry_Davis : we may see green today at this rate, amazing

Thu May 06 2010 12:08:18 PDT> Stephen_Ribble : rally caps

Thu May 06 2010 12:08:20 PDT> Fari_Hamzei : couple times there

Thu May 06 2010 12:08:26 PDT> Mike_Modaberpour : | think it is possible....

Thu May 06 2010 12:08:30 PDT> Fari_Hamzei : just watching it

Thu May 06 2010 12:08:34 PDT> Mike_Modaberpour : mee too

Thu May 06 2010 12:08:37 PDT> Mike_Modaberpour : Fari

Thu May 06 2010 12:08:50 PDT> Mike_Modaberpour : My phone was none stop ringing

Thu May 06 2010 12:08:50 PDT> Gary_Williams : if we get up through 1151 green is a possibility in my view
Thu May 06 2010 12:08:52 PDT> Fari_Hamzei : bot ES

Thu May 06 2010 12:08:56 PDT> Fari_Hamzei : 28s

Thu May 06 2010 12:09:11 PDT> Barry_Dauvis : aapl almost back to 250

Thu May 06 2010 12:09:27 PDT> Jennifer_Titilah : stopped out of the short at 675.5 now long 675.5

Thu May 06 2010 12:09:39 PDT> Jennifer_Titilah : at least that time it went long

Thu May 06 2010 12:09:51 PDT> Fari_Hamzei : last hour is here

Thu May 06 2010 12:09:57 PDT> Gary_Williams : Sure beats the heck out of NFP

Thu May 06 2010 12:10:01 PDT> Fari_Hamzei : 25s

Thu May 06 2010 12:10:16 PDT> Fari_Hamzei : bot 25s

Thu May 06 2010 12:10:17 PDT> Jennifer_Titilah : maybe we even get gap fill

Thu May 06 2010 12:10:24 PDT> Mark_Zagaria : AWACS have an unplanned landing?

Thu May 06 2010 12:10:28 PDT> Fari_Hamzei : and that is it for me

Thu May 06 2010 12:10:39 PDT> Fari_Hamzei : it crashed

Thu May 06 2010 12:10:53 PDT> Fari_Hamzei : let me watch the trade here

Thu May 06 2010 12:11:03 PDT> Fari_Hamzei : VWAP is 3s

Thu May 06 2010 12:11:05 PDT> Fari_Hamzei : 35s

Thu May 06 2010 12:11:06 PDT> Mike_Modaberpour : part of me says it is done and we go higher

Thu May 06 2010 12:11:13 PDT> Sam_Park : stalling at this .618 fib area now

Thu May 06 2010 12:11:20 PDT> Mike_Modaberpour : but we have bounce 70 points...

Thu May 06 2010 12:11:29 PDT> Fari_Hamzei : 50 bar MA

Thu May 06 2010 12:11:36 PDT> Fari_Hamzei : capping it here

Thu May 06 2010 12:11:39 PDT> Mike_Modaberpour : 113650 VWAP

Thu May 06 2010 12:12:06 PDT> Mark_Zagaria : Hope AWACS crew ejected in time

Thu May 06 2010 12:12:08 PDT> Fari_Hamzei : sold 26s

Thu May 06 2010 12:12:13 PDT> Fari_Hamzei : lost on one leg

Thu May 06 2010 12:12:25 PDT> Fari_Hamzei : 50 bar is/was 1126

Thu May 06 2010 12:12:29 PDT> Mike_Modaberpour : Aladi said there will be margin calls on the close... prob wont
hold
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Thu May 06 2010 12:12:32 PDT> Fari_Hamzei :
Thu May 06 2010 12:12:44 PDT> Fari_Hamzei :
Thu May 06 2010 12:12:47 PDT> Fari_Hamzei :
Thu May 06 2010 12:12:49 PDT> Fari_Hamzei :
Thu May 06 2010 12:12:58 PDT> Fari_Hamzei :
Thu May 06 2010 12:13:14 PDT> Fari_Hamzei :
Thu May 06 2010 12:13:18 PDT> Fari_Hamzei :
Thu May 06 2010 12:13:21 PDT> Fari_Hamzei :

bijan's chart

but will not short here

this is PPT

in action

not going against PPT

Turbo Tim ordered this run up
he has to

no choice

Thu May 06 2010 12:13:52 PDT> Mike_Modaberpour : below 1110 and we may see more selling....

Thu May 06 2010 12:14:07 PDT> Wayne_Ball :

Ben Lickenstein went crazy

Thu May 06 2010 12:14:21 PDT> Stephen_Ribble : guess the treasury sales will go better now......

Thu May 06 2010 12:14:42 PDT> Fari_Hamzei :
Thu May 06 2010 12:14:49 PDT> Fari_Hamzei :
Thu May 06 2010 12:14:52 PDT> Fari_Hamzei :
Thu May 06 2010 12:15:41 PDT> Fari_Hamzei :
Thu May 06 2010 12:15:49 PDT> Fari_Hamzei :
Thu May 06 2010 12:16:10 PDT> Fari_Hamzei :
Thu May 06 2010 12:16:29 PDT> Fari_Hamzei :
Thu May 06 2010 12:17:50 PDT> Barry_Davis :
Thu May 06 2010 12:17:59 PDT> Jamie_Burak :

Thu May 06 2010 12:18:04 PDT> Jamie_Burak

in NQ

that is rare

twice today

look at Timer Chart
on HFT1 quickly
bot ES

1121s

come on timmy
that was fun

: ohmy

Thu May 06 2010 12:18:13 PDT> Richard_Burtman : low in the day in aapl 199

Thu May 06 2010 12:18:17 PDT> Fari_Hamzei
Thu May 06 2010 12:18:20 PDT> Fari_Hamzei

: we need 113200 print
: to melt up

Thu May 06 2010 12:18:20 PDT> Jennifer_Titilah : | want to know what the max sigma was? did it get to 6+?

Thu May 06 2010 12:18:27 PDT> Fari_Hamzei

: channel breakout

Thu May 06 2010 12:18:30 PDT> Stephen_Ribble : sounds funny to say we're up 54 points from the lows on /ES
Thu May 06 2010 12:19:10 PDT> Bruce_Johnson : Step away from the keyboard,lol

Thu May 06 2010 12:19:18 PDT> Fari_Hamzei : covered ES

Thu May 06 2010 12:19:24 PDT> Fari_Hamzei : got 1119s

Thu May 06 2010 12:19:31 PDT> Fari_Hamzei : lost money

Thu May 06 2010 12:19:35 PDT> Gary_Williams : stepping aside, this is not a normal last hour of trading
Thu May 06 2010 12:19:41 PDT> Peter_Guernsey : well mite be my end

Thu May 06 2010 12:19:45 PDT> Fari_Hamzei : the delay is massive

Thu May 06 2010 12:19:54 PDT> Peter_Guernsey : blew up half my account ouch

Thu May 06 2010 12:19:57 PDT> Fari_Hamzei : 4.8 mil traded in ES

Thu May 06 2010 12:20:03 PDT> Peter_Slaga : a lot of data trying to squeeze through the internet

Thu May 06 2010 12:20:11 PDT> Mark_Zagaria : Who wants to buy long into the close to hold long ON?
Thu May 06 2010 12:20:16 PDT> Fari_Hamzei : agree Gary

Thu May 06 2010 12:20:17 PDT> Mike_Modaberpour : | have stepped aside... and I think it is the best decision
possible.. there may be some would of shoudl of could ofs... but your account $$$3$ will be the same at the EOD and
you can trade tomorrow

Thu May 06 2010 12:20:20 PDT> Fari_Hamzei : wise choice

Thu May 06 2010 12:20:26 PDT> Fari_Hamzei : this is time to watch

Thu May 06 2010 12:20:27 PDT> Brad_Sullivan : afternoon all

Thu May 06 2010 12:20:32 PDT> Mike_Modaberpour : Hello Sire

Thu May 06 2010 12:20:32 PDT> Fari_Hamzei : GA Brad

Thu May 06 2010 12:20:34 PDT> Brad_Sullivan : a man is going to the track

Thu May 06 2010 12:20:35 PDT> Fari_Hamzei : what a day

Thu May 06 2010 12:20:38 PDT> Brad_Sullivan : n gets called back

Thu May 06 2010 12:20:45 PDT> Fari_Hamzei : ROFL

Thu May 06 2010 12:20:49 PDT> Jamie_Burak : lol

Thu May 06 2010 12:20:50 PDT> Mike_Modaberpour : LOL

Thu May 06 2010 12:20:50 PDT> Brad_Sullivan : ive nearly vomited
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Thu May 06 2010 12:20:51 PDT> Fari_Hamzei : of all days

Thu May 06 2010 12:20:52 PDT> Sam_Park : agree, live to fight anoither day

Thu May 06 2010 12:20:53 PDT> Brad_Sullivan : 6 times

Thu May 06 2010 12:21:07 PDT> Mike_Modaberpour : rolling

Thu May 06 2010 12:21:10 PDT> Brad_Sullivan : was long size at 1092 when we completely fell out of bed

Thu May 06 2010 12:21:15 PDT> Fari_Hamzei : your timing sire is incredible

Thu May 06 2010 12:21:19 PDT> Stephen_Ribble : glad | wasnt the only one Brad...

Thu May 06 2010 12:21:23 PDT> Brad_Sullivan : still shaking

Thu May 06 2010 12:21:27 PDT> Fari_Hamzei : omg

Thu May 06 2010 12:21:31 PDT> Brad_Sullivan : | doubled down

Thu May 06 2010 12:21:31 PDT> Eric_Koopmans : another flush coming up?

Thu May 06 2010 12:21:34 PDT> Brad_Sullivan : at 74

Thu May 06 2010 12:21:42 PDT> Brad_Sullivan : sold em out

Thu May 06 2010 12:21:50 PDT> Brad_Sullivan : n have been drinking ever since

Thu May 06 2010 12:21:55 PDT> Fari_Hamzei : we will know at 1100 area

Thu May 06 2010 12:21:57 PDT> Mike_Modaberpour : roflmao

Thu May 06 2010 12:22:03 PDT> Fari_Hamzei : oh my God

Thu May 06 2010 12:22:09 PDT> Fari_Hamzei : i am so sorry Brad

Thu May 06 2010 12:22:12 PDT> Sam_Park : EK, did the requisite fib .618 retrace cha cha so swh

Thu May 06 2010 12:22:14 PDT> Brad_Sullivan : oh no

Thu May 06 2010 12:22:18 PDT> Brad_Sullivan : | sold em out on the bounce

Thu May 06 2010 12:22:20 PDT> Fari_Hamzei : i know how hard you work

Thu May 06 2010 12:22:22 PDT> Mike_Modaberpour : for a profit right

Thu May 06 2010 12:22:24 PDT> Mike_Modaberpour : ?

Thu May 06 2010 12:22:27 PDT> Brad_Sullivan : exited between 1102 and 1108

Thu May 06 2010 12:22:28 PDT> Mike_Modaberpour : or else I am not lol

Thu May 06 2010 12:22:30 PDT> Mike_Modaberpour : NICE

Thu May 06 2010 12:22:32 PDT> Mike_Modaberpour : :)

Thu May 06 2010 12:22:36 PDT> Fari_Hamzei : i see

Thu May 06 2010 12:22:38 PDT> Fari_Hamzei : got it

Thu May 06 2010 12:22:41 PDT> Fari_Hamzei : good for you

Thu May 06 2010 12:22:45 PDT> Fari_Hamzei : double down

Thu May 06 2010 12:22:46 PDT> Randy_Tareilo : EUR/USD dropping again

Thu May 06 2010 12:22:46 PDT> Stephen_Ribble : NICE

Thu May 06 2010 12:22:59 PDT> Fari_Hamzei : the first strategy in the book

Thu May 06 2010 12:23:06 PDT> Jennifer_Titilah : YEN STRENGTH TAKES OVER FROM SOARING USD as
USDJPY breaks thru key 92.80 support to 92.20, but needs to close at or below to confirm the break of the 92.40
support38% retracement of the rally from the 88.2 low to the 94.96 high. USDCAD breaks above 100-day MA, now
eyeing its ALL IMPORTANT 200-day MA of 1.05. But 1.0455-60 stands as the 61.8% retracement of the 1.078-.9923
decline. As risk aversion eases into NY Lunch, we may see a temporary retreat in USD and JPY after which fresh
rallies to emerge at around 18:00 GMT (14:00 EST). CAD shorts must be cautioned ahead of a potentially favourable
jobs report from Canada, which is due (11:00 GMT Friday) 90 mins before the US report. [from Ashraf]

Thu May 06 2010 12:23:07 PDT> Stephen_Ribble : always double down on the 11

Thu May 06 2010 12:23:19 PDT> Randy_Tareilo : so much for EUR 1.27 now 1.25946

Thu May 06 2010 12:23:24 PDT> Barry_Davis : we heard from a good source that it was a problem in the pit, we hard
a big slippery finger may have added to the down move

Thu May 06 2010 12:23:29 PDT> Gary_Williams : thx JT

Thu May 06 2010 12:23:30 PDT> Jeff_Rubin : Brad did u hear any reason that happened?

Thu May 06 2010 12:23:31 PDT> Stephen_Ribble : Brad...I know how you feel. | don't smoke but feel like I need one!
Thu May 06 2010 12:23:35 PDT> Fari_Hamzei : Brad 4.85 mil traded so far in ES

Thu May 06 2010 12:23:35 PDT> Barry_Davis : from Mr TS

Thu May 06 2010 12:23:56 PDT> Mike_Modaberpour : Brad .. Im happy it all worked out for you....

Thu May 06 2010 12:24:13 PDT> Brad_Sullivan : im not sure it was worth the agony

Thu May 06 2010 12:24:21 PDT> Brad_Sullivan : | thought we had a terrorist event
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Thu May 06 2010 12:24:32 PDT> Brad_Sullivan : in the marketplace...instead of a deadly one

Thu May 06 2010 12:24:37 PDT> Brad_Sullivan : and who knows

Thu May 06 2010 12:24:42 PDT> Brad_Sullivan : if that is actually not the case

Thu May 06 2010 12:24:54 PDT> Peter_Slaga : bloomberg says it was a computer glitch

Thu May 06 2010 12:25:21 PDT> Brad_Sullivan : | know...but there r so many other issues that happened
Thu May 06 2010 12:25:25 PDT> Brad_Sullivan : leading up to the puke

Thu May 06 2010 12:25:27 PDT> Barry_Davis : where are you timmy?

Thu May 06 2010 12:25:35 PDT> Brad_Sullivan : that i refuse to buy a glitch

Thu May 06 2010 12:25:52 PDT> Michael_Sozek : i guess margin rates will increase overnight

Thu May 06 2010 12:25:55 PDT> Brad_Sullivan : of course...ive been drinkin

Thu May 06 2010 12:26:05 PDT> Gary_Williams : think some trades might be broken

Thu May 06 2010 12:26:06 PDT> Fari_Hamzei : refreshing put/call direct from OCC now -- we must have opened
new strikes

Thu May 06 2010 12:26:11 PDT> Fari_Hamzei : with this move

Thu May 06 2010 12:26:14 PDT> Sam_Park : Kudos Brad

Thu May 06 2010 12:26:25 PDT> Eman_Bayani : if it makes you feel better, i have been there done that my friend, we
are with you

Thu May 06 2010 12:26:43 PDT> Stephen_Ribble : a drink or two does sound good about now

Thu May 06 2010 12:27:05 PDT> Eman_Bayani : Well BS i had a glitch on my system and my account value popped
to 40 million and that is not what i had in there

Thu May 06 2010 12:27:09 PDT> Fari_Hamzei : 1100 --1102 is lower CEP band now

Thu May 06 2010 12:27:14 PDT> Eric_Koopmans : 1100 key level or not?

Thu May 06 2010 12:27:26 PDT> Jamie_Burak : metals are rallying

Thu May 06 2010 12:27:43 PDT> Stephen_Ribble : have them send you a check Eman!

Thu May 06 2010 12:28:01 PDT> Fari_Hamzei : i think it is Eric

Thu May 06 2010 12:28:02 PDT> Eman_Bayani : its fixed now

Thu May 06 2010 12:28:04 PDT> Fari_Hamzei : but who knows

Thu May 06 2010 12:28:21 PDT> Jennifer_Titilah : Gold 1208

Thu May 06 2010 12:28:27 PDT> Fari_Hamzei : Eman

Thu May 06 2010 12:28:34 PDT> Fari_Hamzei : ask for a Cashier Check

Thu May 06 2010 12:28:36 PDT> Stephen_Ribble : anyone think that Silver catches up to gold?

Thu May 06 2010 12:28:38 PDT> Fari_Hamzei : lol

Thu May 06 2010 12:29:00 PDT> Fari_Hamzei : seeing some bids here

Thu May 06 2010 12:29:00 PDT> Stephen_Ribble : or an immediate wire transfer!

Thu May 06 2010 12:29:03 PDT> Eman_Bayani : lol, ok, can i stay with you for a while , until it clears
Thu May 06 2010 12:29:04 PDT> Jennifer_Titilah : I'm short from 672 (oops stop again0 3rd in a row.
Thu May 06 2010 12:29:18 PDT> Jennifer_Titilah : from 675.5

Thu May 06 2010 12:29:29 PDT> Eman_Bayani : i"ll make it worth you while

Thu May 06 2010 12:29:30 PDT> Jennifer_Titilah : took a while to clear

Thu May 06 2010 12:29:38 PDT> Stephen_Ribble : sure for a small fee!

Thu May 06 2010 12:30:04 PDT> Jennifer_Titilah : bottom of the hour

Thu May 06 2010 12:30:13 PDT> James_Falvo : wowwwwwwwwwwww | just got home

Thu May 06 2010 12:30:19 PDT> Altan_Sadik-Khan : WOW IS RIGHT

Thu May 06 2010 12:30:29 PDT> Stephen_Ribble : I think we broke it James

Thu May 06 2010 12:30:37 PDT> Jennifer_Titilah : oh you missed a monster day - almost

Thu May 06 2010 12:30:38 PDT> Gary_Williams : Trade it well folks, Fari, thanks for a great room. Traders in here
are awesome.

Thu May 06 2010 12:30:53 PDT> Altan_Sadik-Khan : i got in there on downside

Thu May 06 2010 12:30:53 PDT> James_Falvo : | hope some of you folk made a frickin moutain of soup money
today

Thu May 06 2010 12:30:54 PDT> Barry_Davis : lets go timmy

Thu May 06 2010 12:31:03 PDT> Altan_Sadik-Khan : made 10% on cap, then gave back bout 50% of gain
Thu May 06 2010 12:31:24 PDT> Fari_Hamzei : still flat here

Thu May 06 2010 12:31:26 PDT> Stephen_Ribble : but you're leaving a winner
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Thu May 06 2010 12:31:51 PDT> Altan_Sadik-Khan : indeed, monster day

Thu May 06 2010 12:31:57 PDT> Eric_Koopmans : loser of the day, but got time to win it back ;-)
Thu May 06 2010 12:31:59 PDT> Jennifer_Titilah : zero sigma is acting as the catch
Thu May 06 2010 12:31:59 PDT> Barry_Davis : melt up now please

Thu May 06 2010 12:32:09 PDT> Fari_Hamzei : long ES

Thu May 06 2010 12:32:12 PDT> Jennifer_Titilah : covered 670

Thu May 06 2010 12:32:13 PDT> Barry_Davis : sounds crazy but Hearing Citi's program desk had an e-mini program
error. Meant to sell $16mm of the e-minis but put in $16bin instead.

Thu May 06 2010 12:32:14 PDT> Fari_Hamzei : 1119s

Thu May 06 2010 12:32:17 PDT> Jennifer_Titilah : long now 670

Thu May 06 2010 12:32:24 PDT> Fari_Hamzei : new trade

Thu May 06 2010 12:32:34 PDT> Stephen_Ribble : whats a decimile among friends?
Thu May 06 2010 12:32:45 PDT> Fari_Hamzei : Fari -- do you really need more Yuans ??
Thu May 06 2010 12:32:57 PDT> Mike_Modaberpour : LOL

Thu May 06 2010 12:33:05 PDT> Fari_Hamzei : when is it enough ??

Thu May 06 2010 12:33:17 PDT> Randy_Tareilo : Today is a Black Swan event

Thu May 06 2010 12:33:21 PDT> Fari_Hamzei : oh my

Thu May 06 2010 12:33:28 PDT> Fari_Hamzei : BD

Thu May 06 2010 12:33:41 PDT> Altan_Sadik-Khan : yowza

Thu May 06 2010 12:33:45 PDT> Fari_Hamzei : again we are 50 bar

Thu May 06 2010 12:33:46 PDT> Altan_Sadik-Khan : thats a fat finger

Thu May 06 2010 12:33:51 PDT> Fari_Hamzei : on Bijan's charts

Thu May 06 2010 12:33:53 PDT> Barry_Davis : thats was from top step

Thu May 06 2010 12:34:18 PDT> Altan_Sadik-Khan : | saw 1066 50 on the low print there
Thu May 06 2010 12:34:24 PDT> Altan_Sadik-Khan : anyone else confirm?

Thu May 06 2010 12:34:25 PDT> Fari_Hamzei : sorry wrong charts

Thu May 06 2010 12:34:29 PDT> Altan_Sadik-Khan : weird prints all over

Thu May 06 2010 12:34:33 PDT> Fari_Hamzei : flipping thru many of them

Thu May 06 2010 12:34:38 PDT> Fari_Hamzei : it is 20 bar

Thu May 06 2010 12:34:45 PDT> Fari_Hamzei : std bbands

Thu May 06 2010 12:35:10 PDT> Eric_Koopmans : green closing? lol

Thu May 06 2010 12:35:23 PDT> Fari_Hamzei : low print was 105600

Thu May 06 2010 12:35:30 PDT> Fari_Hamzei : for ES Altan

Thu May 06 2010 12:35:47 PDT> Altan_Sadik-Khan : wow, thx sir

Thu May 06 2010 12:35:56 PDT> Fari_Hamzei : target is 1133

Thu May 06 2010 12:35:59 PDT> Barry_Davis : could happen EK in this insane tape
Thu May 06 2010 12:36:01 PDT> Fari_Hamzei : 1133-34

Thu May 06 2010 12:36:13 PDT> Brad_Sullivan : hey Barry

Thu May 06 2010 12:36:20 PDT> Barry_Dauvis : yes

Thu May 06 2010 12:36:21 PDT> Brad_Sullivan : | heard the same thing on that

Thu May 06 2010 12:36:24 PDT> Brad_Sullivan : w Citi

Thu May 06 2010 12:36:28 PDT> Brad_Sullivan : the only issue

Thu May 06 2010 12:36:35 PDT> Brad_Sullivan : | have w it

Thu May 06 2010 12:36:43 PDT> Brad_Sullivan : is all the controls these firms have
Thu May 06 2010 12:36:50 PDT> Fari_Hamzei : sold all 26s

Thu May 06 2010 12:36:52 PDT> Brad_Sullivan : 16bln

Thu May 06 2010 12:36:52 PDT> Barry_Davis : seems unlikley

Thu May 06 2010 12:36:57 PDT> Jennifer_Titilah : pos one sigma 673.6

Thu May 06 2010 12:36:57 PDT> Brad_Sullivan : is s0000000 much

Thu May 06 2010 12:37:00 PDT> Fari_Hamzei : during the second buy pgm

Thu May 06 2010 12:37:01 PDT> Richard_Burtman : i agree

Thu May 06 2010 12:37:08 PDT> Brad_Sullivan : but that continues to make the rounds
Thu May 06 2010 12:37:10 PDT> Fari_Hamzei : btw these prgms are huge

Thu May 06 2010 12:37:12 PDT> Mike_Modaberpour : NICE fill FAri
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Thu May 06 2010 12:37:19 PDT> Jennifer_Titilah : they gave it to Eman I think

Thu May 06 2010 12:37:19 PDT> Fari_Hamzei : wow 22 now

Thu May 06 2010 12:37:33 PDT> Fari_Hamzei : got to use the tools we have

Thu May 06 2010 12:37:37 PDT> Fari_Hamzei : to project

Thu May 06 2010 12:37:43 PDT> Fari_Hamzei : and stay ahead

Thu May 06 2010 12:38:06 PDT> Fari_Hamzei : in trend days AWACS will shine (if data rates don't kill it)
Thu May 06 2010 12:38:21 PDT> Fari_Hamzei : in Sausage Days it is just another PC

Thu May 06 2010 12:38:50 PDT> Mike_Modaberpour : Brad....fari.. could you have thought we would have seen this
big of a sell off... ?

Thu May 06 2010 12:39:11 PDT> Fari_Hamzei : Brad -- today our gigahertz switch was solid green

Thu May 06 2010 12:39:15 PDT> Fari_Hamzei : during the drop

Thu May 06 2010 12:39:17 PDT> Eman_Bayani : yep

Thu May 06 2010 12:39:20 PDT> Fari_Hamzei : never seen that before

Thu May 06 2010 12:39:24 PDT> Eman_Bayani : JT

Thu May 06 2010 12:39:36 PDT> Fari_Hamzei : not me MM

Thu May 06 2010 12:39:43 PDT> Fari_Hamzei : not this magnitude

Thu May 06 2010 12:39:46 PDT> Fari_Hamzei : no way

Thu May 06 2010 12:39:54 PDT> Eman_Bayani : fari we should have a market timiing meeting

Thu May 06 2010 12:39:57 PDT> Mike_Modaberpour : When | said they take out the stops at 1100.. | thought
1097..1095 and reverse...

Thu May 06 2010 12:40:13 PDT> Peter_Slaga : Brad | remember you talking about electronic trading 4 years ago out
in LA and mentioning that

Thu May 06 2010 12:40:14 PDT> Mike_Modaberpour : 1056... This is one for the history books

Thu May 06 2010 12:40:20 PDT> Fari_Hamzei : NYSE AD diff was near zero

Thu May 06 2010 12:40:26 PDT> Eric_Koopmans : Indeed MM

Thu May 06 2010 12:40:26 PDT> Brad_Sullivan : yes Peter

Thu May 06 2010 12:40:28 PDT> Fari_Hamzei : we went down to -3000

Thu May 06 2010 12:40:31 PDT> Brad_Sullivan : it is a huge issue

Thu May 06 2010 12:40:31 PDT> Fari_Hamzei : unreal

Thu May 06 2010 12:40:32 PDT> Peter_Slaga : there was concern that we could have some major market impact with
Thu May 06 2010 12:40:37 PDT> Brad_Sullivan : and will continue

Thu May 06 2010 12:40:37 PDT> Peter_Slaga : electronic bots

Thu May 06 2010 12:40:41 PDT> Peter_Slaga : yes i agree

Thu May 06 2010 12:40:55 PDT> Brad_Sullivan : when 80% of the volume is done w hft

Thu May 06 2010 12:41:02 PDT> Brad_Sullivan : it creates this

Thu May 06 2010 12:41:04 PDT> Peter_Slaga : EUR/USD going to make a late day run at 27

Thu May 06 2010 12:41:05 PDT> James_Falvo : | will be up all night trying to catch up on all I missed I love it
Thu May 06 2010 12:41:10 PDT> Brad_Sullivan : where is Taleb when u need him?

Thu May 06 2010 12:41:19 PDT> Mike_Modaberpour : Taleb made a killing today for sure

Thu May 06 2010 12:41:24 PDT> Altan_Sadik-Khan : BS< once again just want to say your 15 vix call was magic,
unreal

Thu May 06 2010 12:41:34 PDT> Altan_Sadik-Khan : im seeing just under 40 now

Thu May 06 2010 12:42:10 PDT> Stephen_Ribble :
http://www.wwt.org.uk/research/monitoring/images/Black_Swan.jpg

Thu May 06 2010 12:42:47 PDT> Fari_Hamzei : all time high options volume in our Universe (of big caps high beta)
in our PCR Engine

Thu May 06 2010 12:42:48 PDT> Fari_Hamzei : wow

Thu May 06 2010 12:43:01 PDT> Fari_Hamzei : all equity is 2.60

Thu May 06 2010 12:43:05 PDT> Fari_Hamzei : another wow

Thu May 06 2010 12:43:42 PDT> Jennifer_Titilah : TF 675

Thu May 06 2010 12:43:43 PDT> Fari_Hamzei : Twitter API unavailable

Thu May 06 2010 12:43:46 PDT> Fari_Hamzei : must be Twitter

Thu May 06 2010 12:43:49 PDT> Eman_Bayani : p and g error went to 39 when it was suppose to be 56

Thu May 06 2010 12:43:54 PDT> Mike_Modaberpour : VWAP is still at 1135.. even with all of this selling
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Thu May 06 2010 12:44:00 PDT> Randy_Tareilo : wonder if Citi will attempt to buy those Eminis back today?
Thu May 06 2010 12:44:01 PDT> Brad_Sullivan : just heard once again

Thu May 06 2010 12:44:05 PDT> Brad_Sullivan : bout Citi

Thu May 06 2010 12:44:26 PDT> Bruce_Johnson : http://screencast.com/t/NjM2YzQ3Yz

Thu May 06 2010 12:44:36 PDT> Brad_Sullivan : this is from the head of BofA index

Thu May 06 2010 12:44:36 PDT> Hoss_Nabaii : > Fari could there be a big pop in the cards ON due to this gilitch?
Thu May 06 2010 12:44:40 PDT> Fari_Hamzei : bot ES 25s

Thu May 06 2010 12:44:46 PDT> Brad_Sullivan : $60mIn order came in at $60bin

Thu May 06 2010 12:44:58 PDT> Fari_Hamzei : you are seeing some of it Hoss

Thu May 06 2010 12:45:00 PDT> Brad_Sullivan : Citi is denying it

Thu May 06 2010 12:45:06 PDT> Barry_Davis : cash buyers at close??

Thu May 06 2010 12:45:08 PDT> Fari_Hamzei : long ES

Thu May 06 2010 12:45:26 PDT> Fari_Hamzei : do not see much BD

Thu May 06 2010 12:45:29 PDT> Fari_Hamzei : not yet

Thu May 06 2010 12:45:32 PDT> Sam_Park : need to get above the 1128.5, .618 fib level for higher

Thu May 06 2010 12:45:35 PDT> Michael_Sozek : hitting cnbc now

Thu May 06 2010 12:45:49 PDT> Michael_Sozek : 60b vs 60mill

Thu May 06 2010 12:46:04 PDT> Altan_Sadik-Khan : wow

Thu May 06 2010 12:46:47 PDT> Peter_Slaga : Algo's gone wild.. when you stop and thing how all these markets are
inter related. | remember way back when at Hull trading they would

Thu May 06 2010 12:46:52 PDT> Peter_Slaga : proxy hedge

Thu May 06 2010 12:46:53 PDT> Eman_Bayani : they might be busing trades

Thu May 06 2010 12:47:03 PDT> Peter_Slaga : if they were out of skew on IBM

Thu May 06 2010 12:47:07 PDT> Eman_Bayani : busting

Thu May 06 2010 12:47:13 PDT> Peter_Slaga : they may use HP to hedge

Thu May 06 2010 12:47:21 PDT> Stephen_Ribble : just watch.....Congress will be calling for more financial regulation
because of this

Thu May 06 2010 12:47:31 PDT> Stephen_Ribble : see...this is why we need it.....

Thu May 06 2010 12:47:33 PDT> Eman_Bayani : don't count your eggs yet!

Thu May 06 2010 12:47:36 PDT> Michael_Sozek : no doubt

Thu May 06 2010 12:47:48 PDT> Jamie_Burak : its insane!!!

Thu May 06 2010 12:47:52 PDT> Jamie_Burak : they need to stop it

Thu May 06 2010 12:48:04 PDT> Mike_Modaberpour : looking like strong rally into close right now

Thu May 06 2010 12:48:06 PDT> Jennifer_Titilah : I still want to see if they can jam it into gap fill at the close
Thu May 06 2010 12:48:12 PDT> Jennifer_Titilah : 675.6 here

Thu May 06 2010 12:48:24 PDT> Mike_Modaberpour : yup

Thu May 06 2010 12:48:28 PDT> Jennifer_Titilah : more curious than greedy here

Thu May 06 2010 12:48:32 PDT> Randy_Tareilo : citi buying?

Thu May 06 2010 12:48:32 PDT> Mike_Modaberpour : mee too

Thu May 06 2010 12:48:34 PDT> Stephen_Ribble : hey another 33 points and we're green on the day!

Thu May 06 2010 12:48:37 PDT> Mike_Modaberpour : Im flat

Thu May 06 2010 12:48:44 PDT> Fari_Hamzei : sold all

Thu May 06 2010 12:48:47 PDT> Fari_Hamzei : 1132s

Thu May 06 2010 12:48:49 PDT> Jennifer_Titilah : I m up a hundred

Thu May 06 2010 12:48:55 PDT> Sam_Park : next target is vwap at 36.5

Thu May 06 2010 12:48:56 PDT> Mike_Modaberpour : wow JT

Thu May 06 2010 12:49:06 PDT> Stephen_Ribble : that is awsome JT

Thu May 06 2010 12:49:10 PDT> Stephen_Ribble : NICE NICE DAY

Thu May 06 2010 12:49:11 PDT> Mike_Modaberpour : very proud to be in your company

Thu May 06 2010 12:49:13 PDT> Michael_Sozek : the way today is going it wouldnt suprise me

Thu May 06 2010 12:49:14 PDT> Barry_Davis : wow

Thu May 06 2010 12:49:14 PDT> Fari_Hamzei : target was 33

Thu May 06 2010 12:49:14 PDT> Jennifer_Titilah : and they wanted to know why | don't go to breakfast meetings
Thu May 06 2010 12:49:24 PDT> Mike_Modaberpour : LOL
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Thu May 06 2010 12:49:24 PDT> Fari_Hamzei : 7 handles

Thu May 06 2010 12:49:26 PDT> Fari_Hamzei : unreal

Thu May 06 2010 12:49:26 PDT> Jennifer_Titilah : totally lucky

Thu May 06 2010 12:49:42 PDT> Fari_Hamzei : lunch is for wimps

Thu May 06 2010 12:50:07 PDT> Sam_Park : wtg JT, lady traders rock!

Thu May 06 2010 12:50:14 PDT> Barry_Davis : i got hammered, went long too early

Thu May 06 2010 12:50:30 PDT> Fari_Hamzei : MM see what i did ??

Thu May 06 2010 12:50:32 PDT> Randy_Tareilo : IB freezing up

Thu May 06 2010 12:50:39 PDT> Fari_Hamzei : had a projection from AWACS

Thu May 06 2010 12:50:42 PDT> Mike_Modaberpour : nice fill again fari

Thu May 06 2010 12:50:44 PDT> Fari_Hamzei : place the order in

Thu May 06 2010 12:50:45 PDT> Mike_Modaberpour : yeah...

Thu May 06 2010 12:50:48 PDT> Fari_Hamzei : and buy pgms

Thu May 06 2010 12:50:51 PDT> Fari_Hamzei : ran over them

Thu May 06 2010 12:50:55 PDT> Fari_Hamzei : got filled

Thu May 06 2010 12:51:00 PDT> Fari_Hamzei : my exit was conservative

Thu May 06 2010 12:51:06 PDT> Fari_Hamzei : i low balled it

Thu May 06 2010 12:51:08 PDT> Mike_Modaberpour : just by 2 points

Thu May 06 2010 12:51:15 PDT> Mike_Modaberpour : but better safe than sorry sire

Thu May 06 2010 12:51:16 PDT> Fari_Hamzei : to make sure i get filled

Thu May 06 2010 12:51:20 PDT> Mike_Modaberpour : yes

Thu May 06 2010 12:51:22 PDT> Altan_Sadik-Khan : Bberg talking about margin calls

Thu May 06 2010 12:51:29 PDT> Altan_Sadik-Khan : and a wave of selling into the am possible
Thu May 06 2010 12:51:30 PDT> Sam_ Park : cant forget Fari, great trading Capn

Thu May 06 2010 12:51:36 PDT> Fari_Hamzei : it is like Squash

Thu May 06 2010 12:51:40 PDT> Fari_Hamzei : must think fwd

Thu May 06 2010 12:51:53 PDT> Fari_Hamzei : and stay cool

Thu May 06 2010 12:52:01 PDT> Fari_Hamzei : i dropped the AC here

Thu May 06 2010 12:52:08 PDT> Fari_Hamzei : and was drinking ice cold water

Thu May 06 2010 12:52:17 PDT> Fari_Hamzei : learned from my sister's boss

Thu May 06 2010 12:52:20 PDT> Mike Modaberpour : | have not left my chair since | got back
Thu May 06 2010 12:52:21 PDT> Fari_Hamzei : William Simon

Thu May 06 2010 12:52:27 PDT> Fari_Hamzei : sec of treasury

Thu May 06 2010 12:52:33 PDT> Fari_Hamzei : under nixon

Thu May 06 2010 12:52:46 PDT> Alexander_Chepurko : I'm trying to comprehend how 15b gets filled
Thu May 06 2010 12:52:49 PDT> Fari_Hamzei : he was one of the greatest bond

Thu May 06 2010 12:52:52 PDT> Fari_Hamzei : traders ever

Thu May 06 2010 12:53:03 PDT> Fari_Hamzei : ran Solly bond desk

Thu May 06 2010 12:53:09 PDT> Mike_Modaberpour : | dont buy the rumor....

Thu May 06 2010 12:53:16 PDT> Fari_Hamzei : he was known for drinking ice water all day
Thu May 06 2010 12:53:25 PDT> Mike_Modaberpour : hard for me to imagine that with one click of a button you can
sell 15B

Thu May 06 2010 12:53:35 PDT> Alexander_Chepurko : yea this could be a nasty buy the rumore sell the fact
scenario

Thu May 06 2010 12:53:39 PDT> Mike_Modaberpour : like there is no controls in place for an order of that size
Thu May 06 2010 12:53:41 PDT> Jamie_Burak : cnbc are a bunch of liars and we are fools for Isitening
Thu May 06 2010 12:53:44 PDT> Altan_Sadik-Khan : rumor smells fishy

Thu May 06 2010 12:53:46 PDT> Jamie_Burak : sure a 16 billion error

Thu May 06 2010 12:53:48 PDT> Fari_Hamzei : have not had lunch yet

Thu May 06 2010 12:53:55 PDT> Jamie_Burak : we were at 1150 before that

Thu May 06 2010 12:53:57 PDT> Jamie_Burak : lol

Thu May 06 2010 12:53:58 PDT> Fari_Hamzei : no appetite

Thu May 06 2010 12:54:00 PDT> Jennifer_Titilah : seven minutes to go

Thu May 06 2010 12:54:04 PDT> Jamie_Burak : bunch of liars
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Thu May 06 2010 12:54:05 PDT> Mike_Modaberpour : Like the guy on the other side does not call them and say.."”
ARE YOU SURE"

Thu May 06 2010 12:54:11 PDT> Jamie_Burak : its a joke

Thu May 06 2010 12:54:13 PDT> Fari_Hamzei : nervous system shuts down

Thu May 06 2010 12:54:16 PDT> Jamie_Burak : they take people for fools

Thu May 06 2010 12:54:27 PDT> Fari_Hamzei : 5 min to

Thu May 06 2010 12:54:33 PDT> Sam_Park : JB, who listens to cnbc, C is conman, Crooks, Crap etc

Thu May 06 2010 12:55:08 PDT> Mike_Modaberpour : welll I think it will look like a victory for most people in
America to see us close down 300.. and not 1000.. like a 700 point gain

Thu May 06 2010 12:55:11 PDT> Randy_Tareilo : don't forget cramer

Thu May 06 2010 12:55:36 PDT> Alexander_Chepurko : jeez we could have the biggest volunteer days ahead from
this

Thu May 06 2010 12:55:37 PDT> Sam_Park : luv Cramer, best fade in the business

Thu May 06 2010 12:55:37 PDT> Mark_Zagaria : Even though we are not closing down 1000 djia, | don't think Asia
tonight and Europe tomorrow will take today's action in US markets as a reason to buy aggressively

Thu May 06 2010 12:55:37 PDT> Vikram_Saxena : i think it is time to add some puts

Thu May 06 2010 12:55:50 PDT> Mike_Modaberpour : I am thining short here also VS

Thu May 06 2010 12:56:03 PDT> Mike_Modaberpour : but not trading

Thu May 06 2010 12:56:07 PDT> Stephen_Ribble : I can hear it now MM.....the media will focus on the huge
rally....up 700 points off the low

Thu May 06 2010 12:56:28 PDT> Vikram_Saxena : | have gotten out even. Those AAPL puts | sold at 7 were worth
50 for a few minutes. Closed them at 9

Thu May 06 2010 12:56:29 PDT> Sam_Park : so there is an exception to every rule...sorry JB

Thu May 06 2010 12:56:41 PDT> Eric_Koopmans : No -500 at the close, Fari....but u got -1000 intraday ;-)

Thu May 06 2010 12:56:44 PDT> Vikram_Saxena : Bought some BA at the bottom which I sold for +3 gain to even
things out

Thu May 06 2010 12:57:00 PDT> Jennifer_Titilah : pos two and pos three sigma channels bent to pos slope

Thu May 06 2010 12:57:06 PDT> Mark_Zagaria : nice VS

Thu May 06 2010 12:57:17 PDT> Sam_Park : MM, the vwap target was likeluy short..not touching this thing though
Thu May 06 2010 12:57:20 PDT> Jennifer_Titilah : last five minute programs should kick in here

Thu May 06 2010 12:57:26 PDT> Stephen_Ribble : I made 10% on APWR during the rally

Thu May 06 2010 12:57:28 PDT> Mike_Modaberpour : agree SP

Thu May 06 2010 12:57:30 PDT> Stephen_Ribble : not much else though

Thu May 06 2010 12:57:38 PDT> Jennifer_Titilah : very nice SR

Thu May 06 2010 12:57:44 PDT> Vikram_Saxena : MZ it was not nice. Just not nice

Thu May 06 2010 12:57:48 PDT> Jennifer_Titilah : TF moving up

Thu May 06 2010 12:57:57 PDT> Barry_Davis : i got my a%% kicked today and gald | am still alive

Thu May 06 2010 12:57:58 PDT> Vikram_Saxena : Glad those puts were cash secured 100% so there was no margin
liquidation

Thu May 06 2010 12:58:07 PDT> Vikram_Saxena : Bought back the IWM puts | sold BE

Thu May 06 2010 12:58:21 PDT> Jennifer_Titilah : good for you

Thu May 06 2010 12:58:23 PDT> Vikram_Saxena : But lost some cash on the hedge | had to put on to protect the
short puts

Thu May 06 2010 12:58:50 PDT> Jennifer_Titilah : last two minutes

Thu May 06 2010 12:59:14 PDT> Barry_Davis : funny, i was having one of my best days ever until the crash hit
Thu May 06 2010 12:59:17 PDT> Jennifer_Titilah : trying to think of a good target

Thu May 06 2010 12:59:19 PDT> Fari_Hamzei : 1 min to go

Thu May 06 2010 12:59:29 PDT> Paul_Nader : my best day since oct 19, "87

Thu May 06 2010 12:59:31 PDT> Eric_Koopmans : Did u lose, BD?

Thu May 06 2010 12:59:37 PDT> Fari_Hamzei : Eric

Thu May 06 2010 12:59:38 PDT> Fari_Hamzei : agree

Thu May 06 2010 12:59:40 PDT> Barry_Davis : yes i did

Thu May 06 2010 12:59:43 PDT> Fari_Hamzei : -350

Thu May 06 2010 12:59:45 PDT> Vikram_Saxena : paul good for you

file:///C|/Users/Fari%20Hamzei/Desktop/HFT_Transcript_050610.txt[5/8/2010 5:48:28 PM]



Thu May 06 2010 12:59:47 PDT> Eric_Koopmans : Same here

Thu May 06 2010 12:59:56 PDT> Eric_Koopmans : Great, Paul!

Thu May 06 2010 13:00:06 PDT> Jennifer_Titilah : nice Paul

Thu May 06 2010 13:00:06 PDT> Mike_Modaberpour : well.... it was the right call .. like I said.. lots of hsould of
would of could of.... but just gonna have to deal with it....

Thu May 06 2010 13:00:08 PDT> Fari_Hamzei : it is in the history books now

Thu May 06 2010 13:00:12 PDT> Fari_Hamzei : Congrats Paul

Thu May 06 2010 13:00:14 PDT> Vikram_Saxena : | think if you were short there was no reason to cover
Thu May 06 2010 13:00:17 PDT> Fari_Hamzei : you work very hard

Thu May 06 2010 13:00:20 PDT> Fari_Hamzei : good for you

Thu May 06 2010 13:00:24 PDT> Mike_Modaberpour : NICE paul

Thu May 06 2010 13:00:25 PDT> Barry_Davis : glad i survived, i am sure many did not

Thu May 06 2010 13:00:30 PDT> Fari_Hamzei : i made some soup money

Thu May 06 2010 13:00:33 PDT> Altan_Sadik-Khan : this could get nuts again tomorrow

Thu May 06 2010 13:00:37 PDT> Jennifer_Titilah : you nailed that one MM

Thu May 06 2010 13:00:50 PDT> Fari_Hamzei : not sure about extra bread ... lol

Thu May 06 2010 13:00:59 PDT> Mike_Modaberpour : JT.. a lot easier to make a call than trade it...
Thu May 06 2010 13:01:02 PDT> Barry_Davis : no bread for me

Thu May 06 2010 13:01:03 PDT> Randy_Tareilo : EUR back to 1.2617

Thu May 06 2010 13:01:04 PDT> Stephen_Ribble : JT...Fari...you guys are amazing to watch in action today
Thu May 06 2010 13:01:07 PDT> Eric_Koopmans : | got hammered at 114 and just watched the rest...
Thu May 06 2010 13:01:14 PDT> Eric_Koopmans : 1141, that is

Thu May 06 2010 13:01:14 PDT> Fari_Hamzei : questions for me ??

Thu May 06 2010 13:01:26 PDT> Fari_Hamzei : thnx SR

Thu May 06 2010 13:01:31 PDT> Mike_Modaberpour : 1116's on the come

Thu May 06 2010 13:01:35 PDT> Fari_Hamzei : it was very demanding at times

Thu May 06 2010 13:01:40 PDT> Jamie_Burak : was that the low?

Thu May 06 2010 13:01:41 PDT> Jamie_Burak : lol

Thu May 06 2010 13:01:50 PDT> Jan_Cadoret : Fari, can you venture a guess about tomorrow's action?
Thu May 06 2010 13:01:51 PDT> Fari_Hamzei : specially when AWACS locked and crashed

Thu May 06 2010 13:01:56 PDT> Fari_Hamzei : no Jan

Thu May 06 2010 13:01:59 PDT> Fari_Hamzei : no idea

Thu May 06 2010 13:02:04 PDT> Fari_Hamzei : we have NFP

Thu May 06 2010 13:02:16 PDT> Fari_Hamzei : let me put Timer up

Thu May 06 2010 13:02:16 PDT> Jan_Cadoret : Yep

Thu May 06 2010 13:02:20 PDT> Jan_Cadoret : Thanks

Thu May 06 2010 13:02:28 PDT> Fari_Hamzei : look at Timer Chart

Thu May 06 2010 13:02:39 PDT> Fari_Hamzei : look what a week we have had

Thu May 06 2010 13:02:45 PDT> Fari_Hamzei : going into NFP

Thu May 06 2010 13:02:52 PDT> Jennifer_Titilah : Fari can you tell me if VXN hit beyond 6 sigma?
Thu May 06 2010 13:02:53 PDT> Fari_Hamzei : so Jan -- who knows

Thu May 06 2010 13:02:59 PDT> Fari_Hamzei : too many variables

Thu May 06 2010 13:03:03 PDT> Vikram_Saxena : JT | presume were short...... :) all the way down
Thu May 06 2010 13:03:10 PDT> Fari_Hamzei : too many unknowns

Thu May 06 2010 13:03:21 PDT> Jan_Cadoret : Wow - look at the MO!

Thu May 06 2010 13:03:23 PDT> Eric_Koopmans : never seen this before....

Thu May 06 2010 13:03:28 PDT> Jennifer_Titilah : VS 9/10 of the way down

Thu May 06 2010 13:03:31 PDT> Lynn_Torrey : | had a great day, but still think I'm going to throw up
Thu May 06 2010 13:03:32 PDT> Mike_Modaberpour : Glad to say that I will be around to trade tomorrow...
Thu May 06 2010 13:03:38 PDT> Jennifer_Titilah : ooop stops saved the day three times

Thu May 06 2010 13:03:42 PDT> Vikram_Saxena : my my JT you nailed it

Thu May 06 2010 13:03:46 PDT> Mike_Modaberpour : | am sure a lot of folks blew up acccounts all over the place
Thu May 06 2010 13:03:48 PDT> Vikram_Saxena : Our the stops Market

Thu May 06 2010 13:03:54 PDT> Mike_Modaberpour : I am counting my blessings...
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Thu May 06 2010 13:03:54 PDT> Sam_Park : VS, the trading Goddess probably bought the bank today...Im so
unworthy :)

Thu May 06 2010 13:04:06 PDT> Fari_Hamzei : no JT

Thu May 06 2010 13:04:11 PDT> Jennifer_Titilah : thx

Thu May 06 2010 13:04:17 PDT> Jennifer_Titilah : felt like it

Thu May 06 2010 13:04:19 PDT> Fari_Hamzei : it stopped at 5 sigma

Thu May 06 2010 13:04:22 PDT> Fari_Hamzei : exactly

Thu May 06 2010 13:04:25 PDT> Fari_Hamzei : unreal

Thu May 06 2010 13:04:26 PDT> Jennifer_Titilah : wow

Thu May 06 2010 13:04:47 PDT> Fari_Hamzei : the top of the wick

Thu May 06 2010 13:04:52 PDT> Fari_Hamzei : of the candle

Thu May 06 2010 13:05:13 PDT> Vikram_Saxena : JT 6 figures or 7?

Thu May 06 2010 13:05:24 PDT> Altan_Sadik-Khan : btw gold stocks did great today

Thu May 06 2010 13:05:34 PDT> Altan_Sadik-Khan : rgld up 3.28% when all said and done
Thu May 06 2010 13:05:45 PDT> Fari_Hamzei : Lynn -- it was nerve wrecking

Thu May 06 2010 13:05:50 PDT> Vikram_Saxena : Citi says no bad trade

Thu May 06 2010 13:05:58 PDT> Fari_Hamzei : and i have trade live tomorrow in front a new group
Thu May 06 2010 13:05:58 PDT> Michael_Sozek : bs

Thu May 06 2010 13:05:59 PDT> Fari_Hamzei : PFG

Thu May 06 2010 13:06:11 PDT> Fari_Hamzei : for 90 min or so

Thu May 06 2010 13:06:26 PDT> Fari_Hamzei : need some rest

Thu May 06 2010 13:06:36 PDT> Fari_Hamzei : speaking of that

Thu May 06 2010 13:06:38 PDT> Vikram_Saxena : best of luck FH. Telling them that to stay in cash is not a bad
option. Often that is the safest trade

Thu May 06 2010 13:06:43 PDT> Fari_Hamzei : i will post my trades

Thu May 06 2010 13:07:00 PDT> Fari_Hamzei : on or about the NFP release

Thu May 06 2010 13:07:09 PDT> Jed_Parks : From CNBC...Trading Error at Major Firm Blamed for Market Plunge:
Sources (Story Developing)

Thu May 06 2010 13:07:20 PDT> Fari_Hamzei : around 0730 CT

Thu May 06 2010 13:07:26 PDT> Fari_Hamzei : in HFT Twitter

Thu May 06 2010 13:07:30 PDT> Jan_Cadoret : Good luck tomorrow Fari!

Thu May 06 2010 13:07:36 PDT> Jed_Parks : http://www.cnbc.com/id/36999483

Thu May 06 2010 13:07:45 PDT> Fari_Hamzei : can't be in 2 chats

Thu May 06 2010 13:07:47 PDT> Mark_Zagaria : Will we have hftl and hft2 tomorrow?

Thu May 06 2010 13:07:47 PDT> Jennifer_