Charts for VXX Date: 12-16-19:27

VXX is: Shrt Trm Vix Fut

VXX APC Summary for Monthly, Weekly

Monthly TsrVal -3.45

™ Weekly TsrVal -1.58
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10! i

Time

10 15 20
Date: 12—18—19:27

VXX APC Summary for Weekly, Daily

™ Weekly TsrVal -1.58

M. Daily TsrVal -1.46
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Date:

12—16—19:2%

VXX APC Summary for Daily, 90, 60

A Daily Tsrval -1.46 | W 90 TsrVal 2.36 ™ 60 Tsrval 0.95

=8 ! ! ! !

Date:

12—-18—-19:27

VXX APC Summary for Daily, 45, 30

M Daily Tsrval -1.46 | ™ 45 Tsrval 0.69 N 30 Tsrval 0.39
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Time Date: 12—18—19:27

VXX APC Summary for 90, 15, 10

N 90 Terval 2.36 | M 15 Tsrval 0.44 N 10 Tsrval 0.77
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O 10 7AW =0 40 50

Time Date: 12—18—19:2'7

VXX -- Shrt Trm Vix Fut (Monthly)

VXX Banana 15 Chart for Monthly (15 Tick Horizon) dn_cycle



http://charts.insidestocks.com/chart.asp?sym=VXX&data=G&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

Alpha: 5.36 Gamma: -1.09 Beta: 25.20

C 1 1
L] = R

: ]
1se =0

Tirne IDate: 1=2—18S8— 19 =7

VXX Prevailing Market Direction for Monthly

Pmd Down -8.66

-18.29 -15.27 -12.64 -10.66 -8.66

TsrVal -3.45
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Tirne Date: 1=2—18— 1=:=27
VXX Adaptive ADX Transform for Monthly Down Trend

-18.29 -15.27 -12.64 -10.66 -8.66
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Tirne IDate: 1=2—1S—1=:=7




VXX Adaptive ADX Signals for Monthly

Eff Slope: 0.00

Should be: long

NPmd Down -0.72
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]
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Tirne Date: 1=2—18— 1=:=27

VXX Adaptive Price Channel for Monthly

34.63 32.49
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L= (=1 10

]
1S

Tirne Date: 1=2—18— 1=:=27

VXX Support and Resistance Levels for Monthly




McGuffin Signal: B McGuffin Scaling: off TsrVal -3.45

(Predictive: ) Should be: long (Lagging:.) 0
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Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (Weekly)

VXX Banana 15 Chart for Weekly (15 Tick Horizon) dn_cycle

Alpha: 4.53 Gamma: -3.10 Beta: 31.29

C 1 1 1 1
L ] = - 1se =0

McGuffin Signal: VXX LSQ Banana Chart for Weekly



http://charts.insidestocks.com/chart.asp?sym=VXX&data=D&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

1
140
IDate:

1
1se

1=2—18S8— 19 =7

VXX Prevailing Market Direction for Weekly

Pmd Down -1.09

-0.48 -0.78 -1.17 -1.15 -1.09

TsrVal -1.58

VXX Adaptive ADX Transform for Weekly

-0.48 -0.78 -1.17 -1.15-1.09
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1
15
1=2—1S—1=:=7

VXX Adaptive ADX Signals for Weekly

Eff Slope: 0.24

™ Should be: in_cash

NPmd Down -0.34

1
15




VXX Adaptive Price Channel for Weekly

1 1
1o 1S
Date: 1=2—18— 19S:=2'7

VXX Unscaled McGuffin Chart for Weekly

34.63

N
A, A s _____________________________________ |
e e — e I L .
VXX Support and Resistance Levels for Weekly 1 1
McGuffin Signal: McGuffin Scaling: off TsrVal -1.58
(Predictive: ') Should be: in_cash (Lagging: Q) | B -19
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rol

O D 10 15 =20
Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (Daily)

VXX Banana 15 Chart for Daily (15 Tick Horizon) dn_cycle

Alpha: 3.72 Gamma: -4.63 Beta: 29.73

Tirme IDate: 1=2—18 — 1927

McGuffin Signal: VXX LSQ Banana Chart for Daily



http://charts.insidestocks.com/chart.asp?sym=VXX&data=A&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

1 1 1 1
o 1o =20 =R = =0
Tirne IDate: 1=2—18S8— 19=:=7

VXX Prevailing Market Direction for Daily Pmd Down -0.60

-1.05-0.95-0.84 -0.73 -0.60 TsrVal -1.46

Tirne Date: 1=2—18— 1=:=27

VXX Adaptive ADX Transform for Daily No Trend

-0.61 -0.29 0.05 0.32 0.63

Tirne IDate: 1=2—1S—1=:=7

VXX Adaptive ADX Signals for Daily Eff Slope: -0.83

% Should be: long NPmd Down -0.41
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Tirne IDate: 1=2—1S—1=:=7




VXX Adaptive Price Channel for Daily
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VXX Support and Resistance Levels for Daily 1 5
McGuffin Signal: McGuffin Scaling: off TsrVal -1.46
(Predictive: k) Should be: long (Lagging: 55) | 19




VXX

Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (90)

VXX Banana 15 Chart for 90 (15 Tick Horizon) dn_cycle

Alpha: 1.81 Gamma: -12.94 Beta: 37.04

Tirme IDate: 1=2—18 — 1927

McGuffin Signal: " VXX LSQ Banana Chart for 90



http://charts.insidestocks.com/chart.asp?sym=VXX&data=Z90&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

1l =2—18 — 192"

VXX Prevailing Market Direction for 90

Pmd Up 0.47

0.50 0.48 0.47 0.46 0.47

TsrVal 2.36

VXX Adaptive ADX Transform for 90 Up Trend
0.46 0.350.28 0.24 0.26
R I

1 I 1
L] 1a =20 20

1
=< (==

VXX Adaptive ADX Signals for 90 Eff Slope: 4.86
N Should be: long NPmd Up 0.78
T Sl

1 1 1
L] 1a =20 20

1
=< (==




VXX Adaptive Price Channel for 90

. VXX Unscaled McGuffin Chart for 90 34.63 | 34.52
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VXX Support and Resistance Levels for 90 1 1
McGuffin Signal: . McGuffin Scaling: off TsrVal 2.36
(Predictive: ‘) Should be: long (Lagging: 5;) I -17




=8 | | ! !

-

Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (60)

VXX Banana 15 Chart for 60 (15 Tick Horizon) dn_cycle

Alpha: 6.83 Gamma: -2.74 Beta: 30.62

Tirme IDate: 1=2—18 — 1927

McGuffin Signal: VXX LSQ Banana Chart for 60



http://charts.insidestocks.com/chart.asp?sym=VXX&data=Z60&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

VXX Prevailing Market Direction for 60 Pmd Up 0.19

0.22 0.21 0.20 0.19 0.19 TsrVal 0.95

Tirne Date: 1=2—18— 1=:=27

VXX Adaptive ADX Transform for 60 No Trend

-0.01 -0.03 -0.00 0.00 0.06

1 1 1 1
L] 1a =20 20 =< (==

VXX Adaptive ADX Signals for 60 Eff Slope: 2.35
™ Should be: long NPmd Up 0.32
T Sl

1 1 1 1
L] 1a =20 20 =< (==




VXX Adaptive Price Channel for 60

Tirne Datae: 1=2F—18—1=:='7

VXX Unscaled McGuffin Chart for 60 34.63 | 34.28

VXX Support and Resistance Levels for 60 5 4
McGuffin Signal: McGuffin Scaling: off TsrVal 0.95
(Predictive: .) Should be: long (Lagging: 5;) i -28
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Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (45)

VXX Banana 15 Chart for 45 (15 Tick Horizon) dn_cycle

Alpha: 6.58 Gamma: -3.29 Beta: 30.74

Tirme IDate: 1=2—18 — 1927

McGuffin Signal: VXX LSQ Banana Chart for 45



http://charts.insidestocks.com/chart.asp?sym=VXX&data=Z45&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

1 1 1 1
L ] 10 =0 =30 =3 (= -}

VXX Prevailing Market Direction for 45 Pmd Up 0.11
0.10 0.10 0.09 0.10 0.11 TsrVal 0.69

] ] ] ] 1
L= 1o =0 =20 =1 =0

VXX Adaptive ADX Transform for 45 No Trend

-0.08 -0.05 -0.02 0.02 0.09

1 1 1 1
L] 1a =20 20 =< (==

VXX Adaptive ADX Signals for 45 Eff Slope: 1.25
™ Should be: long NPmd Up 0.17




VXX Adaptive Price Channel for 45

Tirne Datae: 1=2F—18—1=:='7

VXX Unscaled McGuffin Chart for 45 34.63 | 34.37

240 1a =0 EEC) = (=N ]
Tirme IDate: 1=2— 1S — 1=
VXX Divergence Chart for 45
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Tirne Date: 1=2—18— 1=:=27

VXX Support and Resistance Levels for 45 3 5

McGuffin Signal: McGuffin Scaling: off TsrVal 0.69

(Predictive: .) Should be: long (Lagging: 55) | -16
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Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (30)

VXX Banana 15 Chart for 30 (15 Tick Horizon) dn_cycle

Alpha: 2.81 Gamma: -7.43 Beta: 35.36

Tirme IDate: 1=2—18 — 1927

McGuffin Signal: VXX LSQ Banana Chart for 30



http://charts.insidestocks.com/chart.asp?sym=VXX&data=Z30&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

Tirne IDate: 1=2—18S8— 19=:=7

VXX Prevailing Market Direction for 30 Pmd Up 0.04

0.05 0.04 0.03 0.03 0.04 TsrVal 0.39

Tirne Date: 1=2—18— 1=:=27

VXX Adaptive ADX Transform for 30 No Trend

-0.08 -0.07 -0.07 -0.02 0.05

Tirne IDate: 1=2—1S—1=:=7

VXX Adaptive ADX Signals for 30 Eff Slope: 0.73

N Should be: long NPmd Up 0.07

Tirne IDate: 1=2—1S—1=:=7




VXX Adaptive Price Channel for 30

1 1 1 1
L= 10 =20 =20 1O =0
Tirne Datae: 1=2F—18—1=:='7

VXX Unscaled McGuffin Chart for 30 34.63 | 34.36

Tirme IDate: 1=2—18 — 1927

VXX Divergence Chart for 30

Tirne Date: 1=2—18— 1=:=27

VXX Support and Resistance Levels for 30 4 3

McGuffin Signal: McGuffin Scaling: off TsrVal 0.39

(Predictive: ‘) Should be: long (Lagging: 55) | -46




VXX
=8 ! ! ! !

o sl
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Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (15)

VXX Banana 15 Chart for 15 (15 Tick Horizon) dn_cycle

Alpha: 1.81 Gamma: -7.98 Beta: 34.99

i i i i
o 10 =0 =Y o] <O (=Y o]
Tirme IDate: 1=2—18 — 1927

McGuffin Signal: VXX LSQ Banana Chart for 15



http://charts.insidestocks.com/chart.asp?sym=VXX&data=Z15&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

Tirne IDate: 1=2—18S8— 19=:=7

VXX Prevailing Market Direction for 15

Pmd Up 0.04

-0.02 -0.01 0.01 0.02 0.04

TsrVal 0.44

VXX Adaptive ADX Transform for 15

0.08 0.11 0.14 0.16 0.22
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VXX Adaptive ADX Signals for 15

Eff Slope: -0.07

™ Should be: long

NPmd Up 0.08
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VXX Adaptive Price Channel for 15

Tirne Datae: 1=2F—18—1=:='7

VXX Unscaled McGuffin Chart for 15 34.63 34.55

Tirme IDate: 1=2—18 — 1927

VXX Divergence Chart for 15
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VXX Support and Resistance Levels for 15 1 5

McGuffin Signal: McGuffin Scaling: off TsrVal 0.44

(Predictive: .) Should be: long (Lagging: 55) | 19




VXX
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9] 10 20 30 40 50

Time Date: 12—18—19:27

VXX -- Shrt Trm Vix Fut (10)

VXX Banana 15 Chart for 10 (15 Tick Horizon) dn_cycle

Alpha: 4.25 Gamma: -7.45 Beta: 34.00

Tirme IDate: 1=2—18 — 1927

McGuffin Signal: VXX LSQ Banana Chart for 10



http://charts.insidestocks.com/chart.asp?sym=VXX&data=Z10&date=050510&den=MEDLO&divd=n&evnt=ADV&grid=Y&jav=ADV&size=D&sky=N&sly=N&vol=Y&late=Y&ch1=011&arga=&argb=&argc=&ov1=&argd=&arge=&argf=&ch2=&argg=&argh=&argi=&ov2=&argj=&argk=&argl=&code=BSTKIC&org=stk

Tirne IDate: 1=2—18S8— 19=:=7

VXX Prevailing Market Direction for 10 Pmd Up 0.10

0.04 0.050.07 0.08 0.10 TsrVal 0.77

VXX Adaptive ADX Transform for 10 No Trend

0.130.150.19 0.21 0.25
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VXX Adaptive ADX Signals for 10 Eff Slope: 0.12

N Should be: long NPmd Up 0.16
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VXX Adaptive Price Channel for 10

VXX Unscaled McGuffin Chart for 10 34.63 | 34.69
N el D

Tirme IDate: 1=2—18 — 1927

VXX Divergence Chart for 10
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VXX Support and Resistance Levels for 10 1 6

McGuffin Signal: McGuffin Scaling: off TsrVal 0.77

(Predictive: ‘) Should be: long (Lagging: 5‘) | -5
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Time Date: 12—18—19:27

For more information contact: rob@nycdc.com
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