Naturus

Daily trading plan for Aug. 5, 2005

1. PIVOTS FOR ESU5

Daily Weekly Biweekly Monthly Yearly
R3 1249.67 1263.92 1272.92 1323.25 1428.75
R2 1246.83 1256.08 1260.58 1285.75 1324.25
R1 1242.42 1246.42 1248.67 1261.25 1269.00
PPT 1239.58 1238.58 1236.33 1223.75 1164.50
s1 1235.17 1228.92 1224.42 1199.25 1109.25
S2 1232.33 1221.08 1212.08 1161.75 1004.75
S3 1227.92 1211.42 1200.17 1137.25 949.50

* Blue color number turns into major resistance levels.
* Green color number currently acts as a support level.

2. FOCUS NUMBERS (intra-day Position trading)

Sell levels Buying levels

1244.25 (First Sell#) 1236.50 (First Buy #) *dual number
1246.25 (Second Sell#) 1230.50 (second Buy #)

Trading rules for intra-day position trading:

1. Dual number could be used for long position when price trades above it.
Also it could be used for short position when price trades below it.
Inexperienced traders should not trade this number.

2. For intra-day position traders, you have the potential to capture a
big move if you are trading in the right direction. If you get stopped
out two times in one direction, especially during a strong trend day.
STOP trading for rest of the day.

3. If you are a scalping trader, DON’'T hold your position too long if you
trading against the direction of a strong trend.

4. If you are in right direction of the market movement, you can hold
your position until price hit opposite major resistance or support
level target.
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3. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY

| Resistance | 1240.50 | 1244.25 | 1246.25 | 1247.75 | 1248.50

| Support | 1235.75 | 1232.75 | 1230.25 | 1228.25 | 1223.25

4. COMMENTARY

ES finally starts its retracement after it made two short term tops
around 1248.25 level. Even ES closed above its major support level
yesterday, it showed us that Bulls are exhausted. Today 1235.75 is a ke
level, Breakdown that level, 20 day moving average level at 1232.75 is
likely being tested and it opens a door to 1223 level for us next week.

== EE" <+ () Equities = [ ] Other Intervals » [ future » (D 1 @5 @ 60 (&) Daily (T Tick

Yy

{ES #F . S&P 500 E-mini Futures . Globex D) [0: 123828 b 123860 L 123800 € 123828 ﬁ

127500

- (126250

Major target could be 12481257

125000

3123625

;/:eckl ine at 1235.75

117500

cap..ugn 2 2004 ciged,

- 116250

Srochaat o7 0]

M7 oW M T 14 o222 4 1M1 25 2 9 16 23 M6 13 020 27 5 11 18 25 1 0BMOMOS
Feb Mar Apr May Jun Jul Aug

Published by eSignal {www.esignzl.com)

5. TODAY’S TRADING

On 30min chart, ES broke its uptrend channel and couldn’t closed inside
that channel. Today, 20/40ema lines on 30min chart all will act
resistance level for ES. Breakout 1242.50 level can squeeze shorts,
otherwise, as soon as price breakdown 1235 level, ES could head towards
that purple line around 1223 level.

30min chart indicators approaches oversold level, short term bounce may
happens in the early morning. If that is a case, after 1llam, looking fo
a good position to go SHORT.
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6. PREDICTION FOR TODAY’S MOVEMENT

Current (interval=0.95) Up (Interval=0.95) Down (Interval=1.95)

1243.16 +1/8 1247.07 +1/8 1236.33 +1/8
1241.21 7/8 1245.12 7/8 1232.42 7/8

1235.35 1/8 1239.26 1/8 1220.70 1/8
1233.40 -1/8 1237.30 -1/8 1216.80 -1/8
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7. OTHER INDICATORS

NatRSI ATR 5 ATR 10 Waist number
0.17 7.95 8.45 1240.50
oversold
1. NatRSI >80-90 overbought
NatRSI >30 or <70 neutral
NatRSI <20 oversold
2. ATR (Average true range) can be used for predicting intra-day’s high
and low.
3. Waist number is MMline number, acting pivot number, can be used for

support or resistance. Price trades above its level, market is bullish;
price trades below its level, market is bearish.

8. WEEKLY ECONOMIC CALENDAR

Aug 05 08:30 Nonfarm Payrolls Jul 180K 146K
Aug 05 08:30 Unemployment Rate Jul 5.0% 5.0%
Aug 05 08:30 Hourly Earnings ul 0.2% 0.2%
Aug 05 08:30 IAverage Workweek ul 33.7 33.7
Aug 05 15:00 IConsumer Credit Jun $6.0B -$3.0B
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