Naturus

Daily trading plan for Jan. 31, 2006

1. ESH6 IN PREVIOUS DAY

Open High Low Closing
1288.75 1291.75 1287.50 1288.50

2. PIVOTS FOR ESH6

Daily Weekly Monthly Yearly
R3 1295.25 1327.33 1309.83 1425.83
R2 1293.50 1308.92 1297.42 1355.42
R1 1291.00 1299.08 1276.08 1305.08
PPT 1289.25 1280.67 1263.67 1234.67
S1 1286.75 1270.83 1242 .33 1184.33
S2 1285.00 1252.42 1229.92 1113.92
S3 1282.50 1242.58 1208.58 1063.58

3. FOCUS NUMBERS (intra-day Position trading)

Sell levels Buying levels
1296.00-1297.00 (First Sell#) 1283.25 (First Buy#)
1300.75-1301.25(Second Sell#) 1279.25 (second Buy#)

4. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY

| Resistance | 1293.75 | 1296.50 | 1298.75 | 1301.00 | 1305.75 |

| Support | 1286.25 | 1284.25 | 1278.25 | 1277.25 | 1276.25 |
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5. COMMENTARY

ES couldn’t make its decision which direction it should go. This could be
that everyone wants to wait for FOMC announcement at 2:15pm today. Market
could go either way after FOMC announcement.

Yesterday ES made its narrow range day 7 (NR7). It is in contraction
mode. If ES can breakout yesterday’s high, MOMO could push price higher
to 1296/1297 level or even higher to 1301 level. If ES can’t breakout,
and breakdown instead, then it is more likely go down to 1280 level or
further to 1278 level to £fill the Monday’s gap. After announcement, we
should expect high market volatility. At the meanwhile, today is last day
of January, window dressing also should be expected.
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6. TODAY’S TRADING

In 60mins chart, ES approaches its resistance zone, so far it still
hasn’t broken out yet. Whether it can or not, depends today’s FOMC
announcement. Indicators suggest ES is in correction mode, but as soon as
its correction is over, it could blow up. Watch for range breakout
movement.
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PREDICTION FOR TODAY’S MOVEMENT

Current (interval=0.95) Up (Interval=2.95) Down (Interval=0.95)

1297.85 +1/8 1306.64 +1/8 1290.04 +1/8
1295.90 7/8 1302.73 7/8 1288.09 7/8
1/8

1290.04 1/8 1291.02 1/8 1282.23
1288.09 -1/8 1287.11 -1/8 1280.27 -1/8
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8. OTHER INDICATORS

NatRSI ATR 5 ATR 10 Waist number
0.47 9.35 10.48 1288.63
neutral

9. WEEKLY ECONOMIC CALENDAR

Projected Economic Releases for This Week

(Consensus Forecasts vs. Previous Report)

Jan 31

Employment Cost Index 08:30 Q4 0.9% vs 0.8%
Chicago PMI 10:00 Jan 59.5vs 61.5
Consumer Confidence 10:00 Jan 104.8 vs 103.6
FOMC Rate Announcement 14:15 4.50 vs 4.25
Feb 01

Auto Sales 00:00 Jan 5.3M vs 5.3M
Truck Sales 00:00 Jan 7.8M vs 8.2M
Construction Spending 10:00 Dec 0.1% vs 0.2%
ISM Index 10:00 Jan 55.0 vs 55.6
Crude Inventories 10:30 01/27 NA vs -2309K
Feb 02

Initial Claims 08:30 01/28 NA vs 283K
Productivity-Prel 08:30 Q4 1.8% vs 4.7%
Feb 03

Average Workweek 08:30 Jan 33.8 vs 33.7
Hourly Earnings 08:30 Jan 0.3% vs 0.3%
Nonfarm Payrolls 08:30 Jan 245K vs 108K
Unemployment Rate 08:30 Jan 4.9% vs 4.9%
Mich Sentiment-Rev. 09:50 Jan NA vs 91.5
Factory Orders 10:00 Dec 1.1% vs 2.5%
ISM Services 10:00 Jan 59.1vs 61.0
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