Naturus

Daily trading plan for Feb. 2, 2006

1. ESH6 IN PREVIOUS DAY

Open High Low Closing
1281.25 1287.50 1280.50 1287.25

2. PIVOTS FOR ESH6

Daily Weekly Monthly Yearly
R3 1296.67 1327.33 1341.00 1425.83
R2 1292.08 1308.92 1321.00 1355.42
R1 1289.67 1299.08 1302.25 1305.08
PPT 1285.08 1280.67 1282.25 1234.67
S1 1282.67 1270.83 1263.50 1184.33
S2 1278.08 1252.42 1243.50 1113.92
S3 1275.67 1242.58 1224.75 1063.58

3. FOCUS NUMBERS (intra-day Position trading)

Sell levels Buying levels
1287.75(First Sell#) 1280.25-1279.25(First Buy#)
1294 .75 (Second Sell#) 1275.75 (second Buy#)

4. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY

| Resistance | 1289.75 | 1293.75 | 1296.75 | 1299.75 | 1302.75 |

| Support | 1284.25 | 1282.25 | 1280.25 | 1278.25 | 1275.25 |
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5. COMMENTARY

Bulls and Bears were fighting for the first day of Feb. At the end of day,
Bulls won. Based on daily chart, current wave 3 hasn’t completed yet. If
today price can breakout 1293.75, this bullish butterfly pattern would be
completed around 1312 level. Also tomorrow Job report will be a key. If
price can’t breakout 1293.75 today or tomorrow, then price would go down
as soon as price breaks down 1275 level.
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6. TODAY’S TRADING

Based on 60mins chart, there is an inverted H&S pattern. That pattern
neckline is 1293.75 level. Breakout 1295.50, ES could make a double top
pattern around 1305-1312 range. Today ES could make one more narrow range
day to wait for tomorrow job reports
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7. PREDICTION FOR TODAY’S MOVEMENT

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

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

Down (Interval=0.95)

1290.04 +1/8
1288.09 7/8
1/8

1282.23
1280.27 -1/8

1282.23
1280.27 -1/8

1290.04
1288.09 -1/8
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8. OTHER INDICATORS

NatRST ATR 5 ATR 10 Waist number
0.93 8.55 10.50 1284.25
overbought

9. WEEKLY ECONOMIC CALENDAR

Projected Economic Releases for This Week

(Consensus Forecasts vs. Previous Report)
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 33.8vs 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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