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Daily trading plan for March 1, 2006 
 
 
1. ESH6 IN PREVIOUS DAY 
 

Open High Low Closing 
1290.75 1292.00 1280.00 1282.50 

 
 
2. PIVOTS FOR ESH6 
 

 Daily Weekly Monthly Yearly 
R3 1301.67 1311.75 1355.33 1425.83 
R2 1296.83 1304.00 1328.17 1355.42 
R1 1289.67 1298.50 1305.83 1305.08 
PPT 1284.83 1290.75 1278.67 1234.67 
S1 1277.67 1290.75 1256.33 1184.33 
S2 1272.63 1277.50 1229.17 1113.92 
S3 1265.67 1272.00 1206.83 1063.58 

 
 
 
3. FOCUS NUMBERS (intra-day Position trading) 

 
Sell levels  Buying levels 
1288.75-1289(First Sell#) 1277.75(First Buy#) 

1291.25(Second Sell#) 1269.25(second Buy#) 

 
 
 
4. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY 
 
Resistance 1289.50 1291.75 1301.50 1303.00 1304.25 

 
Support  1279.50 1277.50 1272.75 1269.25 1265.25 
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5. COMMENTARY 
 
Last day of Feb, ES closed slightly above its monthly open price and made 
its no-decision doji pattern on the monthly chart. Trend is in changing 
process. MACD shows market is lacking of Momentum, SST shows market is in 
monthly overbought situation. Little divergence has been showed on SST 
indicators. Pullback into 20-weekly moving average line should be 
expected in the future monthly. 
  
 

 
 
 
 
Daily chart of ES, ES broke down its major support zone around 1285.25-
1287.50 levels. It closed below its 20 daily moving average line, but 
above its 40 daily moving average line. Whether down movement can go 
through today or not, it depends on today’s movement. If ES can move up 
1283.25 level, retesting broken down line should be expected. But selling 
will increase as soon as price moves into 1289-1287 range. 
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6. TODAY’S TRADING 
 
Based on 60mins chart, based on yesterday’s closing price, today first 
hour consolidation should be expected. After ES finds its balance level, 
downside movement could be resumed again. Short on Bounce 
 
We are looking for bounce area. 1287.50-1286.50 is yesterday’s breakdown 
level, 1290 is natline breakdown level. Either or both of those two 
levels could be retested Today.  Short on those levels. And targets for 
1279.75-1278.75 and 1273.75 (max). 
 
Good Luck 
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7. PREDICTION FOR TODAY’S MOVEMENT 
 
Current (interval=1.95) 

1300.78 +2/8 
1298.83 +1/8 
1296.88 8/8 
1294.92 7/8 
1292.97 6/8 
1291.02 5/8 
1289.06 4/8 
1287.11 3/8 
1285.16 2/8 
1283.20 1/8 
1281.25 0/8 
1279.30 -1/8 
1277.34 -2/8 

 

Up (Interval=1.95) 
1300.78 +2/8 
1298.83 +1/8 
1296.88 8/8 
1294.92 7/8 
1292.97 6/8 
1291.02 5/8 
1289.06 4/8 
1287.11 3/8 
1285.16 2/8 
1283.20 1/8 
1281.25 0/8 
1279.30 -1/8 
1277.34 -2/8 

 

Down (Interval=1.95) 
1292.97 +2/8 
1291.02 +1/8 
1289.06 8/8 
1287.11 7/8 
1285.16 6/8 
1283.20 5/8 
1281.25 4/8 
1279.30 3/8 
1277.34 2/8 
1275.39 1/8 
1273.44 0/8 
1271.48 -1/8 
1269.53 -2/8 
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8. OTHER INDICATORS 
 

NatRSI ATR 5 ATR 10 Waist number 
0.15 9.20 10.33 1286.63 

oversold    

 
 

 
9. WEEKLY ECONOMIC CALENDAR 
 

Projected Economic Releases for this Week 

(Consensus Forecasts vs. Previous Report)

Mar 1 

Auto Sales 12:00 Feb NA vs6.5M

Truck Sales 12:00 Feb NA vs 7.7M

Personal Income 8:30 Jan 0.6% vs 0.4%

Personal Spending 8:30 Jan 0.9% vs 0.9%

Construction Spending 10:00 Jan 1.0% vs 1.0%

ISM Index 10:00 Feb 55.1 vs 54.8

Crude Inventories 10:30 02/24 NA vs NA

Mar 2 

Initial Claims 8:30 02/25 NA vs 278K

Mar 3 

Mich Sentiment-Rev. 9:50 Feb 87.5 vs 87.4

ISM Services 10:00 Feb 58.0 vs 56.8
 


