Naturus

Daily trading plan for March 9, 2006

1. ESH6 IN PREVIOUS DAY

Open High Low Closing
1274.50 1281.75 1268.75 1279.50

ESM6 IN PREVIOUS DAY

Open High Low Closing
1284.50 1291.75 1279.25 1289.50

2. PIVOTS FOR ESM6

Daily Weekly Monthly Yearly
R3 1306.92 1317.25 1346.58 1425.83
R2 1299.33 1308.50 1323.17 1355.42
R1 1294.42 1297.50 1302.83 1305.08
PPT 1286.83 1288.75 1279.42 1234.67
S1 1281.92 1277.75 1259.08 1184.33
S2 1274.33 1269.00 1235.67 1113.92
S3 1269.42 1258.00 1215.33 1063.58

3. FOCUS NUMBERS (intra-day Position trading)

Sell levels Buying levels
1295.50 First Sell#) 1280.75 (First Buy#)
1300.75(Second Sell##) 1278.75 (second Buy#)

4. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY

| Resistance | 1291.75 | 1295.75 | 1298.75 | 1303.25 | 1307.25 |

| Support | 1286.75 | 1284.25 | 1281.25 | 1279.25 | 1275.75 |
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5. COMMENTARY

ES did bounce yesterday afternoon. It closed at high range. Today is a
ROLLOVER Day. Let market tell us which direction it wants to go.
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6. TODAY’S TRADING

Based on 60mins chart, ES shake out later longs and made a bear trap move.

Today it could go both directions due to rollover day. We stay sideline
until market settles down itself.
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7. PREDICTION FOR TODAY’S MOVEMENT

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

1298.83 +1/8 1298.83 +1/8 1298.83 +1/8
1294.92 7/8 1294.92 7/8 1294.92 7/8

1283.20 1/8 1283.20 1/8 1283.20 1/8
1279.30 -1/8 1279.30 -1/8 1279.30 -1/8
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8. OTHER INDICATORS

NatRSI ATR 5 ATR 10 Waist number
0.69 11.20 10.25 1287.01
neutral

9. WEEKLY ECONOMIC CALENDAR

Projected Economic Releases for Next Week

(Consensus Forecasts vs. Previous Report)
Mar 9
Initial Claims 8:30 03/04 290K vs 294K
Trade Balance 8:30 Jan -$66.5B vs -$65.7

Mar 10

Average Workweek 8:30 Feb 33.8 vs 33.8
Hourly Earnings 8:30 Feb 0.3% 0.4%
Nonfarm Payrolls 8:30 Feb 200K vs 193K
Unemployment Rate 8:30 Feb 4.8% vs 4.7%
Wholesale Inventories 8:30 Jan 0.5% vs 1.0%
Treasury Budget 14:00 Feb -$115.0B vs -$113.9B
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