Naturus

Daily trading plan for Nov. 9, 2006

1. ESZ6 IN PREVIOUS DAY

Open High Low Closing
1392.50 1393.75 1381.25 1384.00

2. PIVOTS FOR ESZ6

Daily Weekly Monthly Yearly
R3 1403.92 1403.75 1466.25 1425.83
R2 1398.83 1395.50 1430.75 1355.42
R1 1391.42 1382.00 1407.00 1305.08
PPT 1386.33 1373.75 1371.50 1234.67
S1 1378.92 1360.25 1347.75 1184.33
S2 1373.83 1352.00 1312.25 1113.92
S3 1366.42 1338.50 1288.50 1063.58

3. FOCUS NUMBERS (intra-day Position trading)

Sell levels Buying levels
1393.75(First Sell#) 1382.00 (First Buyi#)
1395.75(Second Sell#) 1372.25 (second Buy#)

4. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY

| Resistance | 1387.50 | 1389.25 | 1391.75 | 1395.75 | 1399.25 |

| Support | 1382.00 | 1378.75 | 1375.25 | 1373.75 | 1371.50 |
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5. COMMENTARY

Election finally is over. “Sell the news” was the market response all day
yesterday. So far ES still holds up its daily uptrend line. But if today
ES lose its control on its first support line around 1381-1378 range, a
sharp downside movement to test 1365.50 level should be expected.
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6. TODAY’S TRADING

Yesterday ES made its double tops around 1393 level in the early morning,
later it couldn’t move back up to 1392.50 level after it filled its gap.
That was first bearish signal. In the afternoon, it gave up struggle and
headed down towards yesterday’s low. Today we may see price bounces up to
1389-88 range for retesting long term top band (black line) of uptrend
channel. If ES gaps up at open, we are looking for short entry around
1387.50-88.50 range, and target for gap fill.
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7. PREDICTION FOR TODAY’S MOVEMENT

Current (interval=1.95) Up

1392.58 +1/8
1388.67 7/8
1/8

(Interval=1.95)

1408.20 +1/8
1404.30 7/8
1/8

Down (Interval=1.95)

1392.58 +1/8
1388.67 7/8
1/8

1376.95
1373.05 -1/8

1392.58
1388.67 -1/8

1376.95
1373.05 -1/8
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8. OTHER INDICATORS

NatRST (1day)

NatRSI (5day)

NatMoMo

ATR 10

Waist number

0.16

0.69

43.99

11.35

1388.25

oversold

neutral

9. WEEKLY ECONOMIC CALENDAR

Projected Ec mic Releases for This Week

(Consensus Forecasts vs. Previous Report)
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