Daily trading plan for Mar 30, 2007

1. ESM7 IN PREVIOUS DAY

Open

High

Low

Closing

1436.75

1437.25

1423.25

1431.50

2. PIVOTS FOR ESM7
Daily Weekly Monthly Yearly
R3 1452.08 1510.00 1528.58 1722.00
R2 1444.67 1480.50 1496.67 1583.50
R1 1438.08 1463.75 1452.83 1506.00
PPT 1430.67 1434.25 1420.92 1367.50
S1 1424.08 1417.50 1377.08 1290.00
S2 1416.67 1388.00 1345.17 1151.50
sS3 1410.08 1371.25 1301.33 1074.00
3. FOCUS NUMBERS (intra-day Position trading)
Sell levels Buying levels
1434.75(First Sell#) 1425.25 (first Buy#)
1443.00 (Second Sell#) 1419.75 (second Buy#)
4. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY
Resistance 1434.75 1436.75 1438.75 1442.75 1445.75
Support 1423.25 1419.25 1415.75 1410.00 1405.75
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5. WEEKLY OUTLOOK

First three days of this week, all major markets moved back down to last week’s breakout
level. Volume decreased on upside and increased on downside. This is not bullish sign.
Last two days of this week, we may see a little bounce.

Technical analysis: ES couldn’t move up to fill its first gap created on Feb. 27, 2007.
Yesterday it created another down gap. The longer those gaps keep opening, the stronger
the bias will be on the downside. Please keep this in mind.

Weekly major resistance level is 1465 and support level is 1412.

ES WEEKLY Chart
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6. DAILY OUTLOOK

Window dressing continues. ES bounced up from its 20/40 daily moving average lines
again yesterday. Today is last day of first quarter in 2007. Repeating yesterday’s move
should be expected.

ESM7 DAILY Chart
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7. TRADING STRATEGY FOR Mar. 29, 2007

Today we may see ES repeat yesterday’s move and travel within yesterday’s trading
range. As long as today’s price doesn’t close above 1437.50 level, Bears will push price
back down 1329-25 range, and leave the market unchanged at the end.

Intraday swing position entry on short side:
1436.25 (scalping) 1443.75 (agg) and 1447.50(cons)
Intraday swing position entry on long side:
1425.25 (agg) and 1419.25 (cons)
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8. PREDICTION FOR TODAY’S MOVEMENT

Up Down (Interval=1.95)

1439.45 +1/8
1435.55 7/8
1/8

Current (interval=1.95)

1439.45 +1/8
1435.55 7/8
1/8

(Interval=1.95)

1447.27 +1/8
1443.36 7/8
1/8

1423.83
1419.92 -1/8

1431.64
1427.73 -1/8

1423.83
1419.92 -1/8
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9. OTHER INDICATORS

NatRSI (1lday) NatRSI (5day) NatMoMo ATR 10 Waist number
0.31 0.31 -50.21 13.10 1434.13
neutral neutral
NatRSI and NatMOMO
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10. WEEKLY ECONOMIC REPORTS (http://lwww.tradethenews.com/weekly-calendar.php)

Projected Economic Releases for This Week

Mar 30

Personal Income
Personal Spending
Chicago PMI
Construction Spending
Mich Sentiment-Rev.

8:30
8:30
9:45
10:00
10:00

Feb
Feb
Mar
Feb
Mar

(Consensus Forecasts vs. Previous Report)

0.3% vs 1.0%
0.3% vs 0.5%
49.5vs 47.9
-0.6% vs -0.8%
88.8 vs 88.8
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