Daily trading plan for Oct. 17, 2007

1. ESZ7 IN PREVIOUS DAY
Open High Low Closing
1555.00 1555.75 1545.25 1548.00
2. PIVOTS FOR ESU7
Daily Weekly Monthly Yearly
R3 1564.58 1617.67 1691.00 1722.00
R2 1560.17 1595.58 1621.50 1583.50
R1 1554.08 1583.17 1579.75 1506.00
PPT 1549.67 1561.08 1510.25 1367.50
S1 1543.58 1548.67 1468.50 1290.00
S2 1539.17 1526.58 1399.00 1151.50
S3 1533.08 1514.17 1357.25 1074.00

3. FOCUS NUMBERS (intra-day Position trading)

Sell levels Buying levels

1540.25-38.00 (first Buy#)

1560.75-61 (First Sell#)

1564.25-66(Second Sell#)

1532.25-31 (second Buy#)

4. MAJOR RESISTANCE AND SUPPORT LEVELS FOR TODAY

Resistance

1558.25

1564.50

1566.25

1570.25

1572.50

Support

1551.75

1548.25

1542.00

1538.25

1531.25

Copyright 2007 by Naturus.com Ltd. All rights are reserved. Photocopying and further distribution of this newsletter are strictly prohibited. Information, opinion, research, and commentary contained
herein is obtained from sources believed to be reliable; their reliability, however, cannot be guaranteed. The maxim of Caveat Emptor applies — let the buyer beware! This newsletter is for education
purpose only. It doesn’t provide individual investment advice, or act as an investment advisor, or individually advocate the purchase or sale of any security or investment. In making any investment
decision, you will rely solely on your own review and examination of the facts and the records relating to such investments. Past performance of our recommendations is not an indication of future
performance. We shall have no liability of whatever nature in respect of any claim, damages, loss or expense arising out of or in connection with the reliance by you on the contents of our newsletter,
any promotion, published material, alert or update.




5. DAILY OUTLOOK

The Finance and Consumer sectors led the market lower on Monday and continued to
decline on Tuesday. Because the weight of those two sectors on SP 500 and Russell 2000
and their relative weakness, they put selling pressure on the broader market, including our
ES. Ever though the long term trends remain up for ES, the short term trends are now
down for a correction.

How far will this correction go or how long it will take? 1546.50-45 is major support range.
As long as it holds, bounce up to the edge of red line for testing should be expected. It
could be 1565-64 range or higher to 1568-72 range depending on when that line is hit.
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6. TRADING STRATEGY FOR Oct. 17, 2007

ES intended to move up during the intraday trading. But all failed after it had a small
bounce. Today CPI report will be out in the morning. If the report is good, it could help ES
to bounce further to 1561-65 range or little higher. If 1556.25 remains a solid resistance
level, ES still is vulnerable for the downside.

Intraday swing position entry on short side:
1558.25(Scalping) 1561.25-63.50 (agg) and 1572.25(cons)
Intraday swing position entry on long side:

1546.25 (scalping) 1540.25-38 (agg) and 1532-31.25 (cons)
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7. PREDICTION FOR TODAY’S MOVEMENT

Current (interval=0.98) Up

1555.66 +1/8
1553.71 7/8

(Interval=1.95)

1564.45 +1/8
1560.55 7/8

Down (Interval=3.90)

1566.41 +1/8
1558.59 7/8

1547.85 1/8
1545.90 -1/8

1548.83 1/8
1544.92 -1/8

1535.16 1/8
1527.34 -1/8

8. OTHER INDICATORS
NatRST (1day) NatRSI (5day) NatMoMo ATR 10 Waist number
0.17 0.42 -35.42 14.20 1551.50
oversold neutral
NatRSI and NatMOMO
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9. WEEKLY ECONOMIC REPORTS (http://www.tradethenews.com/weekly-calendar.php)

Date

Oct 17
Oct 17
Oct 17
Oct 17
Oct 17
Oct 17
Oct 18
Oct 18
Oct 18

ET

08:30
08:30
08:30
08:30
10:30
14:00
08:30
10:00
10:00

Release

CPI

Core CPI

Housing Starts
Building Permits
Crude Inventories
Fed’'s Beige Book
Initial Claims
Leading Indicators

Philadelphia Fed

For

Sep
Sep
Sep
Sep
10/12

10/13
Sep
Oct

Briefing.com

0.2%
0.2%
1300K
1310K
NA

315K
0.4%
7.0

Consensus

0.2%
0.2%
1285K
1300K
NA

NA
0.4%
8.0

Prior

-0.1%
0.2%
1331K
1322K
NA

308K
-0.6%
10.9
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