Daily Trading Plan for Jan. 15, 2009

1. ESHY9 IN PREVIOUS DAY

Open High Low Closing
851.50 853.25 832.50 839.75

2. PIVOTS FOR ESH9

Daily Weekly Monthly Yearly
R3 871.92 984.58 1048.08 2082.17
R2 862.58 963.67 983.67 1781.33
R1 851.17 924 .58 941.83 1340.67
PPT 841.83 903.67 877.42 1039.83
S1 830.42 864.58 835.58 599.17
S2 821.08 843.67 771.17 448.75
S3 809.67 804.58 729.33 298.33

3. FOCUS NUMBERS

Daily Weekly

1% Sell level 853.25-856.75 942.25-945.00
2" sell level 865.75-868.50 982.25-985.00

1°* Buy level 824.00-822.25 875.00-872.50 * S turns R
2" Buy level 819.50-817.75 825.00-826.25
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4. DAILY OUTLOOK

More bad news for the economy yesterday. Retail Sales were down more then 2.7%,
more banks lost their shirts, and more companies in other sectors are waiting in line for
bankruptcy. Investors are panicked and selling.

ES lost its major support from the 20/40 daily moving average lines, and broke throughg
several major support areas: the weekly low (853.25 line) and daily low (858-857); and
especially the psychological support line at 850. This has created a downside momentum
move and triggered lots of buyers got hit with stop runs. ES managed to hold up the 833-
831 range, but may not be able to hold it today. Yesterday’s move did lots of damage to
the market’s confidence, and also it convinced many traders last year’s low is likely to be
retested sooner rather than later.
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5. TRADING STRATEGY FOR Jan. 15, 2009

Yesterday ES gapped down below weekly and daily low range for open, and was not able

to close up. This makes yesterday’s gap very important. As long as this gap is open,
shorts will defend this gap and short aggressive on the bounces. So our strategy still is
SHORT on major resistance level areas (853.25, 858-857, 866-868.50, 875). In the
meantime, we are still looking for major support levels (817.75, 812.25, 806.75) for

scalping long. In very short term, ES is in oversold condition. If this morning, ES can hold

up 831-832 range, bounce should be expected.

ESH9 INTRADAY

= @' 4 [ Equities + ] OtherIntervals » (B IDC (D1 (D5 (D60 (D Daly (D) Tick

(ES#E_- S&P 500 E-MINI FUTURES - GLOBEX,60) Dynainic,Auto{9:30-16:15)

24000
#3000
2000
21000
0000
89000

B3448
38000

(5000

(3000

Copyright © 2005 eignal.

82000

MACD(3, t6:16,C)

M It mﬁxniﬂ%—c;\_ . m
T - s e <o e s v

L i AT T e L : )

e

|\ MacD(310,16.C) {Stochastic(T 407,30, Directional Mavement(14,14)

1205 1209 1271 12415 1217 1219 1223 1226 1230 0102 0106 0108 0112 [EEENEED

Published by eSignal (www.esignal.corn)

INTRADAY SCALPING NUMBERS

e Aggre S Aggre S O S a S
Sell level 847.25-849.75 857.25-858.75 866.75-868.50
Buy level 824.25-822.25 819.50-817.00 812.25-809.75
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6. PREDICTION FOR TODAY’S MOVEMENT
Current (interval=3.91) Up (Interval=7.81)
863.28 +1/8 882.81 +1/8
855.47 7/8 867.19 7/8
1/8

Down (Interval=3.91)

820.31 1/8
804.69 -1/8

832.03
824.22 -1/8

7. OVERNIGHT CALL

879.25- 881.25 890.50- 891.25
Central line 868.75

859.50-857.00 846- 843.75
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8. SHORT TERM SENTIMENT

Short Term Movement
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9. WEEKLY ECONOMIC REPORTS
(http://www.briefing.com/Investor/Public/Calendars/EconomicCalendar.htm )

Release Actual Briefing.com Consensus Prior
Jan15 08:30 Core PPI Dec 0.1% 0.1% 0.1%
Jan 15 08:30 Initial Claims 01/10 NA NA NA
Jan15 08:30 PPI Dec -1.7% -1.9% -2.2%
Jan15 10:00 Philadelphia Fed Jan -35.0 -35.0 -32.9
Jan 16 08:30 Core CPI Dec 0.0% 0.1% 0.0%
Jan 16 08:30 CPI Dec -1.0% -1.0% -1.7%
Jan 16 09:15  Capacity Utilization Dec NA 74.7% 75.4%
Jan 16 09:15  Industrial Production Dec NA -0.8% -0.6%
Jan 16 09:55  Mich Sentiment-Prel Jan 61.0 60.0 60.1
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