The Intraday Traders Daily ES Advantage Report

Daily Range: Last # of Days Back

~20 Day ATR 71 5 Days 4 Days 3 Days 2 Days Key Fibonnacci Numbers
~5 Day ATR 43.8 53 54 32 46 High 917
PD's Range 34 Low 883
Patterns Affecting Upcoming Trading Session Ratios Price
NR4 Day Yes
WR4 Day No 4.25 1104
Inside Day No 2.618 972.012
Outside Day No 1.982 950.388
Doji Day No 1.618 938.012
% of PD's Range 74% 1.272 926.248
% of Above/Below 20 Day ATR 48% 1 917
Gap Day Yes 0.786 909.724
Gap Filled Almost 0.618 904.012
0.5 900
Key Daily Support and Resistance Numbers 0.382 895.988
PD's High 917 VAH-above 936 0.236 891.024
PD's Midpt. 900 POC-above 925 0 883
PD's Low 883 VAL-above 916 -0.236 874.976
PD's Open 904 -0.382 870.012
PD's Close 894 VAH-today 906 -0.5 866
PD's 2hr Hi 917 POC-today 895 -0.618 861.988
PD's 2hr Lo 886 VAL-today 887 -0.786 856.276
-1 849
Floor Traders Pivot Points VAH-below 875 -1.272 839.752
R4 1000 POC-below 865 -1.618 827.988
midpoint 983 VAL-below 855 -1.982 815.612
R3 966 -2.618 793.988
midpoint 949 -4.25 738.5
R2 932 Important Trading Reference Numbers
midpoint  922.5 Daily Closing Numbers ~ Weekly and Monthly #s
R1 913 ADD -1926 PW's Open 965
midpoint  905.5 TRIN 1.38 PW's Close 937
PP 898 VIX 61.44 PW's High 1009
midpoint  888.5 60 min %K 5 PW's Low 897
S1 879 60 min %D 37 PM's Open 1162
midpoint  871.5 Globex Hi 911 PM's Close 967
S2 864 Globex Lo 886 PM's High 1174
midpoint 847 12:30pm Opn 888 PM's Low 825
S3 830 DAX 6 am Opn 4820 Fed Day # 948
midpoint 813 PreMkt Vol 170,000 Check Intraday Timing of News Events @
S4 796 34/50 Setup www.nasdag.com/asp/EconodayFrame.asp

Wednesday

12-Nov-08

Yesterday's High to Low #s

Today Price Action Flow Analysis and Comments:

1. Pressure from overnight market is still down as of this writing
2. MOB low is 880

3. MOB high is 906

4. Advantage Members...read Nate's Personal Preparation Notes in back office.
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