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1. PREVIOUS DAY (ESU5)

Open High Low Closing

RTH    2075.25 2076.50 2062.25 2068.75

GBX    2071.50 2079.00 2062.25 2068.75

 
2. PIVOTS 

Daily RTH and GBX Weekly Monthly Yearly
R3 2103.50 2122.25 2177.50 2540.25

R2 2094.50 2102.75 2149.75 2314.50
R1 2077.75 2085.75 2102.25 2183.50
PPT 2070.00 2066.25 2074.25 1957.75
S1 2061.00 2049.25 2026.83 1826.75
S2 2053.25 2029.75 1999.00 1601.00
S3 2044.25 2012.75 1951.50 1470.00

3. FOCUS NUMBERS 

Daily Weekly

2nd  Sell level 2095.75-2096.50 2116.50-2118.50

  1st   Sell level 2085.50-2086.50 2106.50-2108.50

 Key # 2078.75-2075.50 2095.50-2096.50

 1st  Buy level 2047.75-2045.50  2019.50-2118.50

2nd Buy level 2019.75-2118.50 2008.50-2010.00

The key # is a control point for up or down moves.  When price moves from one side of that line to the other 
and stays in the new range it often indicates a change in trend and the beginning of a stop run. Look for the 
price to move toward new support and resistance levels, often at/near our buy or sell range.  For more 
information visit www.naturus.com

 Copyright 2015 by Naturus.com Ltd. All rights 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. This newsletter is for education purpose only. It does not provide individual investment advice, and nothing in this

document should be construed as a solicitation to buy or sell any security. Naturus.com Ltd. does not 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 judgment. Past performance is not an indication of future performance. Naturus.com Ltd. 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 .

Page 1 of 8

Daily Trading Plan
July 6, 2015

http://www.naturus.com/


 Naturus.com

4. WEEKLY OUTLOOK — S&P 500 CASH INDEX 

The S&P 500 cash index ($SPX) closed at 2076.78 last Friday, down 24.71 points, a 
1.1% loss for the week. 

Last week SPX lost ground. Most of the loss stems from the Greek default on its loan 
payment and increased fears of a Greek exit from the European Union; the more 
worrisome element is the potential for other countries to follow the same path. 

The Greece referendum on Sunday appears to be ending in a No vote, and the results
will directly influence many global markets this week. 

Technical analysis

S&P500 Weekly Chart

a) Long-term

While the short-term outlook for US equities is roiled by the continuing Greek 
drama – it has gone on too long and is too exhausting, so investors will soon stop 
paying attention – the long-term picture is less opaque and less affected by the 
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crisis-du-jour. Only the short- and medium-term outlook will be changed by 
Sunday's vote... unless others decide to copy Greece's strategy.

If that does not happen, the long term uptrend will remain intact unless/until the 
SPX falls below the 1850 level.  

We think current events in the Chinese market are likely to have a bigger long-
term impact than Greece on US equities. So far the Chinese stock market had 
dropped 49% from the all-time high of 5178 reached on June 14. 

Losing half the value of the index in little more than two weeks is pretty shocking, 
but the decline needs to be seen in the context of a market that moved from about
2000 to 5178 in one year. Nevertheless the Chinese central back is moving 
aggressively to inject liquidity into the market to slow the decline. 

In conjunction with an increasingly shaky real-estate market, literally tens of 
millions of the newly-minted middle-class are now threatened with large losses, 
and are in turn threatening the social stability that is essential for the Chinese 
economy. 

So far it is not clear if the measures introduced by the Chinese government will 
work, or if the government will move toward some sort of quantitative easing 
program. But China is now officially the world's largest economy; just as a matter 
of scale, the problems in Greece are tiny in comparison until the begin to affect the
rest of the EU/.

Up to now we have not seen any impact on US equities from China's market 
decline. But at some point, we should see direct or indirect influences in our 
market.

The probable result is an extension of the sideways range US markets have 
entered. We will probably stay inside the yearly range 2138-1980 longer than we 
expected. If the SPX falls below February's low, we expect it to trigger a medium-
term correction.
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b)   Short-term

S&P500 Daily Chart

In the short term, the SPX has been held up since November by the 135-day moving 
average. That line is now broken, and it is now the 200-day ma that is providing 
support. If the SPX breaches this support, it is likely to trigger a decent correction. 

This week the yearly pivot level is overlapping the 200-day moving average lines. All 
eyes will focus on this area around 2054.  There is the possibility of an early summer 
rally is this support holds, but last week's decline is not likely to be entirely recovered 
immediately. The loss broke several important support levels and could result in 
further losses in the coming weeks. The Greek vote, if it is No, will cause at least a 
spike down.
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5. DAILY OUTLOOK – S&P 500 MINI FUTURES (ES)

ESU5 Daily chart

Last Thursday ES had a small pullback from its prior day's bounce, but it still closed 
below the 135-day moving average line (the broken intermediate-term support). The 
bears remains in control of the short-term trend.  

Today the results of Greek Referendum will largely influence global markets. For ES, 
2055-45 zone will act a very important zone. This zone directly determines next 
intermediate-term and long-term movement. If this zone holds, it will lead the ES to 
repeat last week's range move or attempt to move up to fill the 2095.50 gap, If it fails 
to hold, a break below it will trigger selling and cause the price to drop quickly into the 
next support zone 2030-28 or lower toward 2010-2000 zone. 

The major support levels:   2053-54.50, 2043.50-45.50, 2019.50-18.50, 2010-08
the major resistance levels: 2095.50-96.50, 2107-08.50, 2122-25, 2134-36.50

Short-term  ---- Bearish
Medium term -----Bullish
Long term ---- Bullish
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6. TRADING STRATEGY:  July 6, 2015

a. Intraday Scalping numbers 

Sell level 2086.50-2085.50 2095.50-2096.50 2105.75-2106.50

Buy level 2045.00-2043.00 2030.50-2028.50 2018.50-2019.50

b. Gap Method Trading
Gap target

Sell level

Buy level

c. Option trades  (short calls or puts trades)
Strike price Expiration Date Entry price

2125 calls 2015-07-10 ES  near 2095

Meanline 2075

2010 puts 2015-07-10 ES near  2050
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Murrey Math Line Movement * 
(Caution. Know MMline rule before you trade these numbers.) 

7. OVERNIGHT CALL (3:30am to 8am)

1st Sell level 2nd Sell level

2081.75-2083.50 (s88.75) 2095.50--2098.00 (sl01.75)

 Central line 2066.00

2055.25-2054.50 (sl52.50) 2035.50-2033.50 (s32.50)

1st Buy level 2nd Buy level

Overnight Call: 
Central line = 2066
Above it, ES could pop up to 2081.75-2083.50 or higher to 2095.50-2098.00 (short entry). 
Below it, ES could dip into 2055.25-2054.50 or lower to 2035.50-2033.50 (long entry).
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Prior Move 1.95 Up Move 3.91 Down Move 3.91
2082.03 +2/8 2101.56 +2/8 2054.69 +2/8
2080.08 +1/8 2097.66 +1/8 2050.78 +1/8
2078.13 8/8 2093.75 8/8 2046.88 8/8
2076.17 7/8 2089.84 7/8 2042.97 7/8
2074.22 6/8 2085.94 6/8 2039.06 6/8
2072.27 5/8 2082.03 5/8 2035.16 5/8
2070.31 4/8 2078.13 4/8 2031.25 4/8
2068.36 3/8 2074.22 3/8 2027.34 3/8
2066.41 2/8 2070.31 2/8 2023.44 2/8
2064.45 1/8 2066.41 1/8 2019.53 1/8
2062.50 0/8 2062.50 0/8 2015.63 0/8
2060.55 -1/8 2058.59 -1/8 2011.72 -1/8
2058.59 -2/8 2054.69 -2/8 2007.81 -2/8
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9 WEEKLY ECONOMIC REPORTS

http://www.briefing.com/investor/calendars/economic/ 

Monday

• PMI Services Index, ISM Non-Mfg Index

Tuesday

• International Trade, Consumer Credit

Wednesday

•   EIA Petroleum Status report and FOMC Minutes

Thursday

• Jobless Claims

Friday

• Wholesale trade
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