||#$ %




"#$ %

/3.

“

$$



"#$ %

"HH

(7



"#$ %




"#$ %



"#$ %



"#$ %

4

%



"#$ %

J<0 4

0 )
(

(

5

J<



"#$ %



C
"(
H
"(
(4
“(
"(
"(
( |

"#$ %

“( 0

1$



"#$ %

11

<!

(4

J3

0 4



"#$ %

'K



SierraChart 47 5/17/04 15:06:55 Mon Futures Trading Large Screen.cht

M Y}4-200406-ECBOT 5 min - #2 e
YM-200406-ECBOT B EUR-200406-GLOBEX

Commedity Channel Inde _ : Commodity Channel Ind

110 13:45 14:20 14:55

o# 4 "(

1 - & Il(
) G 0
"( 9#0
7
1 1 1 -
"( F "(1> ! !
( (A | €
+BHB' N9 $ $11
I O>#
# E F - 4
0 E
( 4

"#$ % 19



L=9%
G

"#$ %

99l'/L 199
8
C
lAZlI G
>
| |
+
"( |
“(
“(
4
"(
2
(
“(
“(
(
4

1>

+

o#

L#



SierraChart 47 5/17/04 15:30:05 Mon Woodies CCl Trading System Document Charts.chi
Eille Edit Chart fnalysic Tools ‘Worksheet window Help

B Y} 200406 ECBOT 5 min - #2
YM-200406-ECBOT B min - #2 &eEelele 5/14/2004 16:10:00 T:124 H:10003.0 L:99940 0:10002.0

Short
Short

v Short
A X

1

Long

\\ Out

Commodity Channel Index: Linel:0.00 Line2:200.00 Line3:-200.00 (,1,0.0156, 200, -200) Commodity C

/ ShHopt—=— /25 = e

16:10 16:40 16:1(10

1 O "( - & E
( >
E “(
+ | > HE
I HE | 2 HE -
“(
F > , HE ! I !
I 2 HE!
N (
( "( 1
@

"#$ % 1l



E
"(
” ]
"(
4
I (E
2

"#$ %

G-@

P/$

1A




O>#

Fle Edt Chart Analysis Tools Worksheet Window Help

M YM-200406-ECBOT 5min - #17 9 (=1E3]
YM-200406-ECBOT 5 min - #

Commodity Channel Index:

"#$ %

D # MH

1%



(D # MH
D
( |
7 | "(BN#1$$
"(BN# ,$$
D #
D #
3
|
8

"#$ %

MH

MH

AB

AB

AB

1/

B,$$

#,$$



()

(4

AB "(

(&

(4

(&

1L

"#$ %



"#$ %

ll) MHII
4 H
4+ D

#

K

HE



"#$ %

4
3

P9$$ PIS$B



"#$ %

(8



( $
G $#
E 4
+
) ( 4
(
+ | 0
G | | (4
)
4 #
7 C 1B7 G" 1$B 7 ME >B
E 4 (
4 0 #)
I
( @ o #
(
#
“(
_ ( F
( 0 3 ( !
( “( 4
# C
_ “( (
( (4!
( “( ( (
(8

"#$ % 9



HE
D # MH" MHQ

BN#1$$"(  1$$ 1$3

! D #
HE
04 (
“(
D# ) MH'" D # MH'
D # ) MH" HE
BN#1$$"
HE  BN#1$$
K D #
9B N
N
"(
ll( !
(
(
!
- 4

"4$ % >

"(
"( BN#1$$

HE
1$$
1$$
MH'

(&



9 “( (
> D # WMH
I "( +7G
A Y N
% & * #
6& *
* #
( &
N Bl
6
7
4
! 4
4
4
D
+ | (

I 0 4
( 0
G
"(1> D
"(1>
"(A "(1>
"(1> "(D #
"(1> "( BN#,$$
“(
* #
4 ( , (4
( (
1
4
N 4
“(
| ( (
( @



D # L !
BN#1$  BN#O$S$!

"(
7 MH"
+ C < "(
0
I
! “(
!
"(
G 4 4
"(
I % B
C!
# 1 NB1 F

# 8 ) 4

N B1
“(

N B1
F+ F@<
@
N B1

"#$ % A

I'>B

ME!

1$B



"#$ %

,%

N Bl

P9$$ PI$S$B

NB1!
(4

N Bl



( J
4 (
"(
L& 7
"(
! !
3
+
"(
G8" 3& ! 2E&!
+-( ) E
)
( #
)
( 0 3 &

"#$ % A



/ “(
4
"(&
+ "
“(
D #
"#
“(
3
"(&
/ -
1 M# ") MH"
9 H E HE
> K K
I 2
A"
% + G +7G
/I + D E

"#$ %



$% # & # () *&+,

D # ) MH" "(
D # B1$$ O1$$
BN# I$
D #
II( MHII
MH"
(
HE
MH"
“(
1
9 OM # ") MH
MH"

"#$ %

9%

MH"

D # MH (

HE
HE

HE



( 1
"(
(
( 9
1
9"
( 1
« .
"(
4

MH"

91

MH

MH

MH"

MH

BN#1$$



"#$ %

BN#1$

MH"

MH"
B1$$



$.# o, -

"( D # MH!
MH | D #
(4 DD MH (4 D #
DD "( BN#I$
D # ) F MH"
MH"
( MH"
# #o# -
MH" "( ) o +o1
1 , 9
9 O- &

"#$ % 99



"#$ %

MH'

N Bl

(S

9>



$/ # + 0 "*+0, -

H E D ! ("¢
(
F ( BN#1$$
8
HE "
u( ( *
(
HE # "(
HE 0 +
D# ) MH
HE
!
HE "( BN# 1$$
HE +
“( BN# 1$$ HE &
0 4
HE MH" -
"(
0 "(

"#$ % 9l



"#$ %

9A

BN#1$$



K &
"( “(
9
+ | K
N
+ |
N
N
K
K
! JN#
JNH#
( I K
! ! JNH#
K
)
“(
K #
+ |

"#$ %

7 +7G
D # (
D # MH
D #
4
N |
/ 1,B
K
K
H-C H + C
H n 1
1#
(
J# ! 1#
“(
14 " I#
“( _

9%



9 oK &
-
N
1
(9
(
4
..( .
| D #
9 +7G
N (
"(

"#$ %

9/



"#$ %

oL



"#$ %

02

o+



HE "(

"#$ %

>1



$5#

'6 76

"0 O "(

"0 O "(

"#$ %

)*6 6

D #

) MH"

MH"
BN# 1$$ "(

MH"

HE



"#$ %

>9



04 (4 "(

9 HE + |

N Bl

) 4 "(O1%$

"#$ % >>



$8 # 9" 9, -

+7G "( BN# ,$$
D # +7G
"(
+7G D # C
# |
“(
I$ +7G +
#
"(
# "(
+ |
+7G BN# 1$$ "(
!
1 , 9
9 O+ 7 G &

"#$ % >|



S
BN#,$$ "(

"#$ %

HE

HE

+7G
HE

>A



S # 9 ; + 0 "*9+0, -

D + HE D
O
"(
D # F D
D # ( + HE BN# I$
9B + |
G D
N
+ HE + HE
+HE # "(
+ HE 0
+ |
2
1 , 9
9 ' O+ D H E &

"#$ % >%



o o

"#$ %

>/



"#$ %

— 3

>L



"#$ %

F8 (HH7 (H

+ 5 F8@



"#$ %

"((



+ @ +
+ | |
( ()
!
( ‘(3
+
4 C 7
“(
(
4 C 7 (
C ## @
=NN N N # N T
( & | =
U ?
7 7) UF8"GC(H F8""FFC CGCEG" CG
) (G %
=NN N N T'(T7 T N
&
G
@
3 ) ? ' V,$$>3 2

"#$ % L,



