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A Value: 15 ticks

A Up: 4165 (9:58)

Opening Range: 4085-4150 (8:30-9:50)
Data: July natura! gas as of June 12, 2001 | Clese: 4330 (3:10)
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Figure 4.1 July natural gas—June 12, 2001.
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Figure 4.4 JPM—June 7, 2001.
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Figure 4.5 YHOO—March 22, 2001.
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Figure 4.6 August gold—June 27, 2001.
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Figure 4.14  September crude oil—July 9, 2001.
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TABLE 4.1

Colfee number line
Date #Line #  Settlement Date #Line# Settlement
Jan 2 —f 11665 March 7 B 18980
Jan 3 -6 11623 March 10 14 19930
Jam & - 11405 March 11 11 20515
Jan 7 -4 11935 March 12 7 19610
Jan 8 -2 1182 March 13 2 18225
[an 2 0 11935 March 14 11 18435
[an 10 i} 11960 March 17 o 16865
Jan 13 5 11845 March 18 5 16880
Jan 14 7 12220 March 19 5 16810
Jan 15 7 12260 Warch o] 9 16915
Jan 164 o 11303 March 21 4 16575
Jan 17 10 12400 tarch P4 5 16290
Jan 20 10 12925 March 25 5 17930
Jan 2l o 12965 March 26 7 18645
Jan 22 10 13530 March ar 5 18950
Tan 23 9 14005 March £ i 19115
Jan 14 T 13690 April 1 8 19430
Jan 27 o 13660 April 2 ) 19315
Jan 28 & 13950 April 3 i) L7
Tan 29 g 14480 April 4 10 17913
Tan 30 o 14030 April 7 L4 17940
Jan al 17 13940 April 8 14 17875
Feb 3 18 14565 April 4 14 18970
Feh 4 20 14745 April 14 i2 19105
Feh 5 T3] 14455 Aprik 11 10 18010
Feh & 17 15080 April 14 i1 1eahi
Feb 7 15 151045 April 15 & 17465
Feb 10 14 15885 April 1& it 18530
Feb 1 15 16355 April 17 5 18750
Feb 12 17 17185 April 15 9 19415
Feb 13 19 18005 April 21 ¥ 19405
Feb 14 15 17785 April 22 l 18835
Feh 13 13 15724 April 23 3 19340
Eeb 19 13 16630 April 24 o 19520
Feh 20 1a 16640 April 25 11 19325
Feb 21 14 16185 April 28 10 19640
Feb 24 14 16165 April 28 14 19895
Feb 25 15 16325 April an 17 21040
Feb 26 15 17285 May ! 20 22290
Feb 27 i3 L7110 May 2 16 21615
Feh 18 13 1 Ta85 May 3 20 21850
March 3 15 13485 May & 16 11285
March 4 14 19515 May 7 12 21140
March 5 13 2B May 8 12 21690
March 6 ) 19370 May a9 12 21790
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TABLE 4.1 (Continued)

Cotfee number line

Date #Line#  Settlement Date #Line #  Settlement
May 12 14 220585 May 30 18 27640
May 13 12 24115 June 2 14 25395
May 14 12 24060 June 3 18 26420
May 15 16 25520 June 4 19 25155
May 14 14 25315 [une 5 15 23050
May 19 10 34825 June (] 13 23725
May 20 g8 24025 June g L5 15330
May 21 B 25310 June 10 10 21795
May 22 10 26030 fune 11 6 20765
May 23 14 25685 June 12 1 19240
May 27 13 27430 June 13 -3 18275
May 28 18 29555 June 16 0 18160
May 29 20 31480 June 17 0 19070
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