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 Eurodollar Future – March 2009

EDH9, Last Trade [Candle], Last Trade [Ichimoku 9, 26, 52, 26] Daily
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EDH9 , Last Trade, Candle
09Jan09 99.025 99.075 99.025 99.065
EDH9 , Last Trade, Tenkan Sen 9
09Jan09 98.938
EDH9 , Last Trade, Kijun Sen 26
09Jan09 98.520
EDH9 , Last Trade, Senkou Span(a) 52
13Feb09 98.729
EDH9 , Last Trade, Senkou Span(b) 52
13Feb09 98.308
EDH9 , Last Trade, Chikou Span 26
05Dec08 99.065

Comment:  Maybe not this month but soon the US Treasury yield curve should flatten as we face a world à la 
Japan.  This March 2009 futures is inching towards the record high at 99.100 of June 2003 on hope that conditions in 
the finance industry improve dramatically.  Relatively high open interest here, as opposed to other contracts where it 
is half last year’s peak, suggest many are hedging their bets.  If money markets don’t improve, then calendar spreads 
should narrow and then invert.  Three-month Libor today at 1.27% but there is huge variation depending on names. 

Strategy:   Possibly attempt small longs at 99.050 but be prepared to add to 99.000; stop/reverse below 
98.800 for 98.200.  Upside target: 99.100/99.150. 
Chart Levels: 

Support Resistance Direction of Trade 
99.000 99.075 
98.900 99.100*** 
98.820* 99.150 
98.740 99.250 
98.650**       99.500 
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