HIGH IMPACT REPORT ALERT:

Tuesday, 3/27/12

CB Consumer Confidence

10:00 am Eastern / 7:00 am Pacific

Forecast: 70.3

Avg 1st Peak: 28 ticks
(1 min after report)

Min: 10 ticks (JAN '12)

Max: 54 ticks (AUG '11)

Avg 2nd Peak: 58 ticks
(4-9 min after report)

Min: 45 ticks (NOV '11)

Max: 77 ticks (AUG '11)

Avg Reversal: 52 ticks
(15-21 min after report)

Min: 21 ticks (JAN '12)

Max: 83 ticks (OCT '11)

Good medium mover report to trade. Has achieved a 2nd peak in 3 cases out
of the last 7. The forecast value of 70 is high, so | would expect it to come in
lower with a higher probability. | would look for 20-35 ticks on the initial spike
and at least 35 on the reversal.
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