HIGH IMPACT REPORT ALERT: Friday, 6/15/12

Industrial Production (ORANGE REPORT)

9:15 am Eastern / 6:15 am Pacific

Forecast: 0.1%

Avg 1st Peak: 20 ticks
(1-3 min after report)

Min: 8 ticks (APR '12)

Max: 44 ticks (AUG '11)

Avg 2nd Peak: 33 ticks
(3-6 min after report)

Min: 19 ticks (MAR '12)

Max: 61 ticks (AUG '11)

Avg Reversal: 30 ticks
(5-21 min after report)

Min: 11 ticks (OCT '11)

Max: 67 ticks (AUG '11)

Last 6 Reports:

1:SPK/RTC

3:2ND PK

2 : DULL

0 : INDECISIVE

One of the most impacting ORANGE reports. Usually good for 15-30 ticks in a
gradual rise as opposed to a rapid spike in 1-3 min. Occasional second peak
in the 3-6 min range. Reversal usually exceeds the peak for about 20-40

ticks.
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