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Trade ldeas

« G7: Short the S&P 500 only while below the 5-day
exponential moving average

« G7: Long DAX while above the 5-day exponential
moving average

 BRIC: Short India’s Sensex while below the 5-day
exponential moving average
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G7 Equity Indexes
Model Signals - Daily & Weekly
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S&P 500

Comment: 233 SPACS - S&P 500, Daily (Delayed by 10 mins) =N =R
Short the S&P 500 only while
below the 5-day EMA MA¥2(Exp.5). EW, MA(Exp.21)" — :
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. The S&P 500 is edging lower || o o ................... ..... -1
from the 9/20 record high S R

* ltslipped just below the 5-
day EMA, which suggests
profit taking toward its 21-
day EMA

*  However, it can resume its
uptrend instantaneously
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S&P 500 Sectors
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S&P 500 - VIX

MKT VOLTLTY NDX (10.0800, 10.3800, 9.94000, 10.1400, +0.55000)

The VIX remains under pressure.
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G7 Equity Index Trade Idea

Comment: .
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*  Despite the weak Merkel
victory, the DAX remains
firm above its 5-day EMA

* Only a close below it
would suggest a decline
to the 21-day EMA

* A medium-term low was

formed on 8/29 12000
* Initial resistance: 12,677 _xgg
*  Further resistance: - P -

12,774 & 12,952 m/\m A/ \‘l /\ N % =R T
. i . N .I 1 -\ I I'I-...II b '-zl-l II"'J. \I- 1 h .II-

Immediate support: nunmnnimiiGannniaiii IR s l“”

12,489 po| |6 |12 [19 les |3 1o |17 lpa |3 7 |4 |21 Jes |la |11 s ]25 |

June Jul Algust Septe mber

*  Further support: 12,364
& 12,203 & 11,869

» Fast stochastics: bullish
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Model Signals - Daily & Weekly

Daily Bias
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BRIC Equity Index Trade ldea

Comment:

Short Sensex while below the

5-day EMA

*  The Sensex’s September
rally failed to reach the
record highs from August
and then tumbled on long
liquidation

* It sank below its 5-day
EMA & the trend line rising

S&P SENSEX (31,986.40, 32,016.52, 31,474 .56, 31f25.53, -295.809)

since April

* Immediate support:
31,361

*  Further support: 31,128 &
30,681

. Initial resistance: 32,000
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. Fast stochastics: bearish

“% 5
Luca Global Markets Research R Chargng Newsletter September 25, 2017 ‘ LE M R i



How to Use the Heat Map

Bias: If the Candle>21-period EMA = bullish
If the Candle<2l-period EMA = bearish

If the Candle around 21-period EMA =
sideways

Risk: Bullish or Bearish
Long or Short Candle as of Monday am EST
N
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Q
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o
=
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D
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—
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o
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Wheat (WN5) slightly beari L =long
S =short
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