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 Executive Summary  
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      ACTIONABLE IDEAS  IWM – POM 15 – Triggered – Market to Market 1st Jan  @ 119.6 
 

For Bears – Hold on to M2M Position- Net Short position  @ 119.6  for  next ABC down to 112.  ( Last week’s decline we 
took profit on ½ position during nasty decline as Risk Managment)   

 
For Bulls – Wait for pullback to PEC-D -114, If Bullish bottom ( which we don’t think so ) , then Participate in next rally.  
(BUT THIS IS  NOT A CANDIDATE FOR LONG ) 
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     ACTIONABLE IDEAS  QQQ – POM 15 – Triggered – Market to Market 1st Jan  - SPX @ 2080 
 

For Bulls – Wait for pull back to  PEC-D 101  with Bullish bottom & Participate in next rally.  
 
For Bears – Bounce to  PEC-D 105- , If fails on Bearish top   Then next ABC down to 98.    

 
 
 
 
 
 
 
 
 



      

     Broader Indices   Overview -  

SIGNALS.  -  Price Projection CZ , Trading / Investment  Conclusions below 

 

IWM – has been best candidate for Net Short position during POM 15 .  Bearish Top and Bearish Bottom. 

 We have  core Net short position of 5% - M2M @ 119.6 . We have traded ½ position out in last quick decline last week for 
profit.   

 QQQ  - Our PEC-D Target has been meeting accurately, completing  Reverse 5 wave pattern at 105.  

 We have not traded this Index. , No Signal currently since  Bearish Top BUT Neutral bottom.   

 

TLT-  Our TLT position has made great start this year with 4% gains . We continue to ride it up on core position.   

 

 BULLISH   -       TLT-    
 
BEARISH -      IWM ,  

NEUTRAL -      IYT, SMH , QQQ  ( Bearish bias)   

 

 

 



YTD –  Broader  Indices  performance v/s SPX     

Weakest and strongest Indices for PAIR TRADES 
 
 2015  -  Strength / weakness  in these market .  Chart below is our Inter market Analysis Model  with  Ratio Relative performance v/s SPX . 

 

                 
 



IWM – PEC-D  Analysis  -   Bearish    

 
            Upside –   Target to PEC-D 120  Bearish top should fail  with  –VE VTO 
 
            Downside -   First pullback to 114,  ABC down is at 112.         

                

        

 



QQQ (NASD 100) -  CZ – PEC-D  Analysis  - Neutral – Bearish bias    
  

             Upside –   Target to PEC-D 105- , needs a failure  however it’s been forming lower tops  ( No Signal)  
 
            Downside -   First pullback to PEC-D 101- Important low ,  ABC down is at 98.         

       

        
    
                        

 
 



QQQ v/s SPY – Relative strength   Analysis 

 
 

(QQQ) relative to the  (SPY)-  5-day EMA of the QQQ:SPY ratio. QQQ led from early May to mid-December, but lagged over 
the last few weeks (risk negative). Relative weakness in QQQ is a negative, but so far it is a short-term negative. A move 
below the November low might turn it into a long-term negative. 
 
 

         

 



Appendix Content   
 

 Objectives & POM /CZ / PEC –D Guidelines – Refer to detail Annexure 
 

 Full Utilization of “ SP” Report Guidelines & Limitations - Refer to detail Annexure 
 

 POM – “ Price Oscillation Model “ Criteria 
 

 PEC –D  “ Pythagoras – Expansion & Contraction  Criteria 
 

 CZ- Confluence Zone Criteria 
 

 TEXTURES – Bullish , Bearish , Neutral  
 

 Chart Analysis  
 

 Trend & Oscillator Analysis,  
 PEC –D Analysis, 
  Poly- Trend  Analysis, 
 Pattern /  CZ – Price & Volume Analysis. 
  Exterme Indicator Analysis  

 
 
 

  



 CORRELATION  RATIO ANALYSIS 

 

Inter market Analysis  – TNX ( Yield)  v/s SPX  

 Direct Correlation continues in Current Trend 

 

Inter market Analysis  – TLT v/s USD  

 Inverse Correlation continues in Current Trend 
 
 

 EXTREAME Sentiment Analysis  
 ( 3rd Party Data ) - Courtesy :  SENTIMENT TRADERS  

 
 

None @   EXTREMES 

 

 
 
 
 
 
 
 



 

 
 
 



 
 

 
 

 
 

 

 
 



 
 

   
      Disclaimer : The information in this report has been taken from sources believed to be reliable but  SG Capital  Research does not warrant its 
accuracy or completeness. Any opinions expressed   herein reflect our judgment at this date and are subject to change. This document is for private  
    circulation and for general information only. It is not intended as an offer or solicitation with respect to the purchase or sale of any security or as 
personalized investment advice. SG Capital   Research or its Author does not assume any liability for any loss which may result from the reliance  
    by any person or persons upon any such information or opinions. These views are given without  responsibility on the part of SG Capital 
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It is   a violation of federal copyright and  imposes liability for such infringement. 


