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Summary

Marktmodell Value

Volatility Stop Model 10

% of NYSE Stocks > SMA50 10

VIX Models 10

US Stocks New Highs vs. New Lows > 0 10

Bullish Percent Index 10

AAII Bullish Sentiment Index Bearish > Average 0

MACD Nasdaq Composite Crossover 10

Advance-Decline Issues > SMA50 10

IBD Big Picture 10

International Stocksindex Indicator 10

Summary 90

9 of 10 Market Models are positiv
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1. Vola Stop Model

all ETFs are in an daily uptrend (TLT and  VXX inverted)
6 ETFs of 10 are in an weekly uptrend

the score is 22 of 30 points
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2. % of NYSE Stocks > SMA50

bullish since 4. December 2019
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3. VIX Models

VIX Spot by 12.56 < 17 and below all futures
VIX / VIX3M = 12.56 / 14.95 = 0.84 < 0.92
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4. US Stocks New Highs vs. New Lows > 0

score 1795 > 0
bullish since 16. October 2019
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5. Bullish Percent Index
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6. AAII Bullish Sentiment Index Bearish > Average

source AAII.com, Bearish < Average => negativ
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7. MACD Nasdaq Composite Crossover

MACD = 8232 > 0, bullish since 16. December 2019
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8. Advance-Decline Issues > SMA50

bullish since 16. August 2019
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9. IBD Big Picture

Market In confirmed Uptrend since 21. October 2019
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10. International Stocksindex Indicator

bullish since 1. October 2019

Copyright © 2020 www.LoroTrader.com Seite 12


