Index

2009 financial crisis, 1-2

A

AAIIL See American Association of
Individual Investors

Abbott Laboratories, 182184, 253, 255

AD line. See advance-decline line

advance-decline indicators, 128

advance-decline line, 107-108, 144

advantages of using the Commitment
of Traders report, 64—68

agricultural sector, 3, 48

AK Steel, 171

Akamai Technologies, 199-200,
242-245

algorithm factors, 162

alternative trading system, 162

American Association of Ind:ndual
Investors Sentiment Survey,
60-61

Ameriprise Financias, 293-229

Amylin Pharmaceuiicals, 221-222

Anderson, Chip, 220

Apache Corporation, 186, 211-212

Apple, 111-112, 149-151, 208, 242-244

Apple effect, 109

Arms Index, 132-133

use of, 133-135

Arms, Richard, 105-106, 133

asks, 162

Aspray, Tom, 105-106

asset reallocation, 21

ATR. See average true range

ATS. See alternative trading system

Australian dollar, 55

average true range, 272-275

B

basic relative chart, 80

Baxter International, 254, 256, 257

bearish divergence, 152—-154

bearish divergence signals, 114-118

bearish markets, Ferson’s Pivot Study
and, 254-2(2

bearish sentimerit, 60

bearish, Comn.itment of Traders
onuon strategy, 7677

bia; 162

Biga'ow, Steve, 166

bintechnology sector, 34

olack candle, 167

bracket order strategies, 184

breadth, 106

breadth of the market, 105

Bristol-Meyers Squibb, 12-13, 16

broker/dealer sector, 33

Bulkowski, Tom, 166

bullish convergence, 154-155

bullish convergence signals, 119-121

bullish markets, Person’s Pivot Study
and, 254-262

bullish pivot point filter

bullish sentiment, 60

bullish, Commitment of Traders option
strategy, 7677

C

calculations, Person’s Pivot, 248-262

Canadian dollar, 57

candlestick analysis, 156

Candlestick and Pivot Point Trading
Triggers, 18, 61, 166

candlestick pattern, 19-20
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candlesticks, 166-168
capitulation, 155
capitulation point, 134
CCIL. See commodity channel index
CFTC. See Commodity Futures
Trading Commission
Chaikin Money Flow Oscillator,
138-139
Chaikin, Mark, 138-139
changes, within index, 106
charts, creating, 80-87
checklist, trade, 165-166
Chicago Mercantile Exchange, 87
CME. See Chicago Mercantile
Exchange
Coca-Cola, 80-82
Commitment of Traders
data, 61-62, 148
option strategy, 7677
report, 61-62
report advantages, 64-68
report components, 63—-64
report sample, 63
usefulness of data, 75
using the report, 64-74
commodity channel index, 195-197
commodity exchange-traded funds,
4849
Commodity Futures Trading
Commission, 61
commodity markets £2-53
Commodity Tredey'z . Almanac, 4,
90-91, 257, 269
comparative relative strength, 79
use of, 79-80
comparing market performance,
99-102
The Complete Guide to Market
Breadth Indicators, 138-139
The Complete Guide to Technical
Trading Tactics, 235
components, index, 136
conditional change stop, 279
consumer discretionary sector, 35
consumer staple sector, 36
continuation patterns, 180-201

INDEX

contrary opinion, 59-60
convergence, 154-155
convergence signals, bullish, 119-121
correlated markets, 275-276
costs, 6
crowd extremes, 61
CRS. See comparative relative strength
crude oil, 53

stock market vs., 92, 94
crude oil futures, 86-87
currencies, 54-57
currency exchange-traded funds, 90
CurrencyShares, 260
current events, analysis of, 148

D
dark pools, 162
day trading, pasition size, 271-272
Dean Foods; 173-174, 207-208
decision—10aking analysis, 138
departurz from the means, 126-127
Dianond Offshore Drilling, 192-193
discipline, 282-283
divergence, 152-154
divergence signals, bearish, 114-118
diversification, 7
doji, defined, 168-169
doji candle pattern, 147
doji scans

high-close, 206-208

low—close, 206-208
Dr. Pepper Snapple, 82-83

E

earnings per share, 3

ECN. See electronic communication
networks

efficiency, tax, 6-7

electronic communication networks,
162

Eli Lilly and Company, 268-270,
276-277, 280

energy sector, 9-12, 37

EPS. See earnings per share

ETF. See exchange-traded funds

euro, 54
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exchange-traded funds, 6-14
advantages of, 25-29
comparing
inverse, 7
inverse leveraged, 8
leveraged, 7-8
taxes and, 25

exhaustion tops, 156-157

exit strategies, 281-282

expectations, 282

ExxonMobil, 111-112

F

Federal Express, 92

fibonacci, pivot points and, 262-263

financial sector, 38, 84-85

flexibility, 6

Forex Conquered, 61, 262

Freeport McMoran Copper & Gold,
158

fundamental analysis, 3

G

Gaps Patterns, 174-177

Gilead Sciences, 225-227, 230-231

Glaxo SmithKline, 229-230

gold, 50, 88-89

Google, 15, 17-20

Granville, Joe, 105-106, 159,141

Green Mountain Coffee Roasters,
178-180

H

Halliburton, 153

HCD. See high-close doji

head and shoulders, 184-186
inverted, 159-160, 186-191

health care sector, 39

heat maps, 99

HFT. See high-frequency traders

high-close doji, 170-172, 204, 254
scans, 206-208

high-frequency traders, 139
algorithm, 162
volume and, 161

Hirsch, Jeffrey, 4
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Home Depot, 83-84

homebuilders sector, 40

Human Genome Sciences, 223-225,
229-230

I

IBM, 111-112

ICE. See Intercontinental Exchange

IFTA. See International Federation of
Technical Analysts

in the money, 271

index components, 136

index, changes within, 106

indicators, 125-135

individual stocks, voluiae and, 149-152

industrial sector, 41

Infinity Pharmaceuticals, 222-223

insider inforraation, 62

Intercontiriental Exchange, 86

intermarkey spread, 95

Internanonal Federation of Technical
Analysts, 128

1 /erse exchange-traded funds, 7

‘nverse leveraged exchange-traded
funds, 8

inverted head and shoulders, 159-160,
186-191

island gaps, 177-182

ITM. See in the money

J

January effect trade, 89-90
Japanese yen, 56

Jarden Corporation, 206-207
Jordan, Michael, 283

K
Kansas City Board of Trade, 87

L

Lambert, Donald, 195

Lane, George C., 198

LCD. See low-close doji

learning to trade, 1-4

leverage, 8

leveraged exchange-traded funds, 7-8
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limit order, 278

Livermore, Jesse, 235

livestock sector, 49

low-close doji, 173-174, 204
scans, 206-208

Lowe’s, 83-84

Iululemon athletica, 201-202

M

M tops, 191-193

MACD. See moving average
convergence-divergence

market breadth analysis, 106

market breadth indicators, 105

market exposure, 7

market health, determining, 136

market order, 277-278

market performance, comparing,
99-102

market surveillance, 62

Market Vectors Gold Miners ETEF,
250-251

materials sector, 42

McClellan Index, 128

McClellan Oscillator, 128

use of, 128-132

McClellan Oscillator and Summation
Index, 105-106

McClellan Summation Index; 128

use of, 130-132

McClellan, Shermar:: +95-106

McGinley, John; 185-106

Microsoft, 111-112, 196-197

momentum, 106, 162

monetary stop, 279

Monsanto, 91

Monster Beverage Corporation,
82-83

MOO, 91

Morris, Greg, 105-106, 138-139,
166

moving average convergence-
divergence, 197-198

moving averages, 125-135

Murphy, John, 105-106, 138-139

Mylan Inc., 187-188

INDEX

N

Netflix, 175-177

neutral sentiment, 60

New York Mercantile Exchange, 86

Newmont Mining Corporation,
250-253

Nietzsche, Friedrich, 2

Nike, 200-201

Nison, Steve, 166

o

OBV. See on-balance volume
OCO. See one cancels the other
on-balance volume, 139-145
one cancels the other/ 278
options market, 148

order entry, 162276

order types, 277-279

|
paraboiic, 150
paiv=ms, 145-147, 157-161
1ime of day, 160-161
VEG. See price-to-earnings growth rate
pennants, 181-184
Pepsi, 80-82
Person’s Pivot calculations, 248-262
Person’s Pivot Indicator, 18
Person’s Pivot Study, 245
bearish markets and, 254-262
bullish markets and, 254-262
order entry with, 276
used in software, 215-217
Person’s Triggers, 208-209
petroleum crack spread, 86-87
Pfizer, 28-29, 98
pharmaceutical sector, 11-13, 15-16,
43, 98
picking stocks, systematic approach, 5
pivot point, 19-20
pivot point analysis, 233-238
formula, 236-237
pivot point filter, bullish, 253-254
pivot points, fibonacci and, 262—-263
platinum, 88-89
position size
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calculating, 267-269

for day trading, 271-272
PowerShares QQQ Trust, 110
PPS. See Person’s Pivot Study
precious metals, 50-51
price, 162
price direction, 162
price weighted index calculations, 107
price-level stop, 279
price-to-earnings growth rate, 3
Priceline, 208
Pring, Martin, 105-106
profit targets, 269-271

R

radar, 212-227

resistance, 121-125

resistance levels, using, 237-238

retail sector, 44

reversal patterns, 169-180

Russell 2000 Index, 89-90, 241
S&P 500 vs., 95-96

S
S&P 500, 84-85, 89-90
Russell 2000 vs., 95-96
S&P sector weight, 112-113
scan signals, daily, 208-212
scanning, 204, 212-227
Sears Holding Corporation, 176-178
seasonal analysis
defining, 21-24
reasons for use of, 18-20
stocks and, 25
sector performance, 31, 101
sector rotation, 21
sell rules, 210
sell signals, 218-219
selling, volume and, 155-156
sentiment in the markets, 61
signals
automating, 95-98
convergence, 119-121
divergence, 114-118
silver, 51, 88-89
smart money, 61
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snap-back technique, 276-277
spread chart, 80
spread terminology, 87-95
spread trade, placing, 93
spread trading, 86-87
Starbucks, 151-152, 184-185, 244,
246-247
stochastics, 198-201
stock market health, determining, 136
stock market, crude oil vs., 92, 94
stock replacement options, 271
StockCharts.com, 219-221
stocks
picking via systematic approach, 5
seasonal analysis and, 25
volume and, 14915z
stop close only, 272
stop orders, 278
stop selecticy; 279-281
stop-litnit arders, 278-279
Strean: Fase, 163
stron g volume gainers, 220
Stiioco, 9-12
support, 121-125
support levels, using, 237-238
Symantec Corp., 197-198
systematic approach to stock
picking, 5

T

tax efficiency, 6-7

TCA. See transaction cost analysis

Technical Analysis of the Financial
Markets, 138-139

technology sector, 30, 45

telecommunication sector, 10-11,
13-14, 30, 46

Thinkorswim Platform, 216

time element stop, 279

time frame, 238-248

time spread, 88-89

time-of-day patterns, 160-161

Toll Brothers, 172

trade checklist, 165-166

Trade Navigator, 204-205

TradeStation, 212-227
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TradeStation (continued)
buy signal, 213
radar, 214
Trading Index, 105-106. See also Arms
Index
trading opportunities, 138
trading patterns, 157-161
Trading Technologies, 163
trading, learning to, 1-4
transaction cost analysis, 163
transparency, 7
Treasury bonds, 52
trend-line analysis, 107-114
trend-line breakouts, 123-124
trend-line breaks, 114-115
trend-line rejects, 122-123
triangles, 181-184
TRIN. See Trading Index
TT. See Trading Technologies

U
U.S. Steel, 156-157

INDEX

using the Commitment of Traders
report, 64-74
utility sector, 47

A%

V-bottom formation, 155

volume, 106

volume weighted average price,

162-163

volume
high-frequency traders and, 161
selling and, 155-156
stocks and, 149-152

w

W bottoms, 193-195

wedge formatiori, 183
wedges, 157-159, 181-184
Wells Fargo, 25-86, 179-181
whipsaws, avoiding, 126-128
white candle, 167

winaaw, 175



