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1. PREVIOUS DAY (ESM6)

Open High Low Closing

RTH   2038.00 2067.00 2035.25 2065.00

GBX  2052.75 2067.00 2035.25 2065.00

 
2. PIVOTS 

Daily RTH and GBX Weekly Monthly Yearly
R3 2108.00 2129.50 2247.50 2472.50

R2 2087.50 2098.25 2156.00 2303.25
R1 2076.25 2081.50 2103.75 2169.50
PPT 2055.75 2050.50 2012.25 2000.25
S1 2044.50 2033.75 1960.00 1866.25
S2 2024.00 2002.50 1868.50 1697.00
S3 2012.75 1986.00 1816.25 1563.33

3. FOCUS NUMBERS 

Daily Weekly

2nd  Sell level 2082.25-2083.00 2114.75-2111.75

  1st   Sell level 2076.25-2077.50 2097.00-2098.75

 Key # 2051.25-2048.50 2062.50-2065.00

1st  Buy level 2039.75-2042.75 2037.50-2035.50

2nd Buy level 2028.50-2025.75 2021.75-2023.00

The key # is a control point for up or down moves.  When price moves from one side of that line to the other 
and stays in the new range it often indicates a change in trend and the beginning of a stop run. Look for the 
price to move toward new support and resistance levels, often at/near our buy or sell range.  For more 
information visit www.naturus.com
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4. WEEKLY OUTLOOK — S&P 500 CASH INDEX 

The S&P 500 cash index ($SPX) closed at 2072.78 last Friday, up 36.84 points for net
weekly gain of 2%.  

Last week: SP500 index had a strong rally again last week. It not only recovered the 
loss from the previous week, also it cleared the 2050 resistance line to make new 
highs for this year. Up to now, the index already has a 2% gain for the year. 

This week: The first week of the second quarter in 2016. The classical bullish end and
beginning of month period possibly carries into Tuesday. The index is near Q4 2015 
high area. A minor pullback may be seen. But the pullback will not damage the 
uptrend.  

Technical analysis

1. Long-term

S&P500 index Weekly 
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The S&P500 index broke the resistance line at the upper boundary of the 
downtrend channel last week. This broken resistance line is likely turning into 
support in the short term. 

The price is now moving closer to a resistance line made by the highs posted in  
last May and December. It may meet some resistance there. But with a strong 
market breadth, a major drop shouldn't occur. Any pullback is likely to be 
absorbed, and trend should go higher. 

The NYSE Advance-Decline line (below) managed to hold above last year's high 
and move higher. This indicates the market breadth is strong, and largely supports
the uptrend. Even though it doesn't rule out a market pullback from overhead 
resistance, the pullback still should be a part of uptrend move. 
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2. Short-term

     S&P500 Daily Chart

The SP500 index gave a second buy signal on the daily chart. The uptrend 
remains intact as long as the 200-day moving average line holds the price up. 

The index has fully cleared the sell signal given on Dec/Jan (the red arrow on the 
chart). It suggests the current trend should carry higher.  

Overhead the resistance will be the December/November highs at  the 2100 level.
We may see some a minor pullback from there. The major support is lying at the 
20/200-day moving average line at 2020-2015 zone. “Buy on the pullback” will 
continue to be the strategy this week.  

There are nine appearances by Fed officials (including Janet Yellen) this week 
and the FOMC minutes on Wednesday.
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5. DAILY OUTLOOK – S&P 500 MINI FUTURES (ES)

ESM6 Daily chart

ES rallied from its10-day moving average line and made new closing highs last Friday.
The price action was bullish and increasing daily volume supported the rally. 

The second quarter started on April 1, which tends to be a bullish. Today in the early 
morning we may see a minor pullback, but this pullback will likely be met by the 
buyers.  

The 2050 broken resistance line is pivotal for April. 2075 and 2100 should be the 
upside testing areas for the buyers.  2040-50 will be reasonable targets for sellers. 

The 200-day moving average line at the 2000 level will be a major short-term support. 
The trend is up, buying on dip will still be seen today.  

Short-term  ---- Bullish
Medium term -----Bullish
Long term ---- Bullish

Major support levels: 2050-45.50, 2023-20, 2011.50-09
Major resistance levels:  2068.50-72.75, 2084-85.50, 2103-2098.50
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6. TRADING STRATEGY:  April 4, 2016

a. Intraday Scalping numbers 

Sell level 2077.00-2075.50 2085.50-2088.50 2098.75-2101.50

Buy level 2052.75-2051.00 2046.00-2043.75 2038.50-2037.00

b. Gap Method Trading 

Sell level 2075.00-2077.00 2065.00

Buy level 2052.75-2051.50 2065.00

c. Option trades  (short calls or puts trades)
Strike price Expiration Date Entry price

 2105 calls April 1, 2016

Meanline 2055

 2000 puts April 1, 2016
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Murrey Math Line Movement * 
(Caution. Know MMline rule before you trade these numbers.) 

7. OVERNIGHT CALL (3:30am to 8:00 am)

1st Sell level 2nd Sell level

2075.25-2076.75  (sl 79.50) 2085.50-2082.75 (sl 87.50)

 Central line 2067.50

2053.00-2051.75 (sl50.50) 2046.50-2043.50 (sl 40.25)

1st Buy level 2nd Buy level

Overnight Call: 
Central line =2067.50
Above it, ES could pop up to 2075.25-2076.75 or higher to 2085.50-2082.75 (short entry). 
Below it, ES could dip into 2053.00-2051.75 or lower to 2046.50-2043.50 (long entry).
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Prior Move 3.91 Up Move 3.91 Down Move 3.91
2070.31 +2/8 2085.94 +2/8 2070.31 +2/8
2066.41 +1/8 2082.03 +1/8 2066.41 +1/8
2062.50 8/8 2078.13 8/8 2062.50 8/8
2058.59 7/8 2074.22 7/8 2058.59 7/8
2054.69 6/8 2070.31 6/8 2054.69 6/8
2050.78 5/8 2066.41 5/8 2050.78 5/8
2046.88 4/8 2062.50 4/8 2046.88 4/8
2042.97 3/8 2058.59 3/8 2042.97 3/8
2039.06 2/8 2054.69 2/8 2039.06 2/8
2035.16 1/8 2050.78 1/8 2035.16 1/8
2031.25 0/8 2046.88 0/8 2031.25 0/8
2027.34 -1/8 2042.97 -1/8 2027.34 -1/8
2023.44 -2/8 2039.06 -2/8 2023.44 -2/8
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9. WEEKLY ECONOMIC REPORTS

 Copyright 2016 by Naturus.com Ltd. All rights reserved. Photocopying and further distribution of this newsletter are strictly prohibited. Information, opinion, research, and commentary contained herein is

obtained from sources believed to be reliable; their reliability, however, cannot be guaranteed. This newsletter is for education purpose only. It does not provide individual investment advice, and nothing in this

document should be construed as a solicitation to buy or sell any security. Naturus.com Ltd. does not act as an investment advisor, or individually advocate the purchase or sale of any security or investment.

In making any investment decision, you will rely solely on your own review and judgment. Past performance is not an indication of future performance. Naturus.com Ltd. shall have no liability of whatever

nature in respect of any claim, damages, loss or expense arising out of or in connection with the reliance by you on the contents of our newsletter, any promotion, published material, alert or update .

Page 8 of 8


