Charts to Friday 27th September

Cédrtﬁﬂﬁt eBook

Market Charts, Major ETFs

Marketl Sentiment Analysis

terms of service




e PRICE PERFORMANCE / LOCATION

The ZPS00 index closed on Friday below Mon-Wed Hi-Lo Range which
indicates Active Selling on the weekly timeframe.
Index ETFs: Momentum (Price Osc) is now down now for all four ETFs.

ES analysis: The local poc level migrated back to 1685.50 on Friday, this
is First Level Resistance. Pre-open ES is printing below that level in a
weak price location. At current levels | need to see Significant Buying
marked above 1685.50 before considering new longs,

supporting Charts:
Bonds TLT: Printed a 31day high last week probing the Bmn poc at

107,22, Chart is currently printing below that level. Price above that level
would put the chart in a much stronger location,

Qi US0: Printing below 37.31, the low of the Support/Resistance band in
a weak price location. Momentum is negative and down,

Gold GLD: Remains below 134,17, the 12mn poc, in a weak price
location. Momentum is negative but has turned up.

Dollar Index:. 1= today printing at the important Support at 80,15 (major
1/2F and poc). Dollar Bulls would hope this holds, price printing time
below this level would put the chart in an extremely weak location.

EURUSD: Recently printed its highest level since February., Momentum
is up and positive.

BREADTH

Breadth: CP Market Timing System turned negative for Nyse from
positive, Nasdag stayed positive and UK turned neuotral fram positive.

otocks=50dyma numbers: Myse B2, Nasdag B2, R2000 B2, LIk 54,
Mumbers =50 are considered supportive.

s SEMTIMEMT

Consensus Paolls:

09527 AAl (public pall). Bulls% was lower at 35.1% (frorm 45.1%).
Bears% was slightly higher at 30.6%.

09527 Investors Intelligence. Bulls% was higher at 44.3%. Two weeks
ago Bulls% reached 37.1% which was the lowest since June 2012
Bears% was slightly lower at 2006

09527 Market Vane (advisers) poll was again unchanged at B2%.
09527 The MAAIM number (a measurernent of average current equity
exposure amoang active money managers) was higher at 80.47 ifram
B2.48) which is an eighteen week high, This is also a contrarian
indicatar.

Mutual Fund Flow:

09527 My version of the Rydex Assets Hatio ended the week at 4.09.
The ratio reached 4.19 last week which was a 78day high (this is a




cantrarian indicator). The ratio reached as high as 5.43 at the market
May high and as low as 2.15 on 0710 (which was the lowest ratio
since January 2012).

09527 lipperusfundflows reported Equity Fund inflows of $3.5 Billion in
the week to 25th September. Previous week's inflowe of $3.5 Billion was
the largest single week inflow since Movember.  The 4wk Flow number
i how at §25.30 Billion which is in extrame high territary.

0927 lipperusfundflows ex_ETFs reported Equity Fund inflowes of 545
Millian in the week to 25th September.




NASDAD COMPOSITE [weekly]

ChartProfit Breadth System - wk ending 09/27
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SPY Weekly Structure
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SP500 Jan 2010 to date
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Average Dow "0" Year through "3"
Year based on eleven decades
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MARKET CHART MY5SE [wWeekly] + Chartprofit Market Timing System (color study)
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MARKET CHART NYSE (Daily)
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MAREET CHART MASDAL 1800 M'eekly] + Chartprofit Market Timing System {color study)
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MARKET CHART MASDAL 1200 [Craily)
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UK ALLSHARE MKT 2013 Mweekly] + Chartprofit Market Timing System (color study)
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Lk ALLSHARE MET 2013 (Daily)
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13 SFY SPRO0ETF (D ailv)
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0712 The 4mn poc migrated higher to 16490, As
long as SPY holds above this level | assume higher.
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SP500 CM Met CMLong CMShort LT Met LTLong LT Short ST Met STLong ST Short
092413 1.7 188 100.0 T6.1 67.3 6.0 824 816 221
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12 QLA NT0DETF [Daily)

02401 15mn poc migrated to 66.80. This is useful as
it gives us a reference level close to current price

04/19; Q2 found Suppoart at the 18mn

poc at B6.80. Bulls need to see that hald. 75.52 = Smin poc

09/08: 5mn poc migrated to 75 52
Frice abowe this level is strong location.
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11w R2000 ETF (D aily)

05,03 Bmn poc migrated higher to 9362, W needs tao
hold above this level to stay in a strong price location,

07A2: Chart broke to new highs last week. 104.44 = 3rn poc H1e J’H
Az lang as price holds above the 10mn poc at

n ] 1 k11

TR

9787 it is in a strong price location in the LT H_ﬂ'
09/13: The three month poc migrated higher to 104,44,

A

T mﬂ, JHJ 97.57 = 10mn poc
| Tl_lr H |

M b
IR

CP Price0szc

CP PriceQsc

Daily Trend = Up
H .
HH‘Hh |||||‘H HH|||.. .|‘H HH“HI. ||HHH




16297 = 12mn poc

09527 the 12m p migrated to 152 97 Pric
below this level is kln:n::at an.




SPE00 Index Mweekly] + AAI (public) poll

weelk's ago Bulls% reached 29% which was a seventesn week low at

that time, Bears% was lower at 24.6%.

Three week's ago Bears%

09/13: AAll {public pally. Bulls%: was higher again at 45.5%. Three {_ﬂhﬂtﬂjj

reached 42.9% which was an eighteen week high. The nett at 20.9 is

a seven weelk high.

e

09/27: AALL (public pally. Bulls% was lower at 36.1% {from
45,19, Bears% was slightly higher at 30.6%,
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SPE00 Index [Weekly] + Investars Intelligence Poll (newsletters)

09/06: Investors Intelligence. Bulls®% was lower for the fourth week at
37.1%p which is the lowest since June 2012. Bears% was almost
unchanged at 23.7%. The nett at 13.4 is the lowest since Movember. The
4wk ma of nett has now broken the low it reached at the market low in June
and is indicating the highest level of pessimism since late last year, possible
overdone { contrarian).

et

09/27: Investors Intelligence. Bulls%o was higher at 44.3%. Two
weeks ago Bulls% reached 37.1% which vwas the lowest since June
2012. Bears% was slightly lower at 20.6.
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SPRO0 Index Meekly]

et

09/27: Market Vane (advisers) poll was again unchanged at 62%.
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SPY + MAAIR Mumber

Mational &ssociation of Active Investment Managers .

MASIM (active money managers) number ,Jﬂf f

(Meanféverage) measures current equity exposure

(0% would be all cash, 100% fully invested). F,;.LLFHJ
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1 among active money managers) was higher at 20,47 (from 62.43) which is an
eighteen week high, This is also a contrarian indicatar,
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tSPE00 Index (Dailv] + OCC Calls¥% (equities only)
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SPE00 Index [Daily] + OER Calls%
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SPE00 Index [Daly] + 12EE (equities anly)
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0a,/28: ISEE (equities only) Index_10dyma
printed a multi-year low last weelk,
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VI - SEP 500 Volatiity Indss [Daiy]
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SPRO0 Index Mwieekiy]

09/13: lipperusfundflows reported Equity Fund inflows of $12.8 Billion in the
week to 11th September. The 4wk Flow number is -$84 million but last
week's 4wk outflow of -$12.69 Billion was the lowest for more than a year.

I

09/27: lipperusfundflows reported Equity Fund inflows of $3.5 Billion in the
week to 25th September. Previous week's inflow of $3.5 Billion was the largest
single week inflow since November. The 4wk Flow number is now at $29.30
Billion which is in extreme high territory.
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LIPPER Equity Fds (exc ETF) net flow (%hillion)
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SPE00 Index [Daily) + Rydex Assets Ratio
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09/27: My version of the Rydex Assets Ratio ended the week at 4.09. The 14336

ratio reached 4.19 last week which was a 78day high (this is a contrarian
indicator). The ratio reached as high as 5.43 at the market May high and as
low as 2.15 on 07/10 (which was the lowest ratio since January 2012).
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STREETTRACKS GOLD TRUST ETF [Daiy) (GLDG
Ll S
04/19: I've been saving this is a weak chart since early

February when it fell below its major poc, Has fallen
steeply this month to its lowest level for two yvears,
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08/20:chart approaches the Resistance at the 4mn 1_ ty Tﬂ*iﬂ' H_,.J 12611 = 12R June low

poc, Price above this level would be stronger location.,
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43 UNITED STATES OIL FUND [Dail] (S0
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o1 EURUSD [Daiy) 08/23: Prints above the Support band between the dmn poc at 1.3257 and the 1/2R

at 1.3228 but yet to overcame Resistance at 1.346, the 1/2R of 2010 low.

1.3416 = 1/2R off June 2010 low
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53 LSDURY [Daily]
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