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e PRICE PERFORMANCE / LOCATION

In the longer timeframe, Friday closed above Mon-Wed Hi-Lo Range
indicating Buyers Active on the weekly timefrarme for the third consecutive
week,

BREADTH

Breadth: The CP Market Timing System stayed positive for Myse, Masdag
and R2000, and turned positive (from neutral) for UK,

otocks=S0dyma numbers: Nyse 82%, Nasdag V2%, R2000 77%, UK
92%. Mumbers =30 are considered supportive,

e BENTIMENT

Consensus Polls:

10/25: AAIl (public poll). Bulls% was higher again at 49.2%, the highest
since January., Bears% was sharply lower at 17 6% (frorm 24.9%) the
lowest since January., The nett (Bulls minus Bears) at 31.6 is the highest
since Jan 2012, The 4wk ma of net is climbing, see level to watch on
chart.

10/25: Investors Intelligence. Bulls% was sharply higher at 49.5% (from

42.3%). Bears% was lower at 18.5 which is the lowest Bears% since
May 2011,

10/25: Market Yane (advisers) poll was higher at B4

10/25: The MAAIM number (a measurement of average current equity
exposure among active money managers) was slightly lower at 79,37,
Frevious week's 82.05 was a twelve week high and brought the number
back to what is historically high territory for this indicator,

futual Fund Flow:

10425 My version of the Rydex Assets Hatio ended the week at 3.93.
The ratio reached as high as 5.43 at the market May high and as low as
2.15 on 07110 {which was the lowest ratio since January 2012).

10/25: lipperusfundflows reported Equity Fund inflows of $16.4 Billion in
the week to Z3rd October, a high number. The 4wk Flow number is at
$19.9 Billion with an extreme peak for this number reaching $40.40
Billion in early August.

10/25: lipperusfundflows ex ETFs reported Equity Fund inflows of 36
Billion in the week to 23rd October, but the 4wk Flow nomber is still
relatively low.




NASDAD COMPOSITE [weekly]
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SP500 Jan 2010 to date
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MARKET CHART NYSE [Weeklyl + Chartprofit Market Timing System (color study)
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MARKET CHART NYSE [Dail]
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MARKET CHART WASDAD 1800 Meekly) + Chartprofit Market Timing System {color study) 2968
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MARKET CHART MASDAD 1200 (Draily)

o
g
T 1

""'_,.TJ_'L{.I"'"I- “-U'-I-I 'I_|.,J_|.+
1

Mﬁ”ﬂf‘f}{ﬂhf 3t L
L it

Sl T _|—"|_+-Lr I{*JH*T‘]- I]_U-I'H

T r:d T T T T IJ T T T IJ T T T T 'é"l T T T Ié T T T T II:I T T T '
MHetv¥alZ1 0ma

e

0

=

1n [l TVl i
Yo mmed” ) el My LT

(1E]
NasDaq ZMNHZ5 (+ Sma) 2

16
1]
(6]

MazDaq BulishZ bodiish 26 shows percent stocks = 5003y ma

”‘“‘*awmwn I T U Eg

i =

32




A
100 ma

O
||




Lk ALLSHARE MET 2013 [Draily)
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13 SPY SPR00 ETF (Daily)
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12 QOG0 N100ETF [Daily)

0201 15mn poc migrated to B6.80. This is useful as
it gives us a reference level close to current price

04519 Q00 found Support at the 15mn
poc at BE.80. Bulls need to see that hold.

75.62 = Amn poc

J- 0905: Smn poc migrated to 7552,
H’L Frice abave this level is strang location.
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1 Iwh R2000ETF (D aily)

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

07412 Chart brake ta new highs last week.
Az long as price holds above the 10mn poc at
9787 it is in & strong price location inthe LT 104.44 = 4rmn poc
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10 Dl DOW ETF (Daily)

152,70 = 12mn poc
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SPA00 Index fweekiy] + AAl (public) poll

09/13: AAIL (public polly., Bulls% was higher again at 45.5%. Three
week's ago Bulls% reached 29% which was a seventeen week low at
that time. Bears9% was lower at 24.6%. Three week's ago Bears%
reached 42.9% which was an eighteen week high. The nett at 20.9 is

a seven week high.

10/25: AAII (public poll). Bulls®o was higher again at 49.2%, the highest
since January. Bears%o was sharply lower at 17.6% (from 24.9%) the
lowest since January. The nett {Bulls minus Bears) at 31.6 is the highest
since Jan 2012. The 4wk ma of net is climbing, see level to watch on chart.
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SPE00 Index [Weekly] + Investars Intelligence Pall (newsletters)

09/06: Investors Intelligence. Bulls% was lower for the fourth week at
37.1% which is the lowest since June 2012. Bears%s was almost
unchanged at 23.7%. The nett at 13.4 is the lowest since November. 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).

10/25: Investors Intelligence. Bulls% was sharply
higher at 49.5% (from 42.3%). Bears% was lower
at 18.5 which is the lowest Bears®o since May 2011.
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SPE00 Index Mfeekly]
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SPY + MAAIM Mumber
Mational &ssociation of Active Investment Managers

MAAIM (active money managers) number
(Meanfsverage) measdres current equity exposure
(0% would be all cash, 100% fully invested).
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10/25: The NAAIM number {a measurement of average current equity exposure among active
money managers) was slightly lower at 79.37. Previous week's 82.05 was a twelve week
high and brought the number back to what is historically high territory for this indicator.
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SPB00 Index (Daily] + OCC Calls% (equities anly)
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SPE00 Index [Daily] + OEX Calls%

unlike other option ratios, OEX is usually considered a smart-money indicatar,

10/25: OEX_Calls% 10dy ma reached its highest level since December 2010,
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SPE00 Index [Daly] + 12EE (equities anly)

0&6/28: ISEE (equities anly) Index_10dyma
printed a multi-year low last weel,
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Wl - SRF 500 Valatility Index (D aily) 10/11: vIX reached 21.34 intraday on Wednesday. The highest level since 24th June.
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SPR00 Index Meekly]

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.
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10/25: lipperusfundflows reported Equity Fund inflows of $16.4 Billion in the week
to 23rd October, a high number. The 4wk Flow number is at $19.9 Billion with
an extreme peak for this number reaching $40.40 Billion in early August.
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LIPPER Equity Fds (exc ETF) net flow (%billion)
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Jﬂﬂ Y| 10/25: lipperusfundflows ex ETFs reported Equity Fund inflows of %6 Billion
in the week to 23rd October, but the 4wk Flow number is still relatively low.
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10/18: ..the 4wk Flow number is the
lowest since the start of the year
This is a contrarian indicator.
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SPE00 Index (D aily) + Rydex Assets Ratio
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10/25: My version of the Rydex Assets 1800
Ratio ended the week at 3.93. The ratio
reached as high as 5.43 at the market May 1587.2
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05,/07: In a weak price location below 117,15, the major poc, On Tuesday
chart printed its lowest level since April 2012,

08,/30:chart approaches the Resistance at the 4mn
poc., Price above this level would be stronger location,

11715 = ma| poc
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lﬂ } A 10/25: the local poc migrated back up to 107.18. Time printed

}{ { {J{H above this level would put the chart in a stronger price location.
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STREETTRACKS GOLD TRUST ETF (Daily) (GLD) 04419 I've heen sayving this is a weak chart since early
1¢++i¢ - February when it fell below its major poc, Has fallen
H.f- steeply this month to its lowest level for two years.,

10/11: Printed a 3month low last week and remains
below 134,17, the 12mn poc, in a weak price location,
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43 UNITED STATES OIL FUND [Daily] (LSO
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10/M8:; Printed a 3month low last week and remains below 134.17, the 12mn poc, in a weak price location,
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51 EURUSD [Draily) ﬁ

1.3965 = 1/2R off 2008 high
10/18: Reached its highest level since February last week. In mid September
it broke above proven 1/2R Resistance and has consolidated above that level. WH..J-'H-’_'}J}
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53 USDJFY [Daily]

M I

}r”m[ﬁumﬂl L HW*
'ﬂf ST *w

09/27: The 12mn poc migrated slightly lower to 99.32

10/18: weak price location below the 12mn poc
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10411: | printing back above the important level at 8015 (major /2R and poc). Dollar Bulls would want to see price holding above this level,

LS DOLLAR IMDES

[Draily]

10/18: Is printing in a weak price location
below 80.15. Dollar Bulls would want to
see price recover this level.
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8015 = maj 12
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