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Fadaaaaaaxx SENTIMENT
Consensus Polls:

02710: AAIl (public poll). Bulls% was higher at 35.8%. Two weeks
ago Bulls®% fell to 31.6%, a twelve week low. Bears% was lower
at 27.7%, down from previous week's 34.2%, a thirteen week
high.

02M10: Investors Intelligence. Bulls'% was higher at 62.7%, the
highest Bulls% since December 2004. Bears was higher at 16.7%
which is the lowest since July 2015.

02/10: Market Vane (advisers) poll was higher at 66, the highest
since January 2014.

02/10: NAAIM exposure index. Was higher at 96.26. Historically,
high readings have not necessarily been bearish.

Mutual Fund Flow:

02/10: My version of the Rydex Assets Ratio ended the week at
7.53. Six days earlier on 2nd Feb the ratio reached 12.13, the
highest since May 2015.

02M10: lipperusfundflows reported Equity Fund (inc ETF) inlows of
$2.4 Billion in the week to 8th February.



SPY Weekly Structure
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' ents of Traders

SP500 CMMet CMLong CM Short LT Net LT Long LT Short ST Net STLong ST Short
02/0717 54.5 30.9 0.0 0.0 0.0 757 9.1 40.9 34.1
0143117 374 64.6 79.9 75 0.0 17.8 80.4 56.0 274
GOLD CMMNet CMLong CMShort LT Net LTLong LTShot STHNet  STLong ST Short
02/07/17 922 995 36.2 9.7 445 81.3 20 285 53.6
GG . 01131117 933 100 303 10.7 50.8 78.4 0 251 811
Quick
View CRUDEQIL CMMNet CMLong CMShort LT Net LTLong LTShot STMet STLong ST Short
0207117 20 20.0 806 92 7 62.6 13.3 ap.7 3.6 357
01/3117 0.0 17.7 92 9 100.0 0.3 1.0 67.2 T2 17.9

T-BONDS CM Het CMLong CMShort LT Net LTLong LTShort ST Het 3T Long ST Short
02107117 922 949 30.0 6.7 2.8 63.5 8.2 16.1 af.5h
013117 94 .6 100.0 328 -3 0.0 56.1 1.9 6.2 55.9

GBPUSD CM Het CMLong CMShort LT NHet LTLong LTShort ST Het ST Long ST Short
0210717 47 49.0 100.0 81.6 248 10.6 90.5 947 58.3
01/24117 4.3 15.6 29.8 81.1 60.4 65.6 95.6 79.7 233

JPYUSD CM Het CMLong CMShort LT Net LTLong LT Shot ST Het ST Long ST Short
02107117 al.2 98.5 47.3 20.5 0.8 49.9 20.6 15.0 591
0113117 815 93.7 394 18.4 6.4 58.9 23.9 16.8 4.8

EURUSD CM Het CMLong CMShort LT NHet LTLong LTShort ST Net 3T Long ST Short

0210717 0.0 152 100.0 100.0 82.0 0.0 98.6 827 0.0
013117 0.0 131 100.0 100.0 a4 0.0 8.4 78.1 17.0
UsD X CM Het CMLong CMS3Short LT Net LTLong LTShort ST Het ST Long ST Short
02107117 216 25.7 923 FEA: 793 4.2 454 65.5 519

013117 17.3 15.1 931 773 5.2 6.1 100.0 a7.8 32.7






MARKET CHART NY'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)
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13 5P SPR00ETF [Daily)
TSR Time Support/Resistance
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S5P500 CMNet CMLong CM Short LT Net LTLong LT Short ST Net 5T Long ST Short
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s by AIQ) TradingExpert

TSR Time Support/Resistance
11w R2000 ETF (D aily)
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TSKE Time Support/Resistance
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
10 DIA DOW ETF [Daily]
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SPS00 Index [Weekly] + AAI Poll {public)
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SP500 Index (weekly) + Investors Intelligence Foll (newsletters)
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SP500 Index weekly] + Market Vane (advisors)

W 02/10: Market Vane (advisers) poll was higher at 66, the

f[ highest since January 2014.
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SPY + NAAIM Exposure Index

MAAIM Exposure Index measures current equity rnﬁﬁ"”[
exposure of Active Money Managers (0% would b

be all cash, 100% fully invested). rl-l-lni.pm}i}ﬂ } lj’m LH

k B I TR |
H;M”Lr f ‘1 ¥ mﬁj
wrwwllﬁ* f
M
%F,ud*’r’ 02/10: NAAIM exposure index. Was higher at 96.26. Histonically,
:«I-lﬁﬂ:““‘t rlI"H high readings have not necessarly been bearish.
m thmmn Wm |
2':_-'_1|2 1T 1 | 1T 1 ] E'}J-‘IIE | T 1 1T 1 1 EDI-‘Idl_ 1 | 1 L EDI-‘Ié | 1 I 1T 1 | E':'J-‘IIEI E':'J-‘II? 1

230
220
210
200
190
180
170
160
150
140
130
120

100
90
al
70
60
50
40
a0
20
10



h oo 2304

n*IJer"h"w ' 2252.8
rn’lluj 2201.6

[ JWWTWWWWWWW]W% frw 2150.4

2099.2

2048

u 19396.8

13456
Ill[wr‘ On 12/13 OCC_Calf% 10dy ma reached its
» l | highest level since April 2015, 1894 4

ACC call® + 10ma
B0

al

52

A
I H\MM\H\HH i h i \ HH \H T
| | | |

=



SPa00 Index [Daly] + OEX Calls%
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SP500 Index [Daly] + ISEE Index (equity only)
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Yl - 5&F 500 Volatility Index (D aily]

01/27: VIX printed 10.3 intraday... the

|“ lowest reading for two and a haif years.
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YN - NASDAD VOLATILITY INDEX [Daily]
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SP500 [ndex Pweekly)
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SP500 Index (Daily) + Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance

A0 Lebman 20+ Year T Bond ETF [Daily)
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T-BONDS CM Het CMLong CMShort LT Net LTLong LT Short 5T Het ST Long ST Short

0207H7 922 94.9 30.0 6.7 23 63.5 3.2 16.1 57.5
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TSR Time Support/Resistance
STREETTRALCKS GOLD TRUST ETF [Daily)
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GOLD CM Het CMLong CMShort LT Net LTLong LTShort ST HNet ST Long ST Short

02/07/17 92 2 99 5 36.2 97 44 5 81.3 20 28 5 53.6
01/31/17 93.3 100 393 10.7 50.8 78.4 0 951 81.1 .
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TSR Time Support/Resistance
43 UNITED STATES DIL FUND [Daily] (USO)
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CRUDEOQIL CM Net CMLong CMShort LT Net LTLong LT Short 5T HNet STLong ST Short

02077 20 200 806 g2 7 626 133 T B3.6 b7
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TSR Time Support/Resistance

51 EURUSD [Draily)
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EURUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
0210717 EI EI 152 100.0 100.0 g82.0 0.0 98.6 82.7 0.0
013117 131 100.0 100.0 a4 0.0 8.4 78.1 17.0
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53 USDJPY [Daily)
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JPYUSD CM Net CMLong OCMShort LT Net LTLong LTShort ST Net STLong ST Short

0200717 80.2 9.5 47.3 205 0.8 49.9 20.6 15.0 59.1

013117 815 937 394 18.4 6.4 53.9 239 16.8 54.3
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