ChartProfit

Charts to Fniday 10th March 2017

Market Charts, Major ETFs

Market Sentiment Analysis




ock Market Summary

dedhh i BREA[}TH

ChartProfit Breadth System - wk ending 03/10

E ST . R S
NYSE 65l 63l 62 48|
nasoaq [ [
SP500 E E E m
ND100 72fic1fle1 75 76|
R2000

number = % stocks =50day ma

Fdkhdhhdhkhhk 5 EHTI M EHT
Consensus Polls:

03/110: AAIl (public poll). Bulls% was lower at 30.0% (from 37.9%),
an eighteen week low. Bears% was sharply higher at 46.5%
(from 35.6%) and this is the highest Bears% since the market low
in February 2016.

03/10: Investors Intelligence. Bulls was lower at 57.7%.
Previous week's 63.1% was the highest Bulls% since 1987. Bear'
was higher this week at 17.3. Previous week's 16.5% was the
lowest since July 2015.

03/10: Market Vane (advisers) poll was lower at 68. Down from
previous week's 69 which was the highest since May 2013.

03/10: NAAIM exposure index. Was lower at 87.09. Down from
previous week's 102.07. Readings above 100 (leveraged long)
are not necessarily bearish.

Mutual Fund Flow:

03/10: My version of the Rydex Assets Ratio finished the week at
13.52 down from 14.02 recorded the previous week which was
the second highest ratio in the database.

03/10: lipperusfundflows reported Equity Fund (inc ETF) inflows
of $8.5 Billion in the week to 8th March. The 4wk net flow is at
$30.0 Billion. Two weeks ago the 4wk flow reached $30.4 Billion
which was the highest since November 2014.
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MARKET CHART NYSE [weekly] + Chartprofit Market Timing System {color study)
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MARKET CHART NY'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
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Charts by AIQ TradingExpert

TSRE Time Support/Resistance
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SPE00 Index [weekly] + AAIl Poll (public)
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SPS00 Index [Weekly) + Investors Intelligence Poll (newsletters)
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SP500 Index [Weekly] + Market Vane (advisors)
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03/10: Market Vane (advisers) poll was lower at 68. Down from
previous week's 89 which was the highest since May 2013.
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SPY + NAAIM Exposure Index

MNAAIM Exposure Index measures current equity NJJ'
exposure of Active Money Managers (0% would [l
be all cash, 100% fully invested). HMMH}I"
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r’d#ﬁ*mh”ﬂﬁﬁw 03/10: NAAIM exposure index. Was lower at 87.09. Down from
r"l previous week's 102.07. Readings above 100 (leveraged long)
are not necessarily bearish.
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1< by AIQ TradingExpert

SPS00 Index [Daily] + OCC Calls% (equities only) JAME 4
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SPR00 Index [Daily) + OEX Calls%
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Wk - SEP 500 Valatility Index (D aily]

| ”Lr““ whﬂ{ JI hﬂdmﬁ uMﬁh

3072

28.672
26.624
24.576
22528
20.48

18.432
16.384
14.336

LLJ"MLv—IJﬁL;H 12.288

g 1C based on VIX

10.24

2304
2176
2048
1320

48
32
16

=

[1E]
[32]
(48]



YoM - NASDAD VOLATILITY INDEX [Daily]
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SP500 [ndex [weekly)
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SPS00 Index [Daiy] + Rydex Assets Ratio (CP version) 240E 4
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TSR Time Support/Resistance
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TSR Time Support/Resistance
STHEETTHACKS GOLD TRUST ETF [Daily]
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Daly] {USO)
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TSR Time Support/Resistance

21 EURUSD [Daily]
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EURUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short

03/0717 16.7 16.4 73.5 84.3 81.9 19.1 50.0 88.6 21.8
02/28/17 9.0 0.0 76.3 93.3 100.0 18.1 79.5 79.7 15.0

Lﬁé+r+Hﬂj+*dji*Tuﬁi+LH111 1.3824

EURUSD CMMNet LTHNet  STMNet 13312

tHiH} 030717 66771 59501  -7270 e
H‘er 02/28/17 F8524 51164  -7360 '

fLﬂ11 1.2268

11 11776

1H¢ T}H1}rh4TfH4I+HJlLW+ *LH41rH4ILH1IH1¢thifH**””TLHJ{ 11264

EURUSD T H+Hﬁ+n+H¢11F52
4 J J A S 0O NDI F MA M.

F MAM J J A SO MNDI15 FMAMJ J A 5 ] A S OND 17 F

262144
196608
131072

E5536

Black i= Met Commercials

I 0
T
ECCOTLT MET
sl ey ;
Blue is Net Large Speculators [65536)
[131072)
[196608)
EC COT 5T
[16384)
Red iz Net Small Traders [32768)

(49152)



53 USDJPY [Daily)

113.61 = 4mn

il

112,46 = 1/2R Tl

s
e T "ijuhlr

-\

s
102.32 = dyr M»\ il JLH HH‘ . Hﬂﬂ”hwunw‘r

100.71 = maj 128 | L!J iR L;FH'”H

IJ T T T T J T T T I'él' T T él T T T III:I T T T T r:J T T T
CP Price0sc

R RR e R R

Ir:‘l1l

117.76
116.48
115.2

113.92
11264
111.36
110.08
108.8

107.52
106.24
104.96
103.68
1024

101.12
33.84

48
32
16
0
[1E]
[32]



JPYUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net STLong ST Short

03077 835 387 37.0 207 10.6 55.8 0.0 7.4 710
0212817 7639 922 496 237 33 46.1 24 8 235 543
1
ﬁm]_[‘rﬂjm” wﬂmmh HJ1 | It ! 94.72
+ 1
[ JPYUSD CMMNet LTMNet  STHet u l}f 2 1F
L 0310717 84347 54700  -30147 Tl 836
I 02128117 73260 50017  -23243 Lt 1 ].l 87.04
JAPANESE YEN 1'LL F t } H{ﬂ{rh 84.48
+ commitments of traders {“_Ll +

i 79.36

| } B1.92
HlHy [T
5] 1

FMAMGJJ A S5O NDI5 FMAMGJSLJ ASO NDIETFMAMILJI AS ONDI17F i
JY COT CM
131072

Black is Net Commercials B5536

0
W (65536]

JY COTLT
E5536
Blue i= Net Large Speculators
1]
LI-Ll_,r"—‘ [65536)
JY COT ST
B B bl ¥ = W T 0
Iy
Red is Net Small Traders (32768)

(49152]



ChartProfit

http://www.chartprofitwebcast.com




