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Consensus Polls:

01/13: AAIl (public poll). Bulls% was lower at 43.6%. Bears% was
higher at 27.0%. The nett (Bulls minus Bears) is at 16.6 - nett

reached 27.8 seven weeks ago which was the highest since Feb
2015.

01/13: Investors Intelligence. Bulls% was lower at 58.6%, down from
previous week's 60.2% which was the highest Bulls% since July 2014.
Bear's was almost unchanged at 18.3%, previous week's 18.4% was
the lowest since August 2015. Previous week's nett (Bulls minus
Bears) at 41.8 was the highest since May 2015.

01/13: Market Vane (advisers) poll was higher at 65. Poll reached
66 four weeks ago, the highest since January 2014.

01/13: NAAIM exposure index. Was lower at 89.29. Five weeks
ago the index reached 101.6 and there is only one reading
higher in the database. Hisorically, high readings have not
necessarily been bearish.

Mutual Fund Flow:

01/113: My version of the Rydex Assets Ratio ended the week at
8.82. On 01/09 the ratio fell to 6.26, an eighteen day low and
down sharply from 11.83 on 01/03, the highest ratio since June
2015.

01/13: lipperusfundflows reported Equity Fund (inc ETF) inflows
of $2.4 Billion in the week to 11th January. Six weeks ago, the
4wk flow number reached 23.36 which was the highest since
March 2015.

VIX:

01/13: VIX printed 10.98 intraday on 01/06, the loweest reading
since August 2015.
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SPY Weekly Structure
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' ents of Traders

SP500 CMMet CMLong CM Short LT Net LTLong LT Short STMHet STLong ST Short
01110017 30.0 38.5 822 15.1 0.0 26.9 85.4 77.8 28.7
01/03/17 104 13.9 80.6 315 0.0 0.8 90.2 971 36.6
GOLD CMMet CMLong CMShort LT HNet LTLong LTShot STHet STLong ST Short
011017 9.1 57.0 0 6.1 0 79.2 0.4 28.3 67.5

GG . 01/03M17 100 79.4 0 0 0 96.9 26.4 66.4 5.8

Quick

View CRUDEQIL CMMNet CMLong CMShort LT Net LTLong LTShot STMNet STLong ST Short
0110017 0.7 286 84.3 93.9 27.3 0.3 100.0 34.9 0.0
01/03/17 0.0 11.3 724 97.4 38.8 0.0 100.0 292 0.9

T-BONDS CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
011017 100.0 100.0 13.6 0.0 15 96.6 0.0 0.0 534
0110317 954 100.0 358 7.8 0.8 736 22 0.0 50.0

GBPUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Het ST Long ST Short
0107 6.2 11.6 36.0 8.4 4.7 69.4 a4 78.3 33.9
1212716 9.7 26.2 243 954 66.8 61.8 46.1 48.1 708

JPYUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
01017 96.4 100.0 220 4.6 0.0 724 0.0 14.0 3.7
010317 100.0 100.0 111 0.2 0.0 85.6 0.0 11.8 60.7

EURUSD CM Het CMLong CMS3Short LT NHet LTLong LTShot ST Het ST Long ST Short

011017 0.0 0.0 a7 1 100.0 100.0 193 83.8 75.6 107
0710317 0.0 0.9 95.2 99.0 90.9 17.0 100.0 86.8 13

usD X CM Net CMLong OCMShort LT Net LTLong LTShort ST Net ST Long ST Short
011017 7.3 19.1 100.0 92.0 89.6 0.0 796 063 af.9

010317 6.3 259 g7.8 945 89.8 0.0 58.1 58.5 100.0
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MARKET CHART NY'SE [Daily)
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MARKET CHART NASDAL 1800 [Daily)
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TSR Time Support/Resistance

13 5Py SPR00 ETF [Daily]
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SP500 CMMNet CMLong CM Short LT Net LTLong LT Short 5T Net 5TLong ST Short
011017 30.0 38.5 82.2 15.1 0.0 269 85.4 7.8 287
010317 194 13.9 80.6 315 0.0 0.8 90.2 g7 .1 36.6

SP500 COT data regular contract [riT 22528
2150 4

commitments of traders data Mﬂwﬁﬂ :
W 2048
18432

SP500 CMMNet LTMNet  STHet 1740.8
01110017 14953 2140 12813 1630.4
01/03/17 19268 4628 14640 —_—
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TSR Time Support/Resistance
11w R2000 ETF (D aily)
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TSR Time Support/Resistance
12 QLO N100ETF [Daily)
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Charts by AIQ TradingExpert

TSE Time Support/Resistance
10 DIA DOW ETF [Daily]
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SPE00 Index MWeekly) + AAI Poll (public)
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MWJ{N 01/13: AAII {public poll). Bulls% was lower at 43.6%. Bears% was higher at 16836
27.0%. The nett (Bulls minus Bears) is at 16.6 - nett reached 27.8 seven 16384
weeks ago which was the highest since Feb 2015. 1587 2
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SP500 Index M/eekly] + Investors Intelligence Poll (newsletters)
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01/13: Investors Intelligence. Bulls% was lower at 58.6%, down from previous 1740.8
week's 60.2% which was the highest Bulls% since July 2014. Bear% was 1689.6
almost unchanged at 18.3%, previous week's 18.4% was the lowest since 1630.4
August 2015. Previous week's nett (Bulls minus Bears) at 41.8 was the highest 15879
since May 2015. '
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SPS00 Index (Weekly] + Market Vane (advisors)
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01/13: Market Vane (advisers) poll was higher at 65. Poll 1E6849.6
reached 66 four weeks ago, the highest since January 2014. 16364
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SPY + NAAIM Exposure Index

MNAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would Jbﬂ*

be all cash, 100% fully invested). it }‘n
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1“J1PHJ'*H*1J ﬂrl#FﬂN“qunH] index reached 101.6 and there is only one reading higher in the database.

Hisorically, high readings have not necessarily been bearish.
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SPS00 Index [Daily] + OCC Calls% (equities only)
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unlike other option ratios, OEX is usua [y
considered a smart-money indicator.

SPR00 Index [Daily) + OEX Calls%
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5P300 Index [Daily] + ISEE Index (equity only)
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Yl - S&F 500 Volatility Index (D aily]

0113 VIX printed 10.98 intraday on 01/06, the
l[owest reading since August 2015,
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YN - NASDAD VOLATILITY INDEX [Daily]

% J

| WM

m v lephﬂnllkww’]%ﬁ M %\%WWMW'J%J MMWW““'W“W lﬂmﬁw ¥ ﬂmpmwmw
S S 5 0 R S e e R J A el e R BT

TCl based on VXN

ATV AN W

46.08
40.96
35.84
30.72
206

20.48

120
16
112
108
104
100

B4
32

o
[32]



SPR00 Index [weekly)
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w 01/13: lipperusfundflows reported Equity Fund (inc ETF) inflows of $2.4 16B9.6
Billion in the week to 11th January. Six weeks ago, the 4wk flow 16304
number reached 23.36 which was the highest since March 2015. 15872
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SP500 Index [Daiy]+ Rydex Assets Ratio (CP version)
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TSRK Time Support/Resistance
30 Lehman 20+ Y'ear T Bond ETF [Daily)
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T-BONDS CMMNet CMLong CMShort LT Net LTLong LTShot STMet  STLong ST Short
011017 100.0 100.0 13.5 0.0 15 96.6 0.0 0.0 53.4
01/0317 95.4 100.0 35.9 7.8 0.8 736 22 0.0 50.0
r 143.35
I Lfmt 138.24
T-Bonds CM Net LT Het ST Het T[[ [ﬂ ] 19113
011017 80656 -43764  -45892 y} “ [Hu l}]‘l—'_m_fhwh Ty 125‘
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TSR Time Support/Resistance
STREETTRHALCKS GOLD TRUST ETF [Daily)
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GOLD CM Net CMLong OCMShort LT Net LTLong LTShort ST Net ST Long ST Short

011017 96.1 57.9 0 6.1 0 79.2 0.4 28.3 67.5

01/03/17 100 79.4 0 0 0 96.9 26.4 66.4 65.8

N 15350
GOLD CMMNet LTNet  STMet
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Daily) (USO)
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CRUDEOIL CM Net CMLong CMShort LT Net LTLong LT Short ST Net 5T Long ST Short

011017 0.7 28.6 84.3 93.9 27.3 0.3 100.0 34.9 0.0
01/0317 0.0 11.3 72.4 a7 .4 38.8 0.0 100.0 29.2 0.9
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TSE Time Support/Resistance

51 ELRUSD [Daily)
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EURUSD CM Net CMLong CMShort LT Net LTLong LTShot ST Het 5T Long ST Short
0107 0.0 0.0 a7_1 100.0 100.0 183 83.8 5.6 107
010317 0.0 0.9 g3.2 99.0 90.9 17.0 100.0 86.8 13
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53 USDJFY [Daily)
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