ChartProfit

Charts to Friday 16th December 2016

Market Charts, Major ETFs

Market Sentiment Analysis




oC

Fhhhddhh BREADTH

ChartProfit Breadth System - wk ending 12/16

& o =F g i
NYSE 171 Qs sl 7a
vasvaq K B
SP500 m E ﬂ
wio 1 3 B @
R2000 75 o1 Ji 71 os flso

number = % stocks =50day ma

rdassasx SENTIMENT
Consensus Polls:

12/16: AAll (public poll). Bulls% was slightly higher at 44.7%. Down
from 49.9% three weeks ago which was the highest Bulls% since
January 2015. Bears% was higher at 32.3%, up from 26.5%. The neit
(Bulls minus Bears) is at 12.4, down from 27.8 three weeks ago
which was the highest since Feb 2015.

12/16: Investors Intelligence. Bulls% was higher at 59.6% which is the
highest since July 2014. Bear% was lower at 19.2%, the lowest since

August 2015. The nett (Bulls minus Bears) at 40.4 is the highest since
May 2015.

Market Summary

12/16: Market Vane (advisers) poll was higher at 66, the highest
since January 2014.

12/16: NAAIM exposure index. Was lower at 96.23. Previous
week's reading of 101.6 indicated a leveraged position. Only one
reading higher in the database. Hisorically, high readings have
not necessarily been bearish.

Mutual Fund Flow:

12/16: My version of the Rydex Assets Ratio ended the week at
9.50. Thursday's ratio at 9.57 was a sixteen month high.

12/16: lipperusfundflows reported Equity Fund (inc ETF) inflows
of $6.8 Billion in the week to 16th December. Two weeks ago,
the 4wk flow number reached 23.36 which was the highest since
March 2015.

Options ratios:

12116: OCC_Call% 10dy ma reached its highest level since April
2015.



SPY Weekly Structure
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' ents of Traders

SP500 CMNet CMLong CM Short LT Net LTLong LT Short ST Net 5TLong ST Short
121316 55.3 427 36.9 100.0 727 0.0 247 326 0.3
1200616 76.8 7.0 292 61.0 14.7 3.7 21.5 35.0 76.2
GOLD CM Het CMLong CMShort LT Net LTLong LTShot ST HNet ST Long ST Short
0T 121316 100 56.1 0 0 57 100 238 100 76.1
QUiEk 12/06M6 100 60.2 0 0 56.9 100 127 100 89.7
View CRUDEOIL CM Het CMLong CMShort LT Net LTLong LTShort ST Het ST Long ST Short
121316 0.0 342 a5.4 100.0 41.0 0.0 100.0 291 0.0
12/06/16 a7 41.2 af.5 76.8 17.2 119 992 311 0.0

T-BONDS CM Het CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
121316 89.3 96.4 241 19.0 134 70.6 0.0 0.0 69.9
12/0616 100.0 100.0 0.0 0.0 0.0 100.0 9.8 0.0 775

GBPUSD CM Het CMLong CMShort LT NHet LTLong LTShot ST Het ST Long ST Short
121316 446 441 53.0 414 26.5 341 86.7 53.1 0.0
1112916 571 305 21.7 31.9 458.0 725 76.4 24.6 6.9

JPYUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net 3T Long ST Short
121316 100.0 100.0 a.0 0.0 0.0 941 0.0 0.0 0.0
12/0616 100.0 100.0 0.0 0.0 0.0 100.0 26 0.0 39

EURUSD CM Het CMLong CMShort LT Net LTLong LTShot ST Het ST Long ST Short

121316 312 76.6 100.0 65.6 413 11.0 84.9 50.5 13.0
12/06/16 65.3 64.0 49.5 28.2 91.8 67.1 83.1 496 15.8
UsD X CM Het CMLong CMS3hort LT Net LTLong LTShort ST Het ST Long ST Short
121316 0.0 26.0 926 100.0 74 3.6 a6.2 39.6 53.3

12/06/16 0.0 L 941 100.0 £9.9 0.0 053 56.1 63.2
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MARKET CHART NY'SE [Daily]
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DAQ 1800 Mweekly) + Chartprofit Market Timing System (color study)
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MARKET CHART NASDAL 1800 [Daily)
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s by AIQ) TradingExpert

TSR Time Support/Resistance
13 5P SPS00 ETF [Daily]
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SP500 CMHNet CMLong CM Short LT Net LTLong LT Short ST Net STLong ST Short
121316 55.3 427 36.9 100.0 727 0.0 247 326 703
120616 76.8 770 292 61.0 14.7 3.7 21.5 35.0 76.2 2252_5
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TSR Time Support/Resistance
11w R2000 ETF (D aily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
12 QG0 N100ETF [Daily)
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Charts by AIQ TradingExpert

TSE Time Support/Resistance
10 DIA DOW ETF [Daily]
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SP500 Index weekly) + AAIl Poll (public)

12/16: AAII {public poll). Bulls% was slightly higher at 44.7%. Down from 49.9%
three weeks ago which was the highest Bulls% since January 2015. Bears% was
higher at 32.3%, up from 26.5%. The nett (Bulls minus Bears) is at 12.4, down

from 27.8 three weeks ago which was the highest since Feb 2015.
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SP500 Index Mweekly) + Investors Intelligence Foll (newsletters)
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12/16: Investors Intelligence. Bulls% was higher at 59.6% which is the highest 16825
since July 2014. Bear% was lower at 19.2%, the lowest since August 2015, 1638.4
The nett (Bulls minus Bears) at 40.4 i1s the highest since May 2015. 1567 2
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SP500 Index (weekly] + Market Vane {advisors)
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SPY + NAAIM Exposure Index

MNAAIM Exposure Index measures current equity “J{

I o “'I"]th t
e e ey ™ (0% v ey
A ﬂr[H 1”1{ llfnfﬂj

|

of 101.6 indicated a leveraged position. Only one reading higher in the
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i
h“ database. Hisorically, high readings have not necessarily been bearish.
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unlike other option ratios, OEX 15 usually
considered a smart-money indicator.

5PS00 Indes [Daily) + OEX Calls%
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SPS00 Index [Dailyl+ ISEE Index (equity only)
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Wz - SEP 500 Volatility Index (D aily]
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WM - NASDAD VOLATILITY INDE [D aily]
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SPE00 [ndex [weekly)
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12M16: lipperusfundfliows reported Equity Fund (inc ETF) inflows of $6.8
Billion in the week to 16th December. Two weeks ago, the 4wk flow
number reached 23.36 which was the highest since March 2015,

A

M AMUJJAGSONTDIEFMAMUJJAGSDONDISFMAMIJ ASO MDIEF MA M
Lipper Fd+dwlkSum

Lipper Total Equity Fund Flow {inc ETF actmity) + 4wk Flow

2252.8
2201.6
2150.4
20393.2
2048

13396.8
13456
18394.4
18432
1732

1740.8
1683.6
1638.4
1587.2
1536

1454.8

40
32



SPS00 Index [Daily] + Rydex Assets Ratio (CP version)
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TSRK Time Support/Resistance
A0 Lehman 20+ Y'ear T Bond ETF [Daily)
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T-BONDS CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short

121316 893 96.4 24.1 19.0 13.4 70.6 0.0 0.0 69.9
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TSR Time Support/Resistance
STHEETTRHALCKS GOLD TRUST ETF [Daily)
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GOLD CM Het CMLong CMS3Short LT NHet LTLong LT Short ST Net ST Long ST Short

12M3ME6 100 56.1 0 0 57 100 238 100 6.1
1210616 100 60.2 0 0 56.9 100 127 100 8a.7
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Daily) (USO)
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CRUDEOIL CM Net CMLong CMS3Short LT Net LTLong LTShort ST Net STLong ST Short
121316 0.0 342 a9.4 100.0 41.0 0.0 100.0 29.1 0.0
12106116 9.7 41.2 7.5 76.8 17.2 11.9 9482 31.1 0.0
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TSR Time Support/Resistance

51 EURUSD [Daily]
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EURUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net 5T Long ST Short
121316 31.2 /6.6 100.0 65.6 41.3 11.0 a4.9 20.5 13.0
12/06/16 65.3 64.0 49.5 282 51.8 67.1 83.1 49.6 15.8
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