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Consensus Polls:

09/M16: AAIl (public poll). Bulls% was lower at 27.9% (from 29.7%).
Bears's was higher at 35.9% (from 28.5%).

09/16: Investors Intelligence. Bulls'h was lower at 49%. Three
weeks ago Bullss reached 56.7% which was the highest since May
last year. Bear% was slightly lower at 22.6% - four weeks ago
Bears% fell to 20.0% which was a twelve month low. Two weeks
ago the 4wk ma of nett (Bulls minus Bears - black line) reached
35.35 which was the highest since May last year.

09/16: Market Vane (advisers) poll was lower at 59. Down from 64
three weeks ago which was the highest number since November.

09/16: NAAIM exposure index. Was sharply lower at 68.55, down
from 390.85.

Mutual Fund Flow:

09/16: My version of the Rydex Assets Ratio ended the week at 6.48.
The ratio reached 7.9 on 08/26, a seven month high.

09/16: lipperusfundflows reported Equity Fund (inc ETF) outflows of
-$14.4 Billion in the week to 14th of September. This is the largest
single week out flow in twelve months.
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SP500 CMMNet CMLong CMShort LTMet LTLong LT Short STHet STLong ST Short
09/1316 73.0 96.1 49.3 0.0 10.8 100.0 41.9 26 36.1
09/0GHME 15.0 15 97 f 293 A0.G g5 8 03 5 302 0.0
GOLD CMMNet CMLong CMShot LTMet LTlLong LTShot STMet STLong ST Short
09/1316 20.6 19.4 a0 .4 T 805 18.8 726 63.6 372

C.O.T.  gasrs 7.3 0 91.3 94.1 922 0 46.9 54 574

Quick

View CRUDEOIL CMMNet CMLong CMShot LTMet LTlong LTShot STHMet STLong ST Short
09/13116 45§ 76.4 587 49 8 18.1 1.7 435 447 37 8
09/06ME 7.3 100.0 56.4 249 0.0 42 .4 677 i 41.1
TBONDS CMMNet CMLong CMShot LTMet LTlong LTShot STMet STLong ST Short
0911316 100.0 100.0 0.0 0.0 0.0 100.0 357 40.0 417
09/06ME 100.0 87 1 0.0 0.0 3.8 958 405 457 43.2

GBPUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
091316 o3 51.2 2.8 196 206 82.2 65.4 66.8 311
09/06/16 83.2 64.6 130 6.2 15.8 88.3 100.0 97.5 213

JPYUSD CM Net CMLong CM3Short LT Net LTLong LTShort ST Het ST Long ST Short
091316 421 212 185 137 722 30.1 104 10.4 81.2
09/06/16 42.5 206 28.2 69.5 76.3 38.7 222 42.5 100.0

EURUSD CM Net CMLong CMShort LT Net LT Long LT Short ST Net 5T Long ST Short

091316 69.9 66.7 21.2 34.3 0.0 20.7 126 271 83.1
09/06/16 79.3 87.8 15.0 220 201 752 175 274 73.0
UsD X CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
091316 31.6 13.0 85.8 69.6 456 16.9 62.7 65.9 281

09/06/16 297 0.0 61.6 69.0 226 8.7 733 91.9 20.4



MARKET CHART NYSE (Weeklyl+ Chartprofit Market Timing System (color study)
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MARKET CHART NY'SE [Daily]
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MARKET CHART MNASDAL 1800 [Daily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
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5P500 CMHNet CMLong CM Short LT NHet LTLong LT Short ST Het STLong ST Short

0911316 73.0 95 .1 493 0.0 10.8 100.0 419 2.6 361
09/06M1G 15.0 G1.5 926 293 60.6 953 83.5 302 0.0
}HJTH{{HI”**HI} 2150.4
20443
SP500 COT data regular contract W
commitments of traders data 13456
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1740.8
SP500 CHM Het LT Het 5T Het 1638.4
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Charts by AIQ TradingExpert

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

TSR Time Support/Resistance
12 QOUE M100ETF [Daily)
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TSR Time Support/Resistance
10 DI& DOW ETF [Daily]
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SPE00 Index [wWeekly] + AAII Poll (public)
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09/16: AAII {public poll). Bulls% was lower at 27.9% 1536
(from 29.7%). Bears% was higher at 35.9% (from 28.5%). 1484 8

14336
1382.4
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SP200 Index Weekly] + Investors Intelligence Poll (newsletters)
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09/16: Investors Intelligence. Bulls% was lower at 49%. Three

weeks ago Bulls% reached 56.7% which was the highest since May

last year. Bear% was slightly lower at 22.6% - four weeks ago

Bears% fell to 20.0% which was a twelve month low. Two weeks

ago the 4wk ma of nett (Bulls minus Bears - black line) reached
uu-l‘]ﬁ 35.35 which was the highest since May last year.
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SP500 Index (weekly)+ Market Vane (advisors)
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09/16: Market Vane (advisers) poll was lower at
59. Down from 64 three weeks ago which was
the highest number since November.
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SPY + NAAIM Exposure Index
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NAAIM Exposure Index measures current equity rr‘*uﬂ frl tlfhf””r u}tﬂﬂm‘ ﬂm“{ ”nlji'llfr 1.11[1":'
exposure of Active Money Managers (0% would W | ﬂm I-I ]1 |
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I 09/16: NAAIM exposure index. Was
sharply lower at 68.55, down from 90.85.
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Yl - 5&P 500 Volatility [ndex [Daily]
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VM - NASDALD VOLATILITY INDE= [D aily)
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SP500 [ndex Mweekly)
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09/16: lipperusfundflows reported Equity Fund (inc ETF) 1987.2
outflows of -514 4 Billion in the week to 14th of September. 1536
This is the largest single week out flow in twelve months. 1484.8
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Lipper Total Equity Fund Flow (inc ETF actmity) + 4wk Flow



SP500 Index [Daily] + Rydex Assets Ratio (CP version)
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s by AIQ) TradingExpert

TSR Time Support/Resistance

30 Lehman 20+ Year 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

0913116  100.0 1000 0.0 0.0 0.0 1000 357 40.0 417
09/06/16  100.0  87.1 0.0 0.0 3.8 LR 405 457 432 33
T .
b 15804
T-Bonds CM Het LT Het 5T Net I'[[ } ‘J}{ L|T 13312
0813116 15925 7823 8102 ]} lJ [tHr HLLhH“Lr'JH .
' 09/06/16 -33972 24134 9838 Bl Hl ! #
M I]J]ﬁ ) ﬂJ .n_]-l IH tk L"“rl Mjm{f 122,88
vl H fH[rrL e ] L
}r[ Ty lif 112.64
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TSE Time Support/Resistance
STREETTRACKS GOLD TRUST ETF [Daily)
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GOLD CM Net CMLong OCMShort LT Net LTLong LT Short ST Het STLong ST Short

09113116 20.6 19.4 90.4 A 80.5 18.8 T26 63.6 372

09/06/16 T3 0 891.3 94 1 922 0 46.9 54 57.4
Hr g 16364
]'|.Lfr+* GOLD CM Net LT Het ST Net 15360
I"l 0911316 311371 285413 25958 1499

09/06/M16 -329973 307860 22113
51 H'-Lh 13312
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Dailyl{ USO)
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CRUDEOQIL  CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short

091316 456 76.4 58.7 498 18.1 3.7 43.5 447 37.8
09/06/M16 67.3 100.0 56.4 2449 0.0 43 4 67.7 T 41.1
L‘L
g umw U gt WL, 35,84
Lot b g ”ﬂﬁﬂ1 i
United States Cil Fund ETF }"L
(Weekly) l_r 2hB
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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 ST Long ST Short

09/13M16 69.9 66.7 212 34 3 0.0 50.7 12.6 27 1 83.1
09/06/M6 79.3 7.8 15.0 220 20.1 75.2 175 27 4 73.0
rT Hyf
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1 Currency Shares EURO Weekly 117,76
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