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Consensus Polls:
ChartProfit Breadth System - wk ending 03/17

I R R 03/M17: AAIl (public poll). Bulls% was slightly higher at 31.2%.
Previous week's 30% was an eighteen week low. Bears’ fell
NYSE E E m back sharply to 38.7%. Previous week's 46.5% was the highest
Bears% since the market low in February 2016.
Naspaq [ [
03M17: Investors Intelligence. Bulls'% was lower at 53.4%. Two
SP>00 E E m weeks ago Bulls% reached 63.1% which was the highest Bulls%
since 1987. Bear% was almost unchanged this week at 17.5. Two
bl E m E E E weeks ago Bears fell to 16.5% which was the lowest since July
number = % stocks =50day ma 03M17: Market Vane (advisers) poll was lower at 67. Two weeks

ago poll reached 63 which was the highest since May 2013.

03/M17: NAAIM exposure index. Was lower at 80.77. Down from
102.07 two weeks ago. Readings above 100 (leveraged long) are
not necessarily bearish.

Mutual Fund Flow:

03/M17: My version of the Rydex Assets Ratio finished the week at
10.44 down from 14.02 recorded 1st March which was the second
highest ratio in the database.

03M7: lipperusfundflows reported Equity Fund (inc ETF) inflows
of $890 Million in the week to 15th March. The 4wk net flow is at
$30.0 Billion. Three weeks ago the 4wk flow reached $30.4
Billion which was the highest since November 2014 but has
fallen back to 19.39 Billion.
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SP500 CMMNet CMLong CMShort LTMNet LTLong LTShort STMet STLong ST Short

0311417 9.2 55 1 7.4 60.0 100.0 100.0 20.5 16.5 0.0
0307THT 341 77.8 75.0 51.6 100.0 76.4 607 0.0 5.0
GOLD CMMNet CMLong CMShot LTMet LTLong LTShot STMet STlLong ST Short
031417 971 70.4 185 4.9 32.4 a4 211 413 695

C.O.T.  opawin7 822 473 37.2 19 523 69 29 32 485

Quick

View CRUDEOIL CMMNet CMLong CMShot LTNet LTlong LTShot STMet STlong ST Shor
031417 423 734 57.2 56.2 51.0 50.9 528 137 365
030717 123 319 3.4 328 70.0 9.2 7.4 117 0.0

T-BONDS CM Het CMLong CMS3Short LT Net LTLong LTShort ST Net ST Long ST Short
031417 100.0 00 5 8.7 0.0 136 100.0 22 1 9.7 30.1
03077 85.5 100.0 68.4 1.7 14.5 822 317 3.2 1.2

GBPUSD CM Het CMLong CMShort LT NHet LTLong LTShort ST Net ST Long ST Short
03417 100.0 100.0 a7 0.0 23 88.6 439 57.0 443
0242817 251 35.1 31.9 63.4 4.8 60.9 90.8 85.9 a3

JPYUSD CM Het CMLong CMS3Short LT Net LTLong LTShort ST Net ST Long ST Short
031417 91.9 91.2 159 10.1 9.8 76.4 6.9 14.0 81.6
03077 83.5 88.7 37.0 207 10.6 55.8 0.0 74 1.0

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

031417 0.0 0.0 549 100.0 100.0 438 100.0 100.0 2.4
030717 16.7 16.4 735 84.3 81.9 191 80.0 88.6 218
usD X CM Het CMLong CMShort LT Het LTLong LTShot ST Het ST Long ST Short
031417 19.5 56.0 98.2 799 701 47 455 a3 370

030717 104 100.0 100.0 87.3 425 0.0 67.4 98.8 33



MARKET CHART NYSE [weekly] + Chartprofit Market Timing System {color study)
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MARKET CHART MY'SE [Daily]
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MARKET CHART NASDAL 1800 [Weekly]) + Chartprofit Market Timing System (color study)
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MARKET CHART NASDAL 1800 [Daily)
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s by AIQ) TradingExpert

13 5PY SPS00ETF [Daily]
TSR Time Support/Resistance
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SP500 CM Net CMLong CM Short LT Net LTLong LT Short ST Het STLong ST Short
031417 §.2 55.1 87.4 60.0 100.0 100.0 80.5 16.5 0.0
0310717 341 778 75.0 51.6 100.0 76.4 60.7 0.0 5.0
vlfm 2355 2
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TSR Time Support/Resistance
11 I'ws R2000 ETF (D aily)
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TSR Time Support/Resistance
12 QOE M10DETF [Daily)

Charts by AIQ TradingExpert
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Charts by AIQ TradingExpert

TSE Time Support/Resistance
10 DIA DOwW ETF [Daily)
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SPE00 Index [Wweekly]+ AAI Poll (public)

2406.4

fiﬁ 23952

03/17: AAII (public poll). Bulls% was slightly higher at 31.2%. Previous week's
30% was an eighteen week low. Bears% fell back sharply to 38.7%. Previous
week's 46.5% was the highest Bears% since the market low in February 2016.
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5P300 Index [Weekly] + Investors Intelligence Poll (newsletters)

2406.4

H il 23552

i JH 2304
}

2252.8
I 2201.6

s 2
;H

1936.8
13456

WMWWWWWMH I E

1834.4
1732

h 03/17: Investors Intelligence. Bulls% was lower at 53.4%. Two weeks 1740.8
ago Bulls% reached 63.1% which was the highest Bulls% since 1987. 1683.6
Bear% was almost unchanged this week at 17.5. Two weeks ago Bears 1638 4
fell to 16.5% which was the lowest since July 2015. 1587.2
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SP500 Index weekly] + Market Vane (advisors)
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03/17: Market Vane (advisers) poll was lower at 67. Two weeks
ago poll reached 69 which was the highest since May 2013.
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SPY + NAAIM Exposure Index

NAAIM Exposure Index measures current equity ;’}‘4

exposure of Active Money Managers (0% would J-l,ﬁnﬂf
be all cash, 100% fully invested). g o
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I;rﬂf ALt 03/17: NAAIM exposure index. Was lower at 80.77. Down from
[*' 102.07 two weeks ago. Readings above 100 (leveraged long) are
not necessarily bearish.
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1< by AIQ TradingExpert

SP500 Index [Daily] + OCC Calls% (equities only)

U 19396.8
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its highest fevel since April 2015.
|']|[ 1843.2
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5500 Index [Daily] + OEX Calls%

unlike other option ratios, OEX 15 usually
considered a smart-money indicator.
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01/20: OEX _Cafls% 10dy ma reached its highest
fevel since March 2016. Unfike other option ratios,
OEX is usually considered a smart-money indicator.
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ISEE Equity+10ma
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Wk - SEP 500 Valatility Index (D aily]
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WM - NASDAD VOLATILITY INDEX (D aily]
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SPE00 Index Pweekly)

03117 lipperusfundflows reported Equity Fund (inc ETF) inflows of $890 Million in the week to
15th March. The 4wk net flow is at $30.0 Billion. Three weeks ago the 4wk flow reached
530 4 Billion which was the highest since November 2014 but has fallen back to 19.39 Billion.

Modiol & E D14 FMAMSUJJA SO NDISFMAMGJJ ASDOMNDIEFMAMIJ AS OND
Lipper Fd+dwlkSum

Lipper Total Equity Fund Flow {inc ETF actmity) + 4wk Flow
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SPS00 Index [Daiy] + Rydex Assets Ratio (CP version) 2406 4
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TSR Time Support/Resistance
A0 Lebhman 20+ 'ear T Bond ETF [Daily)

02/10: The major poc has migrated fo 119.00. TLT is
in a strong price location if it pnnts above that level. [

0310 TLT prints below 119 in a weak price location.
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T-BONDS CM Het CMLong CMShort LT Net LTLong LT Short 5T Het STLong ST Short

03M4M17 100.0 99.9 8.7 0.0 136 100.0 99 1 97 30.1
03077 85 5 100.0 624 1.7 145 822 317 3.2 12 143,36
HI Hﬂ*ﬂm 138.24
Lehman 20+ Year T Bond ETF H 1 T {I’H 1312
(Weekly) ﬂI LJU U]-l 1 - f ]LLHHH LTHH 1 128
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TSR Time Support/Resistance
STREETTRHACKS GOLD TRUST ETF [Daily]
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GOLD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short

031417 971 70.4 18.5 49 32.4 84 21.1 413 69.5
0307TH7 822 473 37.2 19 523 69 29 32 485

15360

l 14848

GOLD CMMNet LTNet  STNet 14736
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TSR Time Support/Resistance
43 UNITED STATES QOIL FUND [Daily] (USO)
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CRUDEOIL CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short

031417 423 73.4 57.2 56.2 51.0 50.9 528 127 6.5
030THT 123 31.9 33.4 52 8 70.0 9.2 37.4 17 0.0
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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
031417 0.0 0.0 24.9 100.0 100.0 43.8 100.0 100.0 2.4
03/0717 16.7 16.4 #2358 84.3 81.9 191 80.0 88.6 218

Iﬁ%ﬁ 1.3824
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