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Consensus Polls:

10/20: AAll (public poll). Bulls% was lower this week at 37.9%.
Bulls% reached 41.4% four weeks ago which was the highest since
January. Bears% was higher at 27.9%. Bears% fell to 22% four
weeks ago which was the lowest since April 2016.

10/20: Investors Intelligence. Bulls% was slightly lower at 60.0%.
Down from 60.4% previous week, the highest since March. Bear%
was almost unchanged at 15.2%. Previous week's 15.1% was the
lowest since May 2015. The ratio of Bulls/Bears hit 4.0 a week ago
- had not been this high since 2015.

10/20: Market Vane (advisers) poll was unchanged at 71, the
highest level since 2007.

10/20: NAAIM exposure index was lower at 65.17.
Mutual Fund Flow:

10/20: My version of the Rydex Assets Ratio ended the week at
11.35. On 08/22 the ratio reached 15.64 which is the highest in the
database.

10/20: lipperusfundflows reported Equity Fund (inc ETF) inflows of
$5.4 Billion in the week to 18th October. In the data excluding ETF
flows the last seventeen weeks have all registered a net outflow -
this week's net outflow was -$7 Billion.



SPY Weekly Structure
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MARKET CHART NY'SE [Daily]
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Charts by AIQ TradingExpert
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MARKET CHART NASDAL 1800 [Daily)
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13 5P SPR00 ETF [Daily]

TSR Time Support/Resistance
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TSR Time Support/Resistance
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SP500 Index Mweekly) + AAI Poll {public)
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10/20: AAII {public poll). Bulls% was lower this week at 37.9%. Bulls% reached i M} 2457 5
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SP500 Index (weekly) + Investors Intelligence Foll (newsletters)

10/20: Investors Intelligence. Bulls% was slightly lower at 60.0%. Down from 60.4%
previous weel, the highest since March. Bear% was almost unchanged at 15.2%.
Previous week's 15.1% was the lowest since May 2015. The ratio of Bulls/Bears hit
4.0 a week ago - had not been this high since 2015,
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5P300 Index [Weekly] + Market Vane (advisors)

10/20: Market Vane (advisers) poll was
unchanged at 71, the highest level since 2007.
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SPY + MAAIM Exposure Index
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SP500 Index [Daily) + OCC Calls% (equities only)
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SPS00 Index [Daily] + ISEE Index (equity only)
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SP500 Index [Daily] + OEX Calls%

unlike other option ratios, OEX is usually
considered a smart-money indicator.
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Yl - S&P 500 Volatility Indes (D aily]

10/06: VIX closed at 9.19 on Thursday - its lowest close ever,
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S5PA00 [ndex [weekly)
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SP500 Index [Daily]+ Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance
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TSR Time Support/Resistance
STREETTRACKS GOLD TRUST ETF [Daily]
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GOLD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short
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TSR Time Support/Resistance

43 UMITED STATES OIL FUND [Daily] (USO)

LL H 08/11: The major poc has migrated lower to 10.14
L L AT A
” H}Hﬂ rH fre Uﬂl "
il
/ j +
ik f i} 1
m{nlﬂ{{}f LLﬂlrt HHI ‘L'”'{ 10.14 = maj fﬁl{ H[ : hﬂm ! .Hﬂ f{}ﬁ q
L t t
[ Lr“ﬁw ]Lh[[ | ﬂ [’[ [ l }L l b
AL '
1'[ | I
G
Tlﬂ*
e R R SR R R ool EN X : iR
CP Price0zc

A M

12.032
11.776
11.52
11.264
11.008
10.752
10.496
10.24
59.984
3.728
3.472
3216
8.96
8.704

[ B S

=

(2]
(4]
(E]
(8]
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TSR Time Support/Resistance
51 EURUSD [D aily)
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53 USDJFY [Daily)
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ChartProfit
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