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Consensus Polls:

10/21: AAIl (public poll). Bulls% was lower at 23.7 (from 25.5%).
Bears's was higher at 37.8% (from 33.7%).

10/21: Investors Intelligence. Bulls®s was lower at 42.9% (from
46.1%). Bear’s was higher at 23.8%. The 4wk ma of nett (Bulls
minus Bears), the black line, is at 22.02, a fifteen week low.

10/21: Market Vane (advisers) poll was slightly lower at 58.

10/21: NAAIM exposure index. Was sharply lower at 63.7, from
86.53.

Mutual Fund Flow:

10/21: My version of the Rydex Assets Ratio ended the week at
6.21. The ratio reached 7.30 on 08/26, a seven month high.

10/21: lipperusfundflows reported Equity Fund (inc ETF) outflows
of -$3.4 Billion in the week to 19th of October.
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SP500 CMMNet CMLong CMShort LTMet LTLong LT Short STMet STLong ST Short
10M8A6 857 64.1 5.1 50.9 28.0 0.2 2.9 458 100.0
101116 88.6 §9.4 45 343 0.0 35.1 5.6 50.5 100.0
GOLD CMMNet CMLong CMShot LTMet LTLlong LTShot STNet STlong ST Short
10M816 100 543 0 0 15.4 100 41.2 78.5 70.5

C.O.T. o116 o043 451 0 0 297 100 56.3 93.3 67.3

Quick

View CRUDEOIL CMMNet CMLong CMShot LTMet LTLong LTShot STNet STlLong ST Short
10M816 04 0.0 75.0 96.4 §2.2 0.0 60.6 493 245
101116 0.0 0.0 75.8 1000 782 0.0 436 39.3 32.8

T-BONDS CM Net CMLong CMS3Short LT Net LTLong LT Short ST Het STLong ST Short
101816 100.0 100.0 22 14.6 13.7 a6.7 217 406 58.9
101116 96.2 955 14.6 10.9 123 92.8 62.4 497 233

GBPUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short
101816 76.4 32.2 41 03 469 924 943 100.0 385
10M116 80.9 337 13 32 418 943 100.0 100.0 31T

JPYUSD CM Net CMLong OCMShort LT Net LTLong LT Short ST Net STLong ST Short
10M8M16 742 513 0.0 41.0 514 88.5 129 224 97.9
10M116 61.8 33.9 2.9 24.5 65.4 70.6 20.2 32.2 100.0

EURUSD CM Net CMLong CMShort LT Net LTLong LTS3hort ST Net ST Long ST Short

101816 90.5 92.8 6.6 217 82.3 100.0 40.3 127 0.0
1011116 6.9 492 107 211 721 958 347 332 213
UsD X CM Net CMLong CMShort LT Net LTLong LT Short ST Het ST Long ST Short
101816 0.0 0.0 100.0 100.0 100.0 0.0 822 0.0 0.0

10116 0.0 0.0 100.0 100.0 100.0 0.0 67.7 12.8 7.2
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MARKET CHART NY'SE [Daily]
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
13 5PY SPS00ETF [Daily]
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SP500 CMNet CMLong CM Short LT Net LTLong LT Short ST Net 5TLong 5T Short
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
11 M R2000 ETF (D ily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
12 QUG NTODETF [Daily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
10 DIA DOW ETF [Daily]
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SP500 Index Mweekly)+ AAll Poll (public)
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10/21: AAII (public poll). Bulls% was lower at 23.7 (from
25.5% ). Bears% was higher at 37.8% (from 33.7%).
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SPS00 Index [Weekly]+ Investors Intelligence Poll (newsletters)

1

.

10/21: Investors Intelligence. Bulls% was lower at 42.9% (from

46.1%). Bear% was higher at 23.8%.
minus Bears), the black line, is at 22.02, a fifteen week low.
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SP500 Index (Weekly)+ Market Vane (advisors)

10/21: Market Vane (advisers) poll was slightly lower at 58.
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SPY + NAAIM Exposure Index
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NAAIM Exposure Index measures current equity

h
exposure of Active Money Managers (0% would | r’“hmr””'”““h”“ i Um

be all cash, 100% fully invested). urf‘"mlr* 1d1
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it rrui‘* sharply lower at 63.7, from 86.53.
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Yl - S&F 500 Valatility Index (D aily]
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WM - NASDAD VOLATILITY INDEX [D aily]
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SP500 [ndex Mweekly)
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l 10/21: lipperusfundflows reported Equity Fund {inc ETF)
outflows of -33.4 Billion in the week to 19th of October.
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SP500 Index (Daily) + Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance
30 Lebhman 20+ *'ear T Bond ETF [Daily)
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T-BONDS CM Net CMLong CMShort LT Net LTLong LT Short ST Net STLong ST Short

1018116 100.0 100.0 A, 14.6 13.7 86.7 2y 40.6 58.9
10M 116 96.2 95.5 14.6 10.9 123 92.5 62.4 49.7 23.3 ILJ 143.36
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
STREETTRALCKS GOLD TRUST ETF [Daily)
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GOLD CM Net CMLong OCMS3Short LT Net LTLong LTShort ST Net STLong ST Short

10118116 100 54.3 0 0 15.4 100 41.2 785 708
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Daily) (USO)
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CRUDEOIL CM Net CMLong OCMS3Short LT Net LTLong LTShort ST Net ST Long ST Short

1011816 0.4 0.0 78.0 96.4 532.2 0.0 60.6 49.3 245
10011116 0.0 0.0 75.8 100.0 78.2 0.0 436 39.3 32.8
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TSR Time Support/Resistance
51 EURUSD [Daily)
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EURUSD CM Het CMLong CMS3hort LT Net LTLong LT Short ST Net 3T Long ST Short

10/18/16 90.5 528 6.6 3.7 82 3 100.0 40.3 12.7 0.0
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53 USDJFY [Daily)
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JPYUSD CM Net CMLong CMS3hort LT Net LTLong LTShort ST Net ST Long ST Short

101816 742 51.3 0.0 41.0 51.4 38.5 12.9 22.4 97.9
10M116 618 33.9 5.9 545 65.4 70.6 20.2 305 100.0
{
h 10752
f[ JPYUSD CMMNet LTMNet  STHet i
im {.rﬂi‘”-LL e e e
Tmlﬂ i L Y . . 101815 27525 36991  -9466 97 70
SR e bl o 101116 37738 45008 8171 o
]LUL‘l ; rr[ Y9216
CURRENCYSHARES ) s ‘I’d ny B7.04
JAPANESE YEN L
i iy e It i 81.92
-.|— commitments of traders LLl-nLli“"'"H-r t’Jh»erm_.-r LIJ

M AMSUJJASONTIDIEFMAMJJASONDISFMAMUJJ ASDOMNDIEFMAMIJI AS O#

:
JY COT CM

131072
B5536

1]
E5536
Blue i= Net Large Speculators W .

(6553E]
(131072)

Black i= Net Commercials

JY COT LT

v COT 5T

0

[16384]
[32768]
(49152]

Fed i= Net Small Traders



ChartProfit

http://www.chartprofitwebcast.com




