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Consensus Polls:

02724: AAIl (public poll). Bulls% was higher at 38.5% (from 33.1%).
Four weeks ago Bulls% fell to 31.6%, a twelve week low. Bears%
was almost unchanghed at 32.3%. Three weeks ago Bear'
reached 34.2%, a thirteen week high.

02/24: Investors Intelligence. Bulls' was slightly lower at 61.2%
(from 61.8%). Two weeks ago Bulls% reached 62.7% which was
the highest since December 2004. Bear% was almost unchanged
at 17.5%. Two weeks ago Bears® fell to 16.7% which was the
lowest since July 2015.

02/24: Market VVane (advisers) poll was higher at 69, the highest
since May 2013.

02724: NAAIM exposure index. Was higher at 100.83.

Mutual Fund Flow:

02/24: My version of the Rydex Assets Ratio ended the week at

8.98. On 2nd Feb the ratio reached 12.15, the highest since May
2015.

02/24: lipperusfundflows reported Equity Fund (inc ETF) inflows

of $2.7 Billion in the week to 22nd February. The 4wk net flow at
$30.4 Billion is the highest since November 2014.



SPY Weekly Structure
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SP500 CMMNet CMLong CM Short LT Net LTLong LT Short ST Het STLong ST Short
022117 43.2 58.7 58.3 23.8 45.1 76.7 70.8 14.6 20.3
02114017 57.4 85.1 57.3 17.8 0.0 325 58.3 209 42 4
GOLD CMMNet CMLong CMShort LT Net LTLong LTShot STHet  STLong ST Short
0212117 807 82 33.3 12.9 413 725 14.5 12 495

GG . 021417 952 957 305 6.2 397 862 247 16.2 321

Quick

View CRUDEOIL CMMNet CMLong CMShort LT Net LTLong LTShot STMNet STLong ST Short
0212117 0.0 224 100.0 100.0 100.0 0.0 56.8 3.4 205
0211417 0.0 57.5 100.0 100.0 85.8 75 67.0 34 11.3

T-BONDS CM Het CMLong CMShort LT NHet LTLong LTShort 5T HNet ST Long ST Short
022117 732 Ty 499 27.8 275 56.1 298 244 ar4
021417 95.0 98.1 313 17.3 18.6 66.6 0.0 0.0 584

GBPUSD CM Het CMLong CMS3Short LT NHet LTLong LTShot ST Net ST Long ST Short
0212117 113 482 100.0 LA 234 131 96.4 100.0 497
0200717 118 443 6.4 778 28.1 23.7 81.8 947 28.3

JPYUSD CM Net CMLong CMShort LT Net LTLong LTShort ST HNet ST Long ST Short
022117 774 05T 20.3 236 4.1 47.6 21.8 16.3 58.5
021417 78.2 96.3 493 229 22 46.8 204 19.4 64.5

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

022117 143 0.0 750 85.6 87.3 195 ar.0 87.5 155
021417 a.0 6.1 859.0 98.0 a0.6 23 61.2 85.9 41.9
UsD X CM Het CMLong CMS3hort LT Net LTLong LTShort ST Net ST Long ST Short
022117 25.0 775 942 75.6 66.5 0.7 30.3 94.5 60.0

021417 225 50.4 947 78.7 1.4 27 57.7 723 47.0






MARKET CHART NY'SE [Daily]

2 23552
LT
Dt e 225.28

L
. P L PO i
; " t 1[mfm“uﬂ*wm{mmmﬂﬂ*‘* 215.04
TR r‘"ﬂmw +{+{hm{l o
el Plpf A Tl ) 204.9
}

Lf
ty mﬂlﬁfﬁ 194.55
' |
i

F M A M J J 5 0 M D 17 o #
MetvolZ10ma

1 ] r IILILN Fia b
A s T L P Vs WP i+
AL Vs e i

Nyse %NNHZ5 (+ Sma)

184.32

[32]

Myze Bulizh% bullish 9% shows percent stocks = S0day ma
el I-‘-Lr'ﬁUHLLﬂ IJ-l_'_Llnl-ﬂ

N N Y s A il
W T =

[
= 16



DAL 1800 [Weekly] + Chartprofit Market Timing System (color study)
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MARKET CHART NASDAL 1800 [Daily)
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13 S5PY SPS00ETF [Daily]
TSR Time Support/Resistance

216.28 = 12mn

Charts by AIQ TradingExpert
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SP500 CM Het CMLong CM Short LT Net LT Long LT Short ST Het STLong 5T Short
Q212117 432 8T h8.8 238 451 6.7 ¥0.8 14 6 203
021417 T 351 573 17.8 0.0 325 8.3 299 42 4
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TSR Time Support/Resistance
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Charts by AIQ TradingExpert

TSKE Time Support/Resistance
12 QOUE M10DETF [Daily)
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Charts by AIQ TradingExpert

TSRE Time Support/Resistance

10 DIA DOW ETF [Daily]
w2076

i I opgm

i 20224

ks, s .*“}TH”{* 199.68

lf LT 19712

J 194.56
i 192

T
HHN” 189.44
185,88
t 1'1-1'1-[4' L
T Tt Ty i, 4 184,32

| :

- L

181.58 = 12mn i }}ﬂ- ]L.mrlrﬁhﬂr}l. 1 b W rJ- 181 76
L]H_IH.LI LI" T H-l_hl_r l— l TF i

|
¥ : H 179.2
1'Hr1-”'1'l b, LHI]T”J- H'L{h{q' : J} Pﬂ- 176.50 = maj
LU (A as1 ]

198.90 = 3mn

176.64
fih | l { 174.08

1 17152

CFP Pricelsc
G4

48

32
AL L Tk
|||| .II||| H||I | ||| .I||||||||I [ | ||I. |||I|.II|||| 0

: | = L 1 . I|I . 1 -
L LA ' "




SP500 Index [Weekly] + AAI Poll {public)
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02/24: AAII (public poll). Bulls% was higher at 38.5% (from 33.1%). Four weeks

f ago Bulls% fell to 31.6%, a twelve week low. Bears% was almost unchanghed at 1683.6
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SP500 Index Weekly] + Investors Intelligence Poll (newsletters)

2355.2
2304

‘Hﬁff 2252.8

i 2201 §

2150.4

T e
A p( 2
vy "

18432
1792
: : 1740.8
02/24: Investors Intelligence. Bulls% was slightly lower at 61.2% (from 61.8%). Two
f weeks ago Bulls% reached 62.7% which was the highest since December 2004. JaB
’“IHILLH Bear% was almost unchanged at 17.5%. Two weeks ago Bears% fell to 16.7% which 1638.4

was the lowest since July 2015. 1587.2
1536

g
=
£
—_
-
wn
[
=
=
=
-
=
-
=
—_
G
-
o
=4
=
=4
o
=
-
=
—_
e
-
o
O
=
=
E_
-4
=
I
=
R
[ oS
-
-
=4
=
=
)
-4
i

Il Met + 4ma

24

' il IL_"""‘"'_- e

(5]




SP500 Index Mweekly] + Market Vane (advisors)

2355.2
2304

It o 22529
2201 6

i o

WPW WWH i H“M o
; s
|

18432
1792

17408

02/24: Market Vane (advisers) poll was higher 1683.6
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f 1587.2
1536

AMJJASONTDIFMAMUJJATGSDO MD15 FMAMUJJ ASDONDIEFMAMIJI AS OND 17 F#
MW ane + dma

] __"|_LL | B8
g = ____r__J__ Jus i H

al

‘ ‘ 52
‘ (il kB 48




SPY + NAAIM Exposure Index

MNAAIM Exposure Index measures current equity 1441114‘"'[
exposure of Active Money Managers (0% would
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1< by AIQ TradingExpert

SP500 Index [Daily] + OCC Calls% (equities only)
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SP500 Index [Daily) + OEX Calls%
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Yl - S&F 500 Valatility Index (D aily]
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01/27: VIX printed 10.3 intraday... the 40,96
fowest reading for two and a half years.
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WM - NASDAQ VOLATILITY INDEX [Daily]
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SPE00 Index [wWeekly)
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SP500 Index [Daiy] + Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance

30 Lehman 20+ Year T Bond ETF [Daily]
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T-BONDS CM Net CMLong CMShort LT Het LTLong LT Short ST Net STLong ST Short
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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 3T Long ST Short

02/24117 89.7 32 33.3 12.9 41.3 725 14.5 12 495
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TSR Time Support/Resistance
43 UMITED STATES OIL FUND [Daiy) (USO)
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CRUDEOIL CM Net CMLong CMShort LT Net LT Long LT Short ST Net ST Long ST Short

Q22117 EI EI 224 100.0 100.0 100.0 0.0 h6.8 8.4 205
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TSK Time Support/Resistance
51 EURUSD [Daily)
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