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Consensus Polls:
ChartProfit Breadth System - wk ending 03/24

5 4 3 2 4 03724: AAIl (public poll). Bulls% was higher at 35.5% (from 31.2%).

Two weeks ago Bulls% was 30% which was an eighteen week

NYSE E m m low. Bears% was lower at 30.5% (from 38.7%) having reached
46.5% two weeks ago which was the highest Bears% since the

NasDaq E m market low in February 2016.

SP500 m m E 03/24: Investors Intelligence. Bulls% was higher at 56.7%. Three
weeks ago Bulls% reached 63.1% which was the highest Bulls%

ND100 m m m E since 1987. Bear% was almost unchanged this week at 17.3.
Three weeks ago Bears fell to 16.5% which was the lowest since

o 36/ July 2015.

number = % stocks »50day ma
03/24: Market VVane (advisers) poll was lower at 63. Three weeks
ago poll reached 69 which was the highest since May 2013.

03/24: NAAIM exposure index. Was lower at 68.68. Down 33%
from 102.07 three weeks ago.

Mutual Fund Flow:

03/24: My version of the Rydex Assets Ratio finished the week at
11.26. On 1st March the ratio reached 14.02, the second highest
ratio in the database.

03/24: lipperusfundflows reported Equity Fund (inc ETF) outflows
of -$1 Billion in the week to 22nd March. Four weeks ago the
4wk flow reached $30.4 Billion which was the highest since
Movember 2014 but has fallen back to $15.69 Billion.
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' ents of Traders

SP500 CMMNet CMLong CMShort LTMet LTLong LTShort STNet STLong ST Short
0342117 8.8 0.0 2.3 GO.6 100.0 7.6 76.2 BO.6 281
03114117 9.2 55.1 87 4 60.0 100.0 100.0 205 16.5 0.0
GOLD CMMNet CMLong CMShot LTMet LTLong LTShot STMet STLong ST Short
0312117 94.2 42 5 13.1 10.1 31.4 75.4 0.6 19.6 86.7

C.0.1. 03014117 97 .1 70.4 185 4.9 32.4 84 29.3 413 9.5

Quick

View CRUDEOIL CMMNet CMLong CMShot LTMet LTlong LTShot STHMet STLong ST Short
0342117 47.0 86.1 3.2 50.7 414 46.4 562 05 222
031417 42 3 734 572 56.2 51.0 50.9 52 8 137 16.5

T-BONDS CM Net CMLong CMShort LT Net LTLong LT Short ST Net STLong ST Short
032117 89.6 ar.3 8.0 113 195 91.0 28.5 220 377
031417 100.0 08.9 8.7 0.0 13.6 100.0 221 9.7 301

GBPUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short
032117 100.0 100.0 258 0.0 0.0 720 67.8 58.3 18.2
03/07 17 h6.4 15.8 18.7 38.0 63.8 80.7 76.8 5.7 236

JPYUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Het STLong ST Short
032117 86.1 86.9 16.1 12.8 11.2 775 326 294 748
031417 91.9 91.2 15.9 10.1 9.8 76.4 6.9 14.0 81.6

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

032117 0.0 0.0 86.3 100.0 100.0 121 100.0 96.0 0.0
0311417 0.0 0.0 549 100.0 100.0 438 100.0 100.0 24

UsD X CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short
032117 223 58.1 984 76.6 64.6 3.6 49.5 60.2 285

031417 195 96.0 95.2 799 701 4.7 45.5 af.3 37.0
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MARKET CHART NY'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 SPY SPS00ETF [Daily]

TSR Time Support/Resistance hr 240.64
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S5P500 CMHNet CMLong CM Short LT Net LTLong LT Short ST Net S$TLong 5T Short

032117 3.8 0.0 G8.3 G696 100.0 G676 6.2 G9.6 28.1
031417 g2 551 874 G0.0 100.0 100.0 205 16.5 0.0

1 23552
SP500 COT data regular contract ]
commitments of traders data L 22528

ul 2150.4
A i
SP500 CMMNet LTNet ST Net
ﬂ[ 0312117 16363 9943 6420

031417 -16241 8350 7891
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TSR Time Support/Resistance
11 WM R2000 ETF (D ily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance

12 QOUE N10DETF [Daily)
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Charts by AIQ TradingExpert

TSRE Time Support/Resistance
10 DA DOW ETF [Daily]
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SPS00 Index MWeekly] + A4l Poll {public)
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03/24: AAII (public poll). Bulls% was higher at 35.5% (from 31.2%). Two weeks 1740.8
1‘[ ago Bulls% was 30% which was an eighteen week low. Bears% was lower at 16836

30.5% (from 38.7%) having reached 46.5% two weeks ago which was the 1638.4

highest Bears% since the market low in February 2016. 1587.2
1536
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5P300 Index [Weekly] + Investors Intelligence Poll (newsletters)
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03/24: Investors Intelligence. Bulls% was higher at 56.7%. Three weeks 1740.8

h ago Bulls% reached 63.1% which was the highest Bulls% since 1987. 16B9.6

mw Bear% was almost unchanged this week at 17.3. Three weeks ago Bears 1638.4
M J J A SON

fell to 16.5% which was the lowest since July 2015. 15872
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SP500 Index MwWeekly)+ Market Vane (advisors)
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r 03/24: Market Vane (advisers) poll was lower at 65. Three weeks 1EB9.E

ago poll reached 69 which was the highest since May 2013. 1EEIE|I4
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SPY + NAAIM Exposure Index

NAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would [1*11**“
be all cash, 100% fully invested). IJ”TWU*“M I:“
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03/24: NAAIM exposure index. Was lower at 68.68. Down 33%
from 102.07 three weeks ago.
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SFP500 Index [Dailv] + OEX Calls%
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ISEE Equity+10ma
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Yl - 5&P 500 Yolatility |ndex [D aily)
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YN - NASDAL VOLATILITY INDEX [Daily]
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SPE00 Index [weekly)
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1.[ 03/24: lipperusfundflows reported Equity Fund (inc ETF) outflows of -51 Billion in the week to 1689.6
22nd March. Four weeks ago the 4wk flow reached $30.4 Billion which was the highest since 16304
Movember 2014 but has fallen back to $15.69 Billion. 1587.2
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SPS00 Index [Daiy] + Rydex Assets Ratio (CP version) J40E. 4
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03/24: My version of the Rydex Assets Ratio finished the week at 11.26. On
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TSR Time Support/Resistance
A0 Lebman 20+ ear T Bond ETF [Daily)

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

03710 TLT pnnts below 119 in a weak price location.
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TBONDS  CMMNet CMLong CMShort LTMet LTlong LTShot STMet STlong ST Short
032117 89§ 87.3 3.0 11.3 19.5 91.0 285 93 () 7.7
03417 100.0 99.9 3.7 0.0 13.6 100.0 99 1 97 30.1
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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 STLong ST Short

032117  94.2 42 5 13.1 10.1 31.4 75.4 0.6 19.6 36.7
031417 971 70.4 18.5 49 32.4 34 293 413 69.5
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TSR Time Support/Resistance

43 UMITED STATES OIL FUMD [Daily) (USO)
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CRUDEOIL CM Het CMLong CMShort LT Net LTLong LTShort ST HNet 3T Long ST Short

032117 47.0 26.1 §3.2 50.7 414 46.4 56.2 05 222
031417 423 734 57.2 56.2 51.0 50.9 52.8 13.7 36.5
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TSR Time Support/Resistance

51 EURUSD [Draily]
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EURUSD CM Het CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short
032117 0.0 0.0 86.3 100.0 100.0 121 100.0 96.0 0.0
03417 0.0 0.0 549 100.0 100.0 438 100.0 100.0 24
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