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Consensus Polls:

11/24: AAll (public poll). Bulls% was higher at 35.5%, up from 29.3%.
Bears%h fell to 29% from 35.2%. The nett (Bulls minus Bears) is at

6.5, having reached 22 two weeks ago, the highest since
November 2016.

11/24: Investors Intelligence. Bulls% was lower at 61.5% having
peaked two weeks ago at b4.4%. Bear’ was unchanged at 15.4%.
The nett (bulls minus Bears) is at 46.1, down from 50 two weeks
ago which was the higherst since 1987.

11/24: Market Vane (advisers) poll was unchanged at 70. Down
from 71 two weeks ago, the highest level since 2007.

11/24: NAAIM exposure index was higher at 61.52 having fallen to

49.76 the previous week, the lowest level since May 2016.
Mutual Fund Flow:

11/24: My version of the Rydex Assets Ratio ended the week at
14.53 having reached 18.34 on 10/31, the highest ratio in the
database.

11/24: lipperusfundflows reported Equity Fund (inc ETF) inflows of
$5.9 Billion in the week to 22nd November.

Options Ratios

11/24: OCC_Call% 10dy ma reached its highest level since April
2015.



SPY Weekly Structure
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MARKET CHART NYSE [wWeekly) + Chartprofit Market Timing System (color study)
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MARKET CHART NY'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)
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13 5P SPRO0ETF [Daily]

TSE Time Support/Resistance
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Charts by AIQ TradingExpert
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TSR Time Support/Resistance
11w R2000 ETF (D aily)
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SPS00 Index (weekly] + AAll Poll {public)

11/24: AAII (public poll). Bulls® was higher at 35.5%, up from 29.3%. Bears% fell 25068

to 29% from 35.2%. The nett (Bulls minus Bears) is at 6.5, having reached 22 two '
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SP500 Index [Weekly] + Investors Intelligence Poll (newsletters)
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11/24: Investors Intelligence. Bulls% was lower at 61.5% having a 457 B
peaked two weeks ago at 64.4%. Bear% was unchanged at 15.4%. rﬁ#}ﬂh’{ '
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SF500 Index Mweekly] + Market Vane (advisors)
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11/24: Market Vane (advisers) poll was unchanged at 70. H-} H} 24376
; H+ 2406.4

Down from 71 two weeks ago, the highest level since 2007. J
r HH*U 2355.2

2304
ﬂﬂfﬁﬂ{ 2252.8

2206

W =

L Hm s
ail | 4 =
WWWW "y =

56
52

|| ‘| hll | 48




SPY + MAAIM Exposure Index

MNAAIM Exposure Index measures current equity w,.r'ﬂ
exposure of Active Money Managers (0% would ”ﬁwﬂ
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11/24: NAAIM exposure index was higher at 61.52 having fallen
to 49.76 the previous week, the lowest level since May 2016.
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SPA00 Index [Daly) + OCC Calls% (equities only)

< by AIQ TradingExpert
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SPS00 Index (Daiy]l+ ISEE Index (equity anly)
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SPA00 Index [Dailv] + OEX Calls%

W]‘WPWH
unlike other option ratios, OEX is usually

considered a smart-money indicator.
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11/03: VIX closed at 9.14 on Friday - its lowest close ever.

Yl - S&F 500 Volatility Indesx [Daily]

11/24: VIX momentarily reached a new alltime low on Friday
just before the close of the shortened trading session but
according to Cboe spokeswoman Suzanne Cosgrove "Traders
did not regard §.56 as a true low, but a downward ‘blip’ that
occurred with S&P 500 options quotes briefly went wide".
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SPE00 Index [weekly)

11/24: lipperusfundflows reported Equity Fund (inc ETF) rhﬂ *}
inflows of $5.9 Billion in the week to 22nd Movember. I
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SP500 Index [Daily] + Rydex Assets Ratio (CP version)
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[ 11/24: My version of the Rydex Assets Ratio ended the week at 14 53 2201.6

having reached 18.34 on 10/31, the highest ratio in the database.
ﬁﬂ”‘l 21504

ﬁ.l‘ﬂ
1111 2099.2
b4 i} J J ]

Ak ajpbvzzetzH atio
18

16
14
12
10

Rydex Assets Ratio (CP version)



TSR Time Support/Resistance
A0 Lehman 20+ Y'ear T Bond ETF [Daily)
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TSR Time Support/Resistance
STREETTRALCKS GOLD TRUST ETF [Daily)
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TSR Time Support/Resistance
43 UMITED STATES OIL FUND [Daily) (USO)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
51 EURUSD [Daily)
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53 USDJFY [Daily)
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ChartProfit

http://www.chartprofitwebcast.com




