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Consensus Polls:

07728: AAIl (public poll). Bulls% was lower at 34.5%. Down from
previous week's 33.5% which was an eleven week high. Bears®
was lower at 24.3%,an eight month low.

07/28: Investors Intelligence. Bulls't was higher at 60.2% (from
57.8%). Bear% was lower at 16.5% which is the lowest since July
2015.

07/28: Market Vane (advisers) poll was higher at 70, a four week
high.

07/28: NAAIM exposure index was higher at 94.31.

Mutual Fund Flow:

07/28: My version of the Rydex Assets Ratio ended the week at
9.18. On 06/30 the ratio reached 15.21, the highest in the
database. The ratio reaching a new high has historically been a

warning for the market.

07/28: lipperusfundflows reported Equity Fund (inc ETF) outflows
of -$1.4 Billion in the week to 26th July.

Volatility:

07728: On 07721 VIX fell to 9.3 intraday, its lowest since 1993.



SPY Weekly Structure
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MARKET CHART NYSE (Weekly] + Chartprofit Market Timing System (color study)
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MARKET CHART MNY'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)
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Charts by AIQ TradingExpert
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TSR Time Support/Resistance
11 WM R2000 ETF (D aily)
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SPE00 Index [wWeekly] + AAIl Poll (public)
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07/28: AAII (public poll). Bulls% was lower at 34.5%. Down from previous week's 35.5% 1740.8
h which was an eleven week high. Bears% was lower at 24.3%,an eight month low. 16A9.E

;

OM D14 FMAMGUJJA SO MDIS FMAMGUIJ ASOMNDIEFMAMII AS ONDIFTFMAMI J#
AMINETT + 4ma

M 16
| ‘|| ‘| T . : | . T I | 1l . H| |5, | , ;
| i L iakar

(1]
(24]




SP500 Index Mweekly] + Investors Intelligence Poll (newsletters)
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07/28: Investors Intelligence. Bulls% was higher at 60.2% (from 57.8%). 1740.8
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SP500 Index Mweekly] + Market Vane {(advisors)
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SPY + MAAIM Exposure Index

exposure of Active Money Managers (0% would

NAAIM Exposure Index measures current equity M
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07/28: NAAIM exposure index was higher at 94.31.
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SPS00 Index [Daily] + OCC Calls% (equities only)
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5P500 Index [Daily] + OEX Calls%
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SPS00 Index [Daily] + ISEE Index (equity only)
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Yl - S&P 500 Yolatility |ndex [D aily)
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VM - NASDAL VOLATILITY INDE= [Daily)
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SPS00 [ndex [weekly)
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SP500 Index [Daily]) + Rydex Assets Ratio (CP version)
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n‘ﬂ 07/28: My version of the Rydex Assets Ratio ended the week at 9.18. On 06/30 the ratio reached 15.21, 1345.6
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TSR Time Support/Resistance

A0 Lebman 20+ *ear T Bond ETF [Daily)
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TSK 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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TSR Time Support/Resistance
51 EURUSD [Daily)
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EURUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short

072517 16 49 20.4 99.7 94.0 18.4 935 90.0 147
0711817 0.0 0.0 88.8 100.0 99,0 19.9 100.0 98.1 11.0
%ﬂ 1.3312
EURUSD CMNet LTNet ST Net
0712517 115535 00842 24603 1.28

EURUSD H'Li"'“‘Ll‘L‘_l 07118117 118452 91321 27131 1 2288

1 i
mﬂWH%w%ﬁmm%ﬁwMHWW%Hmwmmwh L ﬂ“fﬁﬁi

I
MJ J A S ONDGITF M AMSII J#

J A 5 0

ECCOT CM NET

262144

131072

Black i= Met Commercials
a

r;"L.fr 35535

(E553E)

(131072)
Blue i= Net Large Speculators [196608)

I il

[327E68)

ECCOT LT MET

ECCOT ST

Fad is Net Small Traders



»IW% e
111.30 = 12mn II}J'WJ l[ udjlimmﬂqhwr{ﬁ% H F1t ;JLHW%WM ﬁ%%é
H“N T —

107.52
\ dlﬁ[l}[’H r[l ﬂﬁ‘ 106.24
| 104.96
Lrﬁ J L " Ij}h '].“I*H" Jﬂﬂmﬂ]ﬂﬂ H" 102.32 = dyr ]Eiiﬂ
J M%FJ i HL}H”H | 101.12
99,84
'EPJP_'E'I'E""é"'"|'j""|~'4""['m'"'1"?' 2R CERETTEREE TR TRE R SRR
48

32

| b, it
“h"l e i T |||I.I||| |||'-|| ||||' .|I||||||HH||II|,II| ;
T o .

[32]




JPYUSD CM Net CMLong OCMShort LT Net LTLong LT Short ST Net ST Long ST Short

072517  91.9 947 46 5.4 0.0 93.2 56.7 21.0 13.6
07817 1000  87.1 0.0 0.0 19.5 100.0 406 0.2 9.0
M {11 }rrllﬁf} 94.72
t H JPYUSD CMNet LTNet ST Net | Lﬁﬁ 32.16
LLLI 0712517 138464  -121489  -16975 b o
1 07HM8MT 147646  -126919  -20727 F1 M ll MJH. [ e
ft Lo ot L S
111 | jj}i { W' p4.48
CURRENCYSHARES ' H ¥ il H 81.92
AP e [rs
JAPANESE YEN 1 Lo h}thuqu 79.36

] 4
+ commitments of traders 11}'“ Frhy
J A SO0 ND15 FMAMSGJIJ ASE D0 NDIEFMA MJJ AS DNDIZFMAMI J®
JTCOT CM

131072

) . E5536
Black is Net Commercials

0
W (65536)

JYCOTLT
E5536
Blue i= Net Large Speculators W g
(6553E)
JY COT ST
.—"ILr.r"I B ik o S T 0
[16384)
Red is Met Small Traders [32768)

(49152)



ChartProfit

http://www.chartprofitwebcast.com




