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Consensus Polls:

12/02: AAIl (public poll). Bulls% was lower at 43.8%. Down from
previous weeks 43.9% which was the highest Bulls% since
January 2015. Bears% was higher at 25.1%. The nett (Bulls
minus Bears) is at 18.7, down from 27.8 previous week which
was the highest since Feb 2015.

12/02: Investors Intelligence. Bullss was higher at 56.3% (from
55.9%). Bear% was also higher at 22.3% (from 21.6%).

12/02: Market Vane (advisers) poll was unchanged at 63.

12/02: NAAIM exposure index. Was higher at 98.02, a fifteen
week high.

Mutual Fund Flow:

12/02: My version of the Rydex Assets Ratio ended the week at
8.23, an eleven month high.

12/02: lipperusfundflows reported Equity Fund (inc ETF) outflows
of -$961 Million. However the 4wk flow number has reached
23.36 which is the highest since March 2015.



SPY Weekly Structure

f”

I

I

J-1- — Sellers
-I_ Acﬁ{:rive Active
- T Ineffective
.|_ Buyers
'I_ Sellers Active
-|_ -I--I' } Active
Mo Bias
Sellers =
Active Mo Bias
Ineffective ~|s|-
|17 |24 EX 7 |14 |21 |28

[Movember

Decembe

2225
222.0
221.5
221.0
2205
220.0
219.5
219.0
218.5
218.0
217.5
217.0
216.5
216.0
2155
215.0
214.5
214.0
213.5
213.0
212.5
212.0
211.5
211.0
210.5
210.0
2095
209.0
208.5
208.0
207.5



' ents of Traders

SP500 CMMet CMLong CM Short LT Net LTLong LT Short STMet  STLong ST Short
11/29/16 823 77.0 21.8 73.8 36.8 8.0 115 21.4 81.1
11122116 a5.0 81.9 6.9 45.8 11.9 20.6 6.9 31.3 903
GOLD CMMNet CMLong CMShort LT Net LTLong LTShot STHet  STLong ST Short
11/29/16 100 77.5 10.1 0 43 100 6.1 94 .6 100

GG . 1112216 100 478 0 0 9.1 65.9 517 100 855

Quick

View CRUDEQIL CMMNet CMLong CMShort LT Net LTLong LTShot STMNet STLong ST Short
11/29/16 70.3 827 33.9 19.1 0.0 51.9 85.9 30.8 0.0
11/22/16 84.8 87.4 236 11.6 0.0 68.0 55.7 21.8 10.9

T-BONDS CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short

1112916 100.0 100.0 0.0 0.0 0.0 82.6 e 19.0 93.6
1112216 100.0 100.0 0.6 119 79 55.2 0.0 171 100.0
GBPUSD CM Het CMLong CMS3Short LT Net LTLong LTShort ST Het ST Long ST Short
1142916 60.4 399 173 20.0 45.0 a0.2 6.4 59.8 26.7
111516 65.0 374 13.9 26.7 541 a4.9 1.9 51.3 229

JPYUSD CM Het CMLong CMShort LT Net LTLong LTShort ST Het ST Long ST Short
1112916 100.0 100.0 0.0 0.0 0.0 100.0 0.0 0.0 67.2
1112216 100.0 100.0 0.0 0.0 228 100.0 0.0 0.0 58.9

EURUSD CM Het CMLong CMS3Short LT NHet LTLong LTShort ST Het ST Long ST Short

11/29M16 67.8 376 247 224 53 86.7 100.0 439 6.6
1112216 7.0 23.0 110 18.1 60.9 86.9 92.6 46.5 28.1
usD X CM Net CMLong CMShort LT Net LTLong LTShort ST Net 3T Long ST Short
11129116 0.6 135 921 95.1 81.1 23 83.6 20.7 219

1112216 19 127 87.5 977 93.6 134 734 15.0 274
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MARKET CHART NY'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)
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TSR Time Support/Resistance
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SP500 CMHNet CMLong CM Short LT Net LTLong LT Short ST Net 5T Long ST Short
1112916 823 770 218 738 36.8 8.0 115 214 81.1

1112216 95.0 81.9 6.9 45.8 119 206 6.9 31.3 90.3

SP500 COT data regular contract H’fﬂrh-f%ﬁ]"ﬂ 2150.4
commitments of traders data Ww Hﬂﬁm 2+H

SP500 CM Net LT Het ST Net
112916 6525 8997 -15522
1112216 11743 9537 -172a80
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TSRE Time Support/Resistance
11 WM R2000 ETF (D aily)
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TSR Time Support/Resistance
12 QLO N100ETF [Daily)
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TSE Time Support/Resistance
10 D& DOW ETF [Daily]
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SP500 Index [Weekly] + AAI Poll {public)

MW

, HWW%

12/02: AAII (public poll). Bulls% was lower at 43.8%. Down from previous
weeks 49.9% which was the highest Bulls% since January 2015. Bears%
was higher at 25.1%. The nett (Bulls minus Bears) is at 18.7, down from
27.8 previous week which was the highest since Feb 2015.
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SPS00 Index MwWeekly] + Investors Intelligence Poll (newsletters)
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12/02: Investors Intelligence. Bulls% was higher at 56.3% (from 55.9%). 1638.4
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SP500 Index Mweekly] + Market Vane (advisors)
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SPY + NAAIM Exposure Index
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unlike other option ratios, OEX is usually
considered a smart -money indicator.

SPR00 Index [Daily) + OEX Calls%
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5P300 Index [Daily]+ ISEE Index (equity only)
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Yl - S&P 500 Volatility Index (D aily]
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YN - NASDALD VOLATILITY INDE® [Daily)
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SPE00 Index Pweekly)
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SP500 Index [Daily] + Rydex Assets Ratio (CP version)
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TSK Time Support/Resistance
30 Lehman 20+ Y'ear T Bond ETF [Daily)
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T-BONDS CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short

1112916 100.0 100.0 0.0 0.0 0.0 82.6 7.3 19.0 93.6
1112216 100.0 100.0 0.6 11.9 7.9 55.2 0.0 17.1 100.0
143.36
H
T-Bonds CMMNet LTMNet  STNet r[ l ‘J} Y[H 138.24
% - 133.12
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*[ wﬂﬁ%ﬂﬁ Lehman 20+ Year T Bond ETF 112,64
o Hl {mﬁi UN g (Weekly) 107 52
HLT = 102.4
IF M A N D14 F M A JA SO NDISFMAMUIJ ASDOMNDIEFMAMIJS AS 0N
US COT CM e
J,_IPLJ_L W er_l-rrl s s - ﬁ”'an__Ll-" _rLJJl—LL,Imu_ e PJJJ'
Black is Net Coammercials [E5536)
US COT LT
Elue is Net Large Speculators 38304
65536
IIL m IjLLl 32768
|-|-"| ] II|-| A1 |-|-._|_|-'-I-|---"|-..I'|_|-I - ,J-I-""I-LJI‘-LJ-I"'L”_I r‘—|I_‘_Ir--||_._I.-._I_‘-I_L‘-III_‘_I - ey 0
L I-L,._rrH“J (32788)
US COT ST

-, sy fl_popmetP AT

e
SESEEr ar T i
W ~ W e ", (32768)
Red is Net Small Traders [E553E6)



TSR Time Support/Resistance
STREETTRACKS GOLD TRUST ETF [Daily]
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GOLD CM Net CMLong OCMShort LT Net LTLong LT Short ST Net STLong ST Short

11/29M16 100 775 10.1 0 43 100 6.1 945 100
112216 100 478 0 0 9.1 65.9 51.7 100 85.5
IHp - 16384
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Daily) (ISC)
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CRUDEOIL CM Net CMLong CMS3hort LT NHet LTLong LTShort ST Net STLong ST Short

11/29H6  70.3 327 33.9 19.1 0.0 51.9 35.9 39.8 0.0
11/22H6  84.8 37.4 23.6 116 0.0 68.0 55.7 218 10.9
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TSR Time Support/Resistance

51 ELRUSD [Daily]
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EURUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short

1112916 67.8 37.6 247 224 5.3 86.7 100.0 43.9 6.6
11122116 7r.o 53.0 11.0 18.1 60.9 86.9 8926 46.5 28.1
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53 USDJFY [Daily]
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JPYUSD CM Net CMLong OCMShort LT Net LTLong LT Short ST Net ST Long ST Short
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