ChartProfit

Charts to Friday 2nd June 2017

Market Charts, Major ETFs

Market Sentiment Analysis




seswessees BREADTH

ock Market Summary

ChartProfit Breadth System - wk ending 06/02

MY SE

MasDaq
SPLS0OD
ND100

R2000

L

%) ]
BHA .
%) ]
BEEHBA -

a i
~
R
el

%5

~ én
oL
LY

number = % stocks =50day ma

rarmwaaerr SENTIMENT
Consensus Polls:

06/02: AAII (public poll). Bulls% was lower at 26.9% Two weeks
ago Bulls% fell to 23.9%, the lowest since November. Bears% was
slightly higher at 31.5%.

06/02: Investors Intelligence. Bulls’ was almost lower at 50%, a
nine week low. Bear% was higher at 19.2%, a twenty two week
high.

06/02: Market Vane (advisers) poll was higher at 69,the highest
since May 2013.

06/02: NAAIM exposure index was lower at 91.3.
Mutual Fund Flow:

06/02: My version of the Rydex Assets Ratio ended the week at
11.9. On 1st March the ratio reached 14.02, the second highest
ratio in the database.

06/02: lipperusfundflows reported Equity Fund (inc ETF) inflows
of $9.2 Billion in the week to 31st May, the largest single week
inflow in 15 weeks.



SPY Weekly Structure
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MARKET CHART NY'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)
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Charts by AIQ TradingExpert

13 5P SPS00ETF [Daily]
TSR Time Support/Resistance 2432

Th e P 238.08
234.40 = 4mn I i Lﬂ.h nanin JrJ U 23552
R T

CF Pricelsc

48

16

‘H HHI ..||||||||H|||||IIIHH ‘\Ill “,.||I|HHHHM|.|II|‘D
i

(16]



SP300 CMNet CMLong CMShort LT Net
053017 100.0 100.0 0.0 0.0
0512317 100.0 100.0 154 0.0

SPE00 COT data regular contract
commitments of traders data

LTLong LT Short STNet STLong ST Short
1.8 100.0 33.4 112 43.9
0.0 97.8 42.4 165 45.1
il
AT a2
F*lﬁ” 22528
}Hﬂ_ﬂlj—'ﬂ 2150.4
SP500 CMNet LTNet  STNet
0513017 10979  -3085  -2894
0512317 0318 6586  -2732

sPCOT CM

F M A M J J A S 0O N D 17 F M A M #

BRA36
‘—‘ ’_Ll_r'_fl_—l—‘ 32768
L Elack i= Net Commercials Rl w w L |_|_‘_u_'_,_._,—-
[32768)
SPCOTLT -

P Tty o il

sPCOT ST

Blue iz Met Large Speculators

[EI'I 32

_.—~"'_'_h“'—.__.—~"'_|

e - T — 0

1J LL'_"I_I—LI_LLIJ"; LI—l_l_l_'l‘l_.—|_|_|_| Fed is Met Small Traders

I_I_‘—I—l_,_l—l_.—l_'_I -
[32768)
(65536)



TSR Time Support/Resistance
11w R2000 ETF (D aily)
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SPS00 Index [weekly) + AAIl Poll (public)

06/02: AAII (public poll). Bulls% was lower at 26.9% Two weeks ago Bulls% fell
Wf to 23.9%, the lowest since November, Bears% was slightly higher at 31.5%. 16B3.6
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SP500 Index Mweekly] + Investors Intelligence Foll (newsletters)

06/02: Investors Intelligence. Bulls% was almost lower at 50%, a nine week
Wf low. Bear% was higher at 19.2%, a twenty two week high. 1683.6
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SP500 Index (wWeekly] + Market Vane (advisors)
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06/02: Market Vane (advisers) poll was higher at 69,the highest since May 2013. ‘J'}Hlﬂ-“ﬂ'} 23552
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SPY + NAAIM Exposure Index

NAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would
be all cash, 100% fully invested).
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06/02: NAAIM exposure index was lower at 91.3.
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SP500 Index [Daily] + OEX Calls%

unlike other option ratios, OEX 15 usually B,

considered a smart-money indicator. it Wrwﬂh’ I 2955 2
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5P300 Index [Daily] + ISEE Index (equity only)
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VM - NASDAD VOLATILITY INDEX [Daily]

33.28
h [\ 3072
28.16
256
23.04

%W 4 MWW MW»MMMW%M«MWW M .

1D24
M D 16 F M A M J J 0 N

136
128
120
112
104

TCl based on VXN

AW AN

a0




SPA00 [ndex Mweekly)

06/02: lipperusfundflows reported Equity Fund (inc ETF) inflows of $9.2 {
Billion in the week to 31st May, the largest single week inflow in 15 weeks. l_\ﬂrﬁj
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S5P500 Index [Daily] + Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance
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TSR Time Support/Resistance
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TSR Time Support/Resistance

01/27: major poc has migrated higher to 11.44. Price

43 UNITED STATES OIL FUND [Daily] (USO) relative to this level 1s important to monitor.
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TSR Time Support/Resistance

51 ELRUSD [Draily]
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53 USDJPY [Daily]
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