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Consensus Polls:

09/730: AAII (public poll). Bulls% was lower at 24% (from 24.8%).
Bears'h was also lower at 37.1% (from 38.3%).

09/730: Investors Intelligence. Bulls' was higher at 46.0% (from
44.6%). Five weeks ago Bulls's reached 56.7% which was the
highest since May last year. Bear® was lower at 23.1% (from 24.3%)-
six weeks ago Bears% fell to 20.0% which was a twelve month low.
Four weeks ago the 4wk ma of nett (Bulls minus Bears - black line)
reached 35.35 which was the highest since May last year.

09/30: Market Vane (advisers) poll was slightly higher at 60. Five
weeks ago number reached 64 which was the highest number
since November.

09/30: NAAIM exposure index. Was higher at 84.52.
Mutual Fund Flow:

09/30: My version of the Rydex Assets Ratio ended the week at 7.42.
The ratio reached 7.9 on 08/26, a seven month high.

09/30: lipperusfundflows reported Equity Fund (inc ETF) inflows of
$622 Million in the week to 28th of September. Nine out of the
previous ten weeks had shown a net outflow.
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SP500 CMMNet CMLong CMShort LTMet LTLong LT Short STMet STLong ST Short
09127116 60.6 441 39.0 38.6 28.8 425 437 §9.5 69.6
00720116 702 44.0 19.5 6.0 15.1 92.7 433 755 733
GOLD CMMNet CMLong CMShot LTMet LTLong LTShot STNet STlong ST Short
0912716 19.3 29 92.9 30.5 75.4 18 39.3 42 51.4

C.O.T.  opomore 373 34 71.6 52.4 471 8.7 100 100 347

Quick

View CRUDEOIL CMMNet CMLong CMShot LTMet LTLong LTShot STNet STLong ST Short
00127116 585 975 615 30.2 25 6 55.3 75.6 482 8.7
09/20116 704 98.8 56.0 18.7 18.7 59.4 514 59.3 117

T-BONDS CM Net CMLong OCMS3Short LT Net LTLong LT Short ST Het STLong ST Short
092716 100.0 96.3 0.0 0.0 0.0 100.0 85.5 76.0 28.0
09/20/16 954 929 21 0.0 20 100.0 4.8 28.9 19.0

GBPUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net STLong ST Short
09/2716 78.7 50.2 0.0 1.7 443 100.0 875 85.9 311
09/20/16 417 6.6 0.2 584 956 100.0 469 53.6 46.0

JPYUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net STLong ST Short
09/27116 230 0.0 378 948 100.0 378 104 36.3 100.0
09/20/16 37.2 5.4 425 71 100.0 405 17.0 33.2 100.0

EURUSD CM Net CMLong CMShort LT Net LTLong LTS3hort ST Net ST Long ST Short

09/2716 297 237 12.2 40.3 2 90.3 60.9 23.8 52.9
09/20/16 66.9 424 0.0 04 63.9 100.0 454 542 100.0
UsD X CM Net CMLong CMShort LT NHet LTLong LT Short ST Het STLong ST Short
09/2716 58.3 159 60.3 422 455 405 57.0 83.6 37.8

09/20/16 492 18.3 85.9 54 .6 52.8 239 471 a0.7 437
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MARKET CHART NY'SE [Daily]
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s by AIQ) TradingExpert

MARKET CHART MASDAL 1800 [Daly]  + Chartprofit Market Timing System (color study)
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MARKET CHART NASDAL 1800 [Daily)
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TSR Time Support/Resistance
13 S5PY SPS00ETF [Daily]
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sP500 CMMNet CMLong CM Short LT Net LTLong LT Short ST Net STLong 5T Short

0942716 60.6 44 1 39.0 386 28.8 425 437 G9.8 69.6
09/20M16 T02 44 0 185 6.0 151 Q27 433 755 T33
Mr 2150.4
WW HH] 048
SP500 COT data regular contract 1945.6
commitments of traders data "ﬂlj 1649,
1740.8
SP500 CMMNet LT Net ST Net 1638.4
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09/20/16 -3055 675 2380 14736
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TSKE Time Support/Resistance
11 MM R2000 ETF (D aily)
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< by AIQ TradingExpert

TSR Time Support/Resistance
12 QOE M10DETF [Daily)
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TSR Time Support/Resistance
10 DIA DOW ETF [Daily]
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SPE00 Index [weekly) + AAIl Poll (public)
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09/30: AAII {public poll). Bulls% was lower at 24% (from 1587.2
24.8%). Bears% was also lower at 37.1% (from 38.3%). 1536

1484.8
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SP500 Index [weekly]+ Investors Intelligence Poll (newsletters)

09/30: Investors Intelligence. Bulls% was higher at 45.0% (from
44.6%). Five weeks ago Bulls% reached 56.7% which was the
highest since May last year. Bear% was lower at 23.1% (from
24.3%)- six weeks ago Bears% fell to 20.0% which was a twelve
month low. Four weeks ago the 4wk ma of nett (Bulls minus Bears -

black line) reached 35.35 which was the highest since May last year.
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SPS00 Index Mweekly] + Market Vane (advisors)
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09/30: Market Vane (advisers) poll was slighthy
higher at 60. Five weeks ago number reached 64 1740.8
which was the highest number since November.
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SPY + NAAIM Exposure Index -

NAAIM Exposure Index measures current equity fr"*'l 4 B =

exposure of Active Money Managers (0% would . ]JLLlﬂpﬂT"HHHrflnT I ‘1 IJJ / B2

be all cash, 100% fully invested). ] ””rlﬂr” t ! ‘ ]{r}mﬂ lﬂmw u L
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rf”JJ'T 09/30: NAAIM exposure index. Was higher at 84.52. . -
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unlike other option ratios, OEX 15 usually
considered a smart -money indicator.

5P300 Index [Dailv] + OEX Calls%
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W - SEP 500 Volatility Index (D aily]




YN - NASDAL WOLATILITY INDEX [Daily)]
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SPR00 Index Mweekly)
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09/30: lipperusfundflows reported Equity Fund (inc ETF) 1638.4
inflows of 5622 Million in the week to 28th of September. Nine 1587.2

out of the previous ten weeks had shown a net outflow. 1536
1484 .8
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SP500 Index [Daily] + Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance
A0 Lekman 20+ *ear T Bond ETF [Daily)
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T-BONDS CM Net CMLong CMShort LT Net LTLong LT Short ST Net 5T Long ST Short

09/27M6  100.0 96.3 0.0 0.0 0.0 100.0 855 76.0 28.0
00/20M6 954 92.9 D 14 0.0 2.0 100.0 748 58.9 19.0 rl 143,36
T[l {f IJWL[’IL 138,24
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
STREETTRHALCKS GOLD TRUST ETF [Daily)
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GOLD CM Net CMLong CMShort LT Net LTLong LT Short ST Net STLong ST Short

09/27M16 19.3 29 89249 20.8 7e.d 18 393 42 51.4
09420016 373 34 71.6 hZ4 47 .1 38.7 100 100 347
I'Lrl‘ﬂ-w”L 16384
]-|_|_.J+J_ GOLD CM Net LT HNet ST Net 15360
T[ 08/27M6 -314594 291904 22680
09/20/16 -200615 256179 24436 14336
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' Wl gl vz
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Daily] (USO)
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CRUDEOIL CM Het CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short

09/27M6  58.5 97 5 615 30.2 25 55.3 756 482 87
09/20M16 704 95.8 56.0 187 187 59.4 314 59.3 17
1
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United States Oil Fund ETF FLL 23.6
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09/2016 285831 278873 6958 ﬁ*‘””m
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TSR Time Support/Resistance
51 EURUSD [D aily)
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EURUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
09/2716 55.7 237 122 40.3 - 90.3 60.9 53.8 52.9
09/20/16 66.9 42 4 0.0 304 63.9 100.0 454 542 100.0
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JPYUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Het STLong ST Short

09127116 23.0 0.0 37 8 94 8 100.0 37 8 10.4 36.3 100.0
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