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Consensus Polls:

02/03: AAIl (public poll). Bulls% was higher at 32.8%. Up from
previous week's 31.6% - a twelve week low. Bears% was higher
at 34.2%, a thirteen week high.

02/03: Investors Intelligence. Bulls' was higher at 61.8%, the
highest Bulls% since June 2014. Bear% was slightly higher at

17.6%, up from 17.3% two weeks ago which was the lowest since
July 2015.

02/03: Market Vane (advisers) poll was lower at 64. Poll reached
b6 seven weeks ago, the highest since January 2014.

02/03: NAAIM exposure index. Was higher at 94.02. Eight weeks
ago the index reached 101.6 and there is only one reading
higher in the database. Hisorically, high readings have not
necessarily been bearish.

Mutual Fund Flow:

02/03: My version of the Rydex Assets Ratio ended the week at
11.76. Thursday's ratio at On 01/03 the ratio reached 11.83, the
highest ratio since June 2015.

02/03: lipperusfundflows reported Equity Fund (inc ETF) inlows of
$13.8 Billion in the week to 3rd February.
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SP500 CMNet CMLong CMShort LTMet LTlong LTShort STMet STLong ST Short
01431117 374 64.5 79.9 75 0.0 37.8 20.4 56.0 97 .4
01/24/17 A7 1 48.3 53.2 12.1 0.0 33.0 £8.2 64.1 A7 6
GOLD CMMet CMLong CMShort LTMNet LTLong LTShot STMet STLong ST Short
COT 0113117 93.3 100 39.3 10.7 50.8 78.4 0 25,1 1.1
lebe AT 95.9 73 3 6.1 0 62.6 49 0.8 428
Quick
View CRUDEOIL CMMNet CMLong CMShot LTMet LTlong LTShot STMet  STLong ST Short
01431117 0.0 177 92.9 100.0 £0.3 1.0 £7.2 7.2 17.9
01124117 0.0 10.3 83.6 100.0 54.9 0.0 65.0 0.2 14.4

T-BONDS CM Het CMLong CMS3hort LT Net LTLong LT Short ST Het ST Long ST Short
013117 94 6 100.0 328 -3 0.0 56.1 1.9 6.2 55.9
01/24117 88.8 96.1 40.1 8.8 5.1 81.8 11.4 [ 42.0

GBPUSD CM Net CMLong CMShort LT Net LTLong LT Shot ST Net ST Long ST Short
013117 0.0 286 100.0 88.5 38.0 14.3 100.0 93.8 236
0177 133 11.0 218 739 67.6 4.0 29.4 894 45 .6

JPYUSD CM Het CMLong CMShort LT Net LTLong LT Short ST Het ST Long ST Short
013117 815 93.7 394 18.4 6.4 58.9 239 16.8 4.8
01/24117 89.7 98.5 26.0 129 2.6 66.4 1.4 8.0 82.6

EURUSD CM Het CMLong CMS3hort LT Net LTLong LTShort ST Net ST Long ST Short

013117 0.0 131 100.0 100.0 a2.4 0.0 8.4 781 17.0
01/24117 0.0 16.7 100.0 100.0 924 0.0 /6.4 62.4 47

UsD X CM Het CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short
013117 173 15.1 93.1 7.3 5.2 6.1 100.0 a7.8 327

01124117 14.7 18.7 100.0 81.4 a0.0 0.0 100.0 858.4 373
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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 OCM Short LT Net LTLong LT Short ST Net ST Long ST Short

013117 374 64.6 799 7.5 0.0 3786 80.4 56.0 274
01/24117 471 48.3 53.2 121 0.0 33.0 68.2 64.1 47 .6
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TSR Time Support/Resistance

11 I'wM R2000ETF (Craily]

136.70 = 3m rer{..lJl. ]l

it 1

Hr fﬂﬂf}’[{ il Hﬂr T#TF
'y al T HLLL J
r r

Jrﬁjh, M| 115.36 maj rllLL

CP Pricelsc




TSR Time Support/Resistance
12 QOE M100DETF [Daily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance
10 DI& DOW ETF [Daily]
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SPS00 Index (weekly] + AAI Poll {public)
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02/03: AAII (public poll). Bulls% was higher at 32.8%. Up from previous week's 1732

31.6% - a twelve week low. Bears% was higher at 34.2%, a thirteen week high.
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SP500 Index Mweekly) + Investors Intelligence Foll (newsletters)
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SPS00 Index Meekly] + Market Vane (advisors)

02/03: Market Vane (advisers) poll was lower at 64. Poll
reached 66 seven weeks ago, the highest since January 2014.
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SPY + NAAIM Exposure Index

MAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would

i f
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02/03: NAAIM exposure index. Was higher at 94.02. Eight weeks ago the

I3
" index reached 101.6 and there is only one reading higher in the database.
II 1,+j‘|* 3 : : 3 x :
huﬂﬂ-r* Hisorically, high readings have not necessarily been bearish.
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SP500 Index [Daily] + OCC Calls% (equities only)
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SHSUU Index D aly) + OEX Calls%

w2304
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SP500 Index [Daily] + ISEE Index (equity only)
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Yl - S&F 500 Valatility Index (D aily]
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01/27: VIX printed 10.3 intraday... the 40.36
fowest reading for two and a half years. %5 B4

l 0.7

| -
M““WWWMWWW

|..-..I_
mi LI 1 1|:|24
17

|
'Y
HM MMWH”"IMM IL’I'NML[W[;JM

5 0 M o 16 F M

o M D

i |
l,rqrrur‘ Hu M@M [;llllhlr'
AT
5P

2176
2048

1920

TCl based on VIX

AT ANV AOVELN AW




YN - NASDAL VOLATILITY INDEX [Daily]

Y
oy 1 WM““ WMJW %Wﬁ m‘mmw P WM Wﬁ‘a

IIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIllllliﬂillllllllllll-lllllllllbbl-l‘ll‘lIIIIIIIIIIIIIIIIIIIIIIIIIIIIII

M D 16 F M
DI]LTJ

TCl based on VXN

A ANVAWLEANS

46.08
43,54
40.96
38.4

35.84
33.28
J0.72
28,16
25,6

23.04
20.48
17.92
15.36
'I 2.8

120
12
104

B4

[32]



SPE00 [ndex [weekly)
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02/03: lipperusfundflows reported Equity Fund {inc ETF)
inlows of $13.8 Billion in the week to 3rd February.
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SP500 Index (Daily] + Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance
A0 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 STLong ST Short

01/3117 04.6 100.0 198 73 0.0 56.1 19 6.2 55.0
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TSR Time Support/Resistance
STREETTRALCKS GOLD TRUST ETF [Daily]

I
T C }Ltfhhi, 4y 119.84 = major poc 111 hﬂ*}“*h ]{l\

I
1 ‘
;11# 115.69 = 1/2R off Dec low |

fﬂ l{f
Iy
i

+

-iIE 1 1 1 Iﬁ 1 1 1 LI 1 1 1
CF Pricelsc

'él'l I I Ir:ll1l I I IJI I I IJI I I :.E.lll I I Iéll I I III:II I I Ir:JI 1 II[I:: I I I-il?l LI I#

b
,,.nnmnnlllllll\HH || Al
v "”HHHHHHH\HHHH'“"

13056
12800
12544
12288
12032
11776

I
11520

11264
11008
10752
10436
10240

B144
4036
2048

Lo

(2048)

(409E)
(61441



GOLD CM Net CMLong OCMShort LT Net LTLong LTShort ST Net ST Long ST Short

0113117 93.3 100 39.3 107 50.8 75.4 0 25.1 21.1
01/24/17 95.9 73 3 6.1 0 62.6 4.9 0.8 42.8
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TSR Time Support/Resistance
43 UNITED STATES OIL FUND [Daily] (USO)

f 12.288

il q{‘ 11.776
1 ' 1,‘” ﬂHﬂﬁ}‘-i N ihil iy nﬂuﬂl gyt g
1’r l HH by I H [ 11,28

[ ' .}1 ih m } 10.752
10.06 = 1/2R iy ”1}1 Hﬂ h rl'lll' hldh IH{ 1{ 10.24
IT ] LT i

{ 3728

1u 3216
ll El..'-"lild
. |

01/27- major poc has migrated higher to 11.44. Pnce

relative {o this level 1s important fo monitfor. 192

LLJ I {I LIBLILI I I 1 I I I I I I I ?EE

M J I “FI I I I#

M A M A s 0 N D1
A s,
| L

(5]
(12]
(1E]

S

]




CRUDEOQIL CM Net CMLong OCMShort LT Net LTLong LT Short ST Het STLong ST Short

013117 0.0 17.7 92.9 1000 603 1.0 67.2 7.2 17.9
012417 0.0 10.3 33.6 1000 549 0.0 65.0 0.2 14.4
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TSR Time Support/Resistance
31 EURUSD [Daily)
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