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Consensus Polls:

03/03: AAIl (public poll). Bulls% was lower at 37.9%. Bears% was
higher at 35.6%, a nineteen week high.

03/03: Investors Intelligence. Bulls'% was higher at 63.1%. This is
the highest Bulls% since 1987. Bear% was lower at 16.5%, the
lowest since July 2015.

03/03: Market Vane (advisers) poll was unchanged at 69, the
highest since May 2013.

03/03: NAAIM exposure index. Was higher at 102.07. Readings
above 100 (leveraged long) are not necessarily bearish.

Mutual Fund Flow:

03/03: My version of the Rydex Assets Ratio finished the week at
12.30 down from 14.02 recorded on Wednesday. There is only
one ratio higher than this in the database.

03/03: lipperusfundflows reported Equity Fund (inc ETF) inflows
of $7.3 Billion in the week to 1st March. The 4wk net flow at
$23.9 Billion is down from previous week's $30.4 Billion which
was the highest since November 2014.



SPY Weekly Structure
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SP500 CMMNet CMLong CM Short LT Met LTLong LT Short ST Net ST Long ST Short
0212817 50.9 0.5 345 27.9 54.3 9.0 47 .4 0.0 36.4
0212117 432 58.7 58.8 23.8 451 76.7 70.8 14.5 20.3
GOLD CMMNet CMLong CMShort LT Net LTLong LTShot STHNet  STlLong ST Short
0212817 707 54.9 54.7 31.8 62.4 50 15.9 25,1 66.8

GG . 0212117 897 82 333 12.9 413 725 14.5 12 495

Quick

View CRUDEOIL CMMet CMLong OCMShort LT Net LTLong LTShot STMNet STlLong ST Short
022817 3.8 31.9 91.1 88.8 79.8 47 71.3 1.8 1.8
0212117 0.0 22 4 100.0 100.0 100.0 0.0 56.8 8.4 20.5

T-BONDS CM Net CMLong CMShort LT Net LTLong LT Short 5T HNet ST Long ST Short
0212817 67.0 88.8 85.6 323 17.4 31.0 34.6 15.4 155
022117 732 797 499 27.8 275 56.1 299 24 4 374

GBPUSD CM Het CMLong CMShort LT Net LTLong LT Short ST Het ST Long ST Short
02128117 225 40.3 83.6 66.5 28.2 24 6 91.8 894 333
02114117 8.6 41.3 38.1 79.5 30.3 a6.7 883 100.0 417

JPYUSD CM Net CMLong CMShort LT Net LTLong LT Short ST HNet ST Long ST Short
0212817 76.9 92.2 496 237 3.3 461 24.8 23.5 64.3
022117 7r4 957 50.3 23.6 4.1 476 21.8 16.3 58.5

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

0212817 9.0 0.0 76.3 933 100.0 18.1 795 797 15.0
Q282117 14.3 0.0 750 85.6 87.3 185 87.0 87.5 155
UsD IX CM Net CMLong OCMShort LT Net LTLong LT Short ST Net ST Long ST Short
0212817 26.3 797 923 73.3 60.0 4.7 409 55.0 441

022117 25.0 775 942 75.6 66.5 0.7 30.3 54.5 60.0
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MARKET CHART NY'SE [Daily]
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MARKET CHART NASDAL 1800 (Weekly] + Chartprofit Market Timing System (color study)
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MARKET CHART MASDAL 1800 [Daily)
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Charts by AIQ TradingExpert
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SP500 CMMNet CMLong CM Short LT Net LTLong LT Short ST Net STLong 5T Short

0212817 59.9 69.5 3.5 274 hd 3 G9.9 47 4 0.0 36.4
Q221117 4372 ha8.Y 8.8 238 451 T6.T T0.8 14.6 20.3
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TSR Time Support/Resistance
't R2000ETF (D aily)
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Charts by AIQ TradingExpert

TSKE Time Support/Resistance
Q00 100 ETF [Daily)
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Charts by AIQ TradingExpert

TSRE Time Support/Resistance
10 DIA DOwW ETF [Daily]
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SP500 Index MWeekly] + AAI Poll (public)
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03/03: AAII (public poll). Bulls% was lower at 37.9%

r‘m Bears% was higher at 35.6%, a nineteen week high. 16836
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SPS00 Index [Weekly) + Investors Intelligence Poll (newsletters)
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hr‘fm 03/03: Investors Intelligence. Bulls% was higher at 63.1%. This is the highest 16896
Bulls% since 1987. Bear% was lower at 16.5%, the lowest since July 2015. 16304
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SP500 Index [Weekly] + Market Vane (advisors)
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SPY + NAAIM Exposure Index
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MNAAIM Exposure Index measures current equity rlJJ £
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SPS00 Index [Daily] + OCC Calls% (equities only)
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SFP500 Index [Dailv] + OEX Calls%

unlike other option ratios, OEX 15 usually ﬂm“m
considered a smart-money indicator.
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W« 01/20: OEX Calls% 10dy ma reached its highest
[ level since March 2016. Unlike other option ratios,
M[ OEX is usualfly considered a smart-money indicator.
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Wz - SEP 500 Valatility Index (D aily]

51.2
46.08
40.96

35.54
30.72
25.6

LN N W ST
|||u|||11|ujl|l‘*l|r|l“|h|n|u|.........WW..............,,,,,,,,%W'ID:E#

N

2304
2176
2048
1320

TCl based on VIX

AT ANV A WL




YN - NASDAD VOLATILITY INDEX [Daily]

]
Ry

= 0 M D 16 F M A, i

p h
'1
s KA S R A S R N U R PN |

TCl based on VXN

AN WA

46.08
4352
40.96
J8.4

35.84
33.28
a0.7<
28.16
25.6

23.04
20.48
17.92
15.36
12.8

128
120
112
104

B4
32

o
[3<]



SP500 [ndex [weekly)
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03/03: lipperusfundflows reported Equity Fund (inc ETF) inflows of $7.3 Billion in 16896

the week to 1st March. The 4wk net flow at $23.9 Billion is down from previous —
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SP500 Index [Daily] + Rydex Assets Ratio (CP version) 2406 4
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TSR Time Support/Resistance
A0 Lehman 20+ Year T Bond ETF [Daily)

mﬂf }I
HHT " ", f”f I mt”ﬁ*[ A L
! | 1 | Hfrnll
1t I
H ﬂ.{'[ I
j' I 1_1.1' 1- {il-{ llf H-{' L{L{J_]-]']'I']-]' 1 |
ol LLWH“TU i} Lri-]_
02/10: The major poc has migrated fo 119.00. TLT is
in a strong price location if it pnints above that level [
l
le 1y 4t b I it
119.00 = major p“uﬂ | }}H{ f }HJILHHLW}F
f lr‘rmmp—f
q 0 N v 2 F i
CP Price0szc
: H|HH|I = |””‘HH‘H“H“HH‘H“|| i L Ll I||”H‘H“‘hlll —r i
T I||HHHH||I '||\HHHH||IIII|HH Il

143.36

140.8

138.24

135.68

13312

130.56

128

125.44

122.88

120.32

117.76

32
=

O -

(1]
[42]
48]
(E4]



T-BONDS CM Net CMLong OCMShort LT NHet LTLong LTShort ST Net STLong ST Short
0212817 67.0 aa.8 859.6 323 17.4 31.0 34 .6 194 155
0212117 73.2 79.7 49.9 278 275 56.1 299 24.4 ar4
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TSR Time Support/Resistance
STREETTRALCKS GOLD TRUST ETF [Daily)
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GOLD CM Net CMLong CMShort LT Net LTLong LTShort ST HNet ST Long ST Short

02/28/17 70.7 54.9 54.7 31.8 62.4 50 15.9 25.1 66.8
02/21/17 80.7 82 33.3 12.9 41.3 72.5 14.5 12 49.5
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TSR Time Support/Resistance
43 UMITED STATES OIL FUMD [Daily) (USO)
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CRUDEOIL CM Het CMLong OCMShort LT NHet LTLong LTShot ST Net STLong ST Short

0212117 00 22 4 1000 1000 1000 00 56.8 3.4 205
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TSR Time Support/Resistance
51 EURUSD [Daily)

1.1456

'lJLl HII-‘ H.H ! 11392

L 11328

‘1 , |kt } HH _ILHJIJ o] 1.1241 = Maj 1/2R 11264
Tl " Tl Ty 1.1165 = dyr 112

: | Gl
L1 _ AW il i H 11136
sy, b 1 i
W o

1.0816

i,
1.0597 = 7mn Mtrhﬁhdmm | HHHMHH Il ; 1062e

T
AN UL" | ' LHLFLHJ 1.056

1.04596
} 1.0432
1.0368

I I I IJII I I I IJI I I I I'él' I I I Iél I I I III:I I I I Ir:JI I I I Iill I I LI I I I#I I I IM

17
CP Pricelsc
[ 0125
W~~~ ==
||I| ||| ||I

il | ullll ,.||||||i|||HHH|I||||“, g din; ” |
- im I I e
(0.125)

]

(0.1875]
(0.23]
[0.3125]




EURUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short
0242817 9.0 EI EI 76.3 033 100.0 18.1 195 9.7 15.0
0212117 14.3 5.0 85.6 87.3 185 ar.0 875 155

WMM LA

| EURUSD CMNet LTMNet ST Net 1.3312

; LLrLLl} 02128117 58524 51164  -7360 o8
w 02121117 64249 56251  -5098

1.2288

11776

e Hm W“Hmw *W” ey

EURUSD LL“HAHJHL“ 1.0752
"M JJA SOMNTUDI FMAMUJUJATGSDO NDI5 F 0 N DIg AS OMNDI17F

EC COT CM NET
262144
EBlack iz Met Commercials 131072

LL’Lr'nL.rLLL N 0

ECCOT LT MET BEES
r-.uﬁﬂ e nL;rr'ﬂ"l“—ﬂ 0

(6553E]
(131072)
(196608]

EBlue is Met Large Speculators

ECCOT 5T

Y2

o

(163384)
[327E8]
(49152]

Red is Met Small Traders



53 USDJPY [Daily)

Vph | J‘j‘ MJW i

113.61 = 4dmn

1216
120,32
119.04
117.76
116.48
115.2

Al 113,92

I'|J [
112.46 = 1/2R T i T"j*l"Lp{

112.64

WNMMM% | %

102.32 = dyr il N

111.36
110.08
108.8

107.52
106.24
104.96
103.68
102.4

100.71 = maj 1/2R e AN

10112

F IF

33.84

I#I 1 1 Ir:‘l1| 1 1 I'él' 1 1 1 Ir:'l1| 1 1 IJI 1 1 I J 1 1 1 :élll 1 1 Iél 1 1 III:II 1 1 Ir:JI 1 I I[I:: 1 1 I-il?l I 1 I#I 1
CP Pricelsc

O

48
32
16

- il I:l

[1E]
[32]



JPYUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net ST Long ST Short

022117 774 957 50.3 235 4.1 476 218 16.2 58 5
0211417 782 96.3 493 27 9 27 46.8 20.4 19.4 645
Jﬁmu H Ji:+ﬂ”mﬂmwh f HJ1 }H L} 94.72
- b j{ ! ] 92.16
JPYUSD CMMNet LTHNet  STNet P 1 -
{ 0212117 74141 -50162  -23979 + [ B9.E
f;gﬁggi‘;ﬁﬁﬂ 0211417 75506  -51284  -24222 | ﬂ”m & H 87.04
+ commitments of traders 1'LL Fi H_l Hiﬂ{q B4.48
1
mﬂ l ek ]_hﬂhh IH']J & i
Telt™ 7936

1-1J‘1’1-4' trkt J

FMAMGJJA S0 ND15 FMAMGJSLJ AS DO NDI1E F MA ML AS OMND 17 F
¥ COT CM

131072
Black i= Met Commercials ERRAE

0
W (65536)

N COTLT
BR536
Elue is Net Large Speculators m
0
LI-|_I_I_|-'—'7 [E553E)
¥ COT 5T
r"lLrlr"I _._l"J-I_LI—‘-l_l_._.-I‘Il_..-. 1]
Red is Net Small Traders % (16384
[A27EE]

(49152)



ChartProfit

http://www.chartprofitwebcast.com




