ChartProfit

Charts to Friday 6th May 2016

Market Charts, Major ETFs

Market Sentiment Analysis

www.aigsystems.com www .chartprofitwebcast.com

terms of =ervice




ock Market Summary

rmmme** PRICE PERFORMANCE f LOCATION

ES analysis: here is Support at 2041.00. So far at least, we
have not seen a Value Area generated below that level. Time
printed below 2041 would indicate further weakness.

First Level Resistance = 2086.00 {min poc)
First Level Support = 2041.00 {(2mn poc)
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ChartProfit Breadth System - wk ending 05/06
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Consensus Polls:

05/06: AAIl (public poll). Bulls% was lower at 22.3% (from 27.4%).
Bears% was higher at 30.3% (from 28.6%).

05/06: Investors Intelligence. Bulls' was lower at 40.2%. Down
from 47.4 two weeks ago which was the highest Bulls% since July
last year. Week ending 02/12 Bulls% fell to 24.7% which was the
lowest since 2008. Bear% was slightly higher this week at 21.7%. Up
from previous weeks 20.6% which was the lowest since August last
year.

05/06: Market Vane (advisers) poll was lower at 57. Down from
previous week's 61 which was the highest since early December.

05/06: The NAAIM Exposure Index: Was lower at 67.66. Two weeks
ago the index reached 82.50 which was the highest since May last
year.

Mutual Fund Flow:

05/06: My version of the Rydex Assets Ratio ended the week at 4.75.
On 04/26 the ratio reached 5.27 which was the highest level since

early January. On 02/19 the ratio fell to 2.64 which was the lowest
since November 2012.

05/06: lipperusfundflows reported Equity Fund (inc ETF) outflows of
-$11.2 Billion in the week to 4th of May. That's the largest single
week outflow since mid December.
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MARKET CHART NY5E (Weekly] + Chartprofit Market Timing System (color study)
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MARKET CHART N%'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)
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UK ALLSHARE MET [Daily]
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TSR Time Support/Resistance
13 S5PY SPS00ETF [Daily)

M 212.48
*ll rrrh {l Hﬂn.l HIJHT} Hrﬂpl “ 20990 = TR r, !1{ T .
L i .
* [ [ “[ | [{F l m LH H.ﬁ{ 204.50 = fmn " rHFL[HH Trhgr EE:ZE
I{ﬂrd | H [{ WH lfl 202.24
r[ I**LL _ | | [ f Hﬂ 199,68
o 1F rﬁ 197.40 = 1/2R_off high J( i

197.12

l 194 56
I 1{ ﬂﬁH 192

189.44

{ 186.88
H |- 184.32
t 181.76

T I'él' T T T Ié T T T I T T T T -IIIE T T T I# T T T Ir:‘l1 T T T T 'él' T T T Ir:‘l1 "‘
CP Pricelsc

[=p]

4

32
el : |I||| ||' nHHHHHHHHHM ,,,,,,,,,,,, — s ..||||HHHHHHHH“”HIImm|||||||||..

11T T

(B4]

(3]

=




5P500 CMMNet CMLong OCM Short LT Net LTLong LT Short ST Net 5TLong ST Short
05/0316 7.8 8.1 88.9 63.0 70.6 20.2 97.4 a9 5 E 4
04/26/16 0.0 0.0 100.0 100.0 938.0 17.3 100.0 99.8

M I

SP500 COT data regular contract 2048

commitments of traders data i
ﬂ 1843.2

SP&R00 CM Het LT Het 5T Net 1740.8

05/03/16 20051 8185 20866

04/26/16 36656 13526 23130 1638.4
1 1 1 1 1 1 I 1 1 1 1 1 1 1 1 1 1 1 I 1 1 1 | | | | | | | | | | | | 1 1 1535
M J J A S ON D14 F MAM J J A& SO NDI5 F M oA

SPCOT CM

| | E5536
Black iz Net Commercials ﬂ ﬂ 32768
A E il e Eatll

el = P R PN I R S

SPCOTLT
16384
Blue i=s Met LargE Speculators [B8192]

SPCOT ST

-'_"'_"'ﬁ'-u oty !_‘—'_':u_h"rrhll'-u rh""'_‘ﬂ-_ r-—.J"—-—. F_'1 HE?EE

1]
—L|-._.-| —L'—-.._,_,_| ‘-—._I_I_J_L'_"'-L,_u-—d W LI-LL‘-"LL'_I_UJ (32758)
Red iz Net Small Traders
[E553E]




TSR Time Support/Resistance

1 I'wM R2000ETF (Daily]
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TSR Time Support/Resistance

12 QGO N100ETF (Daily)
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TSK Time Support/Resistance
10 DIA DOW ETF [Daily]
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SPS00 Index (Weeklyl + AAIl Poll (public)
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SP500 Index (weekly] + Investors Intelligence Poll (newsletters)
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05/06: Investors Intelligence. Bulls% was lower at 40.2%. Down from
47.4 two weeks ago which was the highest Bulls% since July last
year. Week ending 02/12 Bulls% fell to 24.7% which was the lowest
since 2008. Bear% was slightly higher this week at 21.7%. Up from
previous weeks 20.6% which was the lowest since August last year.

2099.2
2048

1336.8
19456
1834.4
1843.2
1792

1740.8
16B83.6
1638.4
1587.2
1536




SPal0 Index [Weekly] + Market Vane (advisors)

05/06: Market Vane (advisers) poll was lower at
57. Down from previous week's 61 which was
the highest since early December.
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SPY + MAAIM Exposure Index

NAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would
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VM - NASDALD VOLATILITY INDEX (D aily]
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SPA00 [ndex [weekly)

the largest single week outflow since mid December. 163B.4

05/06: lipperusfundflows reported Equity Fund (inc ETF) 1GR9.E
P”IIJJ.HHI{ f outflows of -511.2 Billion in the week to 4th of May. That's :

Lipper Total Equity Fund Flow (inc ETF activity) + 4wk Flow



SP500 Index [D i¥] + Rydex Assets Ratio (CP version)
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TSRE Time Support/Resistance
30 Lehman 20+ Year T Bond ETF [Daily]
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TSR Time Support/Resistance
STREETTRALCKS GOLD TRUST ETF [Daily)
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TSR Time Support/Resistance

43 UMITED STATES 0IL FUND [Daily) (USO)
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TSR Time Support/Resistance
51 EURUSD [Daily)
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