ChartProfit

Charts to Fniday 6th October 2017

Market Charts, Major ETFs

Market Sentiment Analysis




»tock Market Summary

sl BREA[}TH

ChartProfit Breadth System - wk ending 10/06

5 4 3 = i
NYSE oo ool 7176
CECUN << ] 57 JEal 7o | 61
SP500 E & &R B
ND 100 E E E E
R2000 E E

number = % stocks =50day ma

raawraaeaar SENTIMENT
Consensus Polls:

10/06: AAll (public poll). Bulls% was higher this week at 35.6%
(from 33.3%). Bulls% reached 41.4% two weeks ago which was the
highest since January. Bears% was also higher at 32.8% (from
28.7%). Bears% fell to 22% two weeks ago which was the lowest
since April 2016. The 4wk ma of nett (Bulls minus Bears) has now
reached its highest level in eight months.

10/06: Investors Intelligence. Bulls% was higher at 57.5% (from
54.3%). Up from 47.1% three weeks ago which was the lowest since
November 2016. Bear% was almost unchanged at 17.0%. Down
from 20.2% three weeks ago which was the highest since
December.

10/06: Market Vane (advisers) poll was higher at 71, the highest
level since 2007.

Mutual Fund Flow:

10/06: My version of the Rydex Assets Ratio ended the week at
11.36. Up from Mnday's ratio of 6.96, an eight month low. On 08/22
the ratio reached 15.64 which is the highest in the database.

10/06: lipperusfundflows reported Equity Fund (inc ETF) outflows of
-$1.0 Billion in the week to 2Tth September. In the last fifteen
weeks there has only been two net inflows. In the data excluding
ETF flows the last fifteen weeks have all registered a net outflow.

VIX
10/06: VIX closed at 9.19 on Thursday - its lowest close ever.



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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13 SPY SPRO0ETF [Daily)
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SPEO0 Index [Weekly)+ AAN Poll {public)

10/06: AAII {public poll). Bulls% was higher this week at 35.6% (from 33.3%).

Bulls% reached 41.4% two weeks ago which was the highest since January.

Bears% was also higher at 32.8% (from 28.7%). Bears% fell to 22% two weeks ago
which was the lowest since April 2016. The 4wk ma of nett (Bulls minus Bears) has
now reached its highest level in eight months.
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SPS00 Index (Weekly] + Investors Intelligence Poll (newsletters)
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SP500 Index (weekly] + Market Vane (advisors)
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SPY + MAAIM Exposure Index

MNAAIM Exposure Index measures current equity I [

E o
exposure of Active Money Managers (0% would mw‘“ih{*}
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5P300 Index [Daly] + OCC Calls% (equities only)
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SP300 Index [Daly] + ISEE Index (equity only)
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SPR00 Index [Daily] + OEX Calls%
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SPA00 [ndex fweekly)
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SP500 Index [Daily)+ Rydex Assets Ratio (CP version)
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TSR Time Support/Resistance
30 Lehman 20+ Year T Bond ETF [Daily)
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Charts by AIQ TradingExpert

TSR Time Support/Resistance

STREETTRACKS GOLD TRUST ETF (Daily)
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TSR Time Support/Resistance

43 UNITED STATES OIL FUND [Daily] (USO)
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TSR Time Support/Resistance

51 EURUSD [Daily]
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