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Charts to Friday 11th October 2019

Market Charts — Sentiment Analysis



Market Breadth - week ending 10/11

number = % stocks >50day ma

Consensus Polls:

10/11: AAIIL: Bulls% was lower at 20.3%, the
lowest since December. Bears®% higher at 44.0%.

10/11: Investors Intelligence. Bulls% was lower at
47.6%%. Bears% was almost unchanged at
17.2% and has moved very little for months.

10/11: My version of the Rydex Assets Ratio ended
the week at 15.7. In early September the ratio fell
to 14.0 which was the lowest since 10th June.

Mutual Fund Flow:

10/11: My version of the Rydex Assets Ratio ended
the week at 15.7. In early September the ratio fell
to 14.0 which was the lowest since 10th June.

10/11: lipperusfundflows reported Equity Fund (inc
ETF) outflows of -$6.9 Billion in the week to 9th
October. The 4wk flow is -$21.4 Billion. Six weeks
ago the 4wk flow was a negative -$41.6 Billion, an
extreme number. Only May '19 and Dec '18 saw
larger 4wk outflows.
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MARKET CHART WYSE [Weekly)
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MARKET CHART MYSE [Daily)
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MARKET CHART MASDAL 1800 [weskly)
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MARKET CHART MASDAL 1800 [Daily]

W“m“ e
e ] "

T wmrH

o ﬂwﬁ“ﬁh
}}fl-“JLI_]' 1 ]‘[HH-LJ' LF]_J’II-[ILU_I. 7936

. 192
FEE0
424
F1E8
E312
BE5E
E400

III:| T T T T r:JI T T T IIE] T T T -IIEI T T T # T T 1 r:ll1 T T T I'E'l' T T T T r:ll1l T T T IJ T T T IJI T

Met/olz10ma

[l In]

T 'él'l T T T Ié T

0

4

32

16
[ g

'l o M T g oo
. R ”MUHM g, S

UL

Tl

BT
o

(1]

GNP S  R
uf

MasDiag EMNH25 (+ 5ma)

MasDaq Bulish%  Bullish% shows percent stocks >50day ma

[32]

32

[32]
(4]

a0

Whﬂmﬁm ALty

B4

et
e o

48
U

16



SPAR00 Index Mw'eekiy]

10/11: AAII: Bulls% was lower at 20.3%, the
lowest since December. Bears% higher at 44.0%.

s

SPX + AAII Poll (public)
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SPRO0 Index Mweekly]

SPX + Investors Intelligence Poll (newsletters)
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10/11: Investors Intelligence. Bulls% was lower at 47.6%%.
Bears% was almost unchanged at 17.2% and has moved very
little for months.
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NAAIM Exposure Index measures current equity exposure of Active
Money Managers (0% would be all cash, 100% fully invested)

4h“u|“ﬂﬂ%|

["TTTTT7T7°T 7

TTTT T T T T 7T 7]

| [am s |s|oNjpfzo1s] |afm b [als|o [njD|2018 |a Mo |y [als |o[N|D |2017 |almy P [als [oN]D |2018 |afms P |a [s|ofn [D|2o19 Jalm oo |a [s|ofn ]

[T T T T " T T T T T T T 7T7N

310
300
290
280
270
260
250
240
230
220
210
200
190
180

120
110
100
90
80
70
60
50
40
30
20
10



IIIélIIil:lllIIr:JIIII[I:IIII-IIIBIIIIEIIlr:‘:1lII':E'I'IIIIr:‘l1lllI‘-illllljllll'é'llll%lllil:lllIIMIIIE]II 1I9IIII#IIlmlll'g'llllr:‘lilll:jlllll-ilIII'E'III%IIIIII:II‘
OCC zall®: + 10ma

5

40



SPRO00 Indesx [Daily]
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SPR00 Index [Weekly)

08/16: lipperusfundflows reported Equity Fund (inc ETF) | fﬂ 2969.6
inflows of $3.1 Billion. Previous week's outflow was a ﬁ(m “JT m U |

huge -$25.2 Billion. Since 2009 this is the third largest. HH'HI I } 2861.2
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10/11: My version of the Rydex Assets Ratio ended
the week at 15.7. In early September the ratio fell to

14.0 which was the lowest since 10th June.
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