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Charts to Friday 11th September 2020

Market Charts — Sentiment Analysis



Market Breadth - week ending 09/11
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Consensus Polls:

09/11: AAII: This week Bulls% was lower at 23.7%.
Bears% higher at 48.5%.

09/11: Investors Intelligence. Bulls% at 59%, down from
61.5%, the highest since Oct 2018. Bears% is at 16.2%,
the lowest since Mar 2018. The 4wk ma of nett (Bulls
minus Bears) reached 43.6 this week, the highest since
Feb 2018.

09/11: The NAAIM Exposure Index was sharply lower at 53.09.
That's down from 106.56 two weeks ago, an extreme fall.

Mutual Fund Flow:

09/11: My version of the Rydex Assets Ratio ended the week
at 12.11. On 09/01 the ratio reached 14.37, the highest since
early March. The ratio fell to 3.35 on 03/17, the lowest since
early 2016. The ratio reached 28.62 on 12/27, the highest
reading in my database.

09/11: lipperusfundflows reported Equity Fund (inc ETF)
outflows of -$1.9 Billion in the week to 9th September, the
eleventh net weekly outflow in twelve weeks.

Options Ratios:

09/04: OCC Call%10ma rose to 65.18 on Wednesday, the
highest since December 2010.



Weekly Structure
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MARKET CHART NYSE [Weekly)
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MARKET CHART MASDAQ 1800 [weekly]

NASDAQ Market Chart - Weekly

lﬁq

e Hﬁ It %

1776
11264
“‘ 10752
10240

| 9728
‘H I 1 H—HILLTHJ j[ 3192

p ey ﬁj

[T
i
D 19 F

Mo J A S 0 N
Metvolz1 MW ma

Mo A M 1 J A 5 0 N D 2 F M A M I J & ¥

| Lo fm
Wioiwmn, N Sy ]| -
] :




MARKET CHART NASDAL 1800 [Daiy)
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SPRO0 Index [w'eekly)

SPX + AAII Poll (public)
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03/27: Investors Intelligence. Bulls% was lower at 30.1%. A b
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NAAIM Exposure Index measures current equity exposure of Active
Money Managers (0% would be all cash, 100% fully invested)

09/11: The NAAIM Exposure Index was sharply lower at 53.09.
That's down from 106.56 two weeks ago, an extreme fall.
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03/20: OCC Call%10ma fell to 44.7 on - A — 2500
03/18, the lowest since December 2015. r

- 2000
- 1500

g 09/04: OCC Call%10ma rose to 65.18 on _
Wednesday, the highest since December 2010. L 1000

[JAA OCC Calls% 10ma -gﬂ

- — 0.65
- 0.60
- 055
— 0.50

SPX + OCC Calls% + 10ma - 045

2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
chart by ChartProfit using AIQ TradingExpert




Wl - SEP BO0Valatility Index [Daiy]

|
MWW“I% Mm s Ww

03/20: VIX reached a record
close of 82.69 on 03/16.
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SPROD Index fwfeekly)
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03/27: lipperusfundflows reported Equity Fund (inc ETF) outflows of -$27.1 Billion in week d 3456
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