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ChartProfit Breadth System - wk ending 09/14 09/14: My version of the Rydex Assets Ratio ended the week at 18.38.
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Consensus Polls:

09/14: AANl (public poll). Bulls% was lower this week at
32.1 and Bears% was higher at 32.8%. More Bears than
Bulls this week for the first time since w/e 3rd August.

09/14: Investors Intelligence. Bulls% was lower at
37.7%, down from previous week's 60% which was the
highest since February. Bear%, at 18.3%, has changed
very little for twelve weeks.

09/14: NAAIM exposure index was higher at 90.19.



SPY Weekly Structure
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MARKET CHART NY'SE [Daily]
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MARKET CHART NASDAL 1800 [wWeekly] + Chartprofit Market Timing System (color study)
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MARKET CHART NASDAL 1800 [Daily)
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SPS00 Index Mweekly] + AAIl Poll (public)
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SPE00 Index [Weekly]+ Investors Intelligence Poll (newsletters)

‘J[ r,}["[rﬁ{ 28672
09/14: Investors Intelligence. Bulls% was lower at 57.7%, down from H HL pr{m}f 27648
MUHH 2662.4

previous week's 60% which was the highest since February. Bear%, at 1;
18.3%, has changed very little for twelve weeks. !'IJ
r.rrﬂ” 2560
H_H_ﬂ_ UF' 24R7 B

f*ﬂlﬁu} 2355 2
LFHJTI 22628

Tty 2150 4
r1ﬂiujﬁ1ﬂ1H1HTf1H¢HT”¢HF Pujﬁ1u{rTF+1 Ld* 2048
Hﬁrq ” f 19455
[HT 1843 2
NDT5 FMAMUJJ ASDO NDIB F
I Net + 4ma

- AT ‘LI_L’ 48
; ' o iR H I
Uy ro L || Fy gl r 1H H | 1+ 40
-I-LL - - - -- -I_-J- -I-l_ J_ -H- L] =

24
16

(8]



SPY + MAAIM Exposure Index

NAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would

be all cash, 100% fully invested). 1] M
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SP500 Index [Daily) + OCC Calls%
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SP500 Index [Daily] + ISEE Index (equity only)
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Yl - 5&P 300 Volatility [ndex [Daily)
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SP500 [ndex [weekly)
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09/14: My version of the Rydex Assets Ratio ended the week
at 18.38. Down from 27.55 five days ago, the peak reading
EFWDD{ el hiiiath which equalled the highest ratio in the database. The ratio fell
every day this week as SPX closed higher each day. That's not
usually a bearish pattern in the ST.
Rydex Assets Ratio (CP version)
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