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Consensus Polls:

09/21: AAll (public poll). Bulls% was almost unchanged
this week at 32.0 and Bears®% also at 32.0%.

09/21: Investors Intelligence. Bulls% was higher at
59.0%, down from 60% two weeks ago which was the
highest since February. Bear%, at 18.1%, has changed
very little for thirteen weeks.

09/21: NAAIM exposure index was higher at 83.92.

Mutual Fund Flow:

09/21: My version of the Rydex Assets Ratio ended the week at 19.30.
The peak reading is 27.55 recorded nine days ago which equalled the
highest ratio in the database.

09/21: lipperusfundflows reported Equity Fund (inc ETF) inflows of $398
Million in the week to 19th September. The 4week net flow is -$6 Billion.
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MARKET CHART N'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 fweekly] + AAIl Poll (public)

M 2764.8

l
[{U M
09/21: AAII (public poll). Bulls% was almost unchanged l“h 2b62.4

this week at 32.0 and Bears% also at 32.0%. N‘Jj 256

rvpmﬂﬂm t 2457 6

23552

1T T 2952 8

A
“J”w’ r[}fﬁmlﬁ 2150.4

T .
ﬂW H1““1” %ﬁ H”WM

MD15 FMAMGJIJ AS0OMNDIEFMA MJJ AS ONDIZFMAMI JAS OMNDISFMAMI J A s
AAIINETT + 4ma

13456

1843.2

32

16

(1]



SP500 Index MWeekly) + Investors Intelligence Poll (newsletters)

09/21: Investors Intelligence. Bulls% was higher at 59.0%, down from 60% H‘J[
H.

two weeks ago which was the highest since February. Bear%, at 18.1%,
has changed very little for thirteen weeks.
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SPY + MAAIM Exposure Index

NAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would
be all cash, 100% fully invested).

09/21: NAAIM exposure index was higher at 83.92.
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SP500 Index [Daily] + OCC Calls%
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SP500 Index [Daiy] + ISEE Index (equity only)
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Yl - 5&P 500 Volatility [ndex [Daily)
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SPS00 [ndex [weekly)
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09/21: lipperusfundflows reported Equity Fund (inc ETF) inflows of $998
Million in the week to 19th September. The 4week net flow is -56 Billion.
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[]10 5&P 500 + Rydex Assets Ratio (CP version) lj_]_;{_l
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09/21: My version of the Rydex Assets Ratio ended the week 250

EFWDE}{ RATIO REVISED at 19.30. The peak reading is 27.55 recorded nine days ago
which equalled the highest ratio in the database.
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