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ChartProfit Breadth System - wk ending 09/22

5 4 3 2 | 09/22: AAIl (public poll). Bulls% was slightly lower this week at

40.1%. Down from previous week's 41.4% which was the highest

NYSE m m m E since January. Bears% was higher at 27.2%. Up from previous

NasDaq E E m E week's 22% which was the lowest since April 2016.

SPS00 m E E E 09/22: Inw_ast{:-rs Inte!ligence. B-l_!lls'i"u was higher at 5_&.5%. Up
from previous week's 47.1% which was the lowest since

MD 100 E E E E November 2016. Bear% was lower at 19%. Down from 20.2%
which was the highest since December.
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09/22: Market Vane (advisers) poll was higher at 71, the highest

ber = % stocks =504 .
R P R level since 2007.

09/22: NAAIM exposure index was higher at 74.89. Previous
week's 70.68 was a 23 week low.

Mutual Fund Flow:

09/22: My version of the Rydex Assets Ratio ended the week at
9.60. On 08/22 the ratio reached 15.64 which is the highest in the
database. The ratio reaching a new high has historically been a
warning for the market.

09/22: lipperusfundflows reported Equity Fund (inc ETF) inflows
of $803 Million in the week to 22nd September. That's only the
second net inflow in ten weeks. In the data excluding ETF flows
the last thirteen weeks have all registered a net outflow.



SPY Weekly Structure
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MARKET CHART NY'SE [Daily]
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MARKEET CHART NASDAL 1800 fweekly] + Chartprofit Market Timing System (color study)
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MARKET CHART NASDAL 1800 [Daily]
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13 5P SPRO0ETF [Daily)
TSR Time Support/Resistance i T
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TSR Time Support/Resistance
11w R2000 ETF (D aily)
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SPE00 Index [Weekly] + AAIl Poll {public)
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09/22: AAII {public poll). Bulls% was slightly lower this week at 40.1%. Down from ].mlrh'[’ﬁ I'H S40E. 4
previous week's 41.4% which was the highest since January. Bears% was higher at l_h.|-l H-'T
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SP500 Index Mweekly] + Investors Intelligence Pall (newsletters)

09/22: Investors Intelligence. Bulls% was higher at 50.5%. Up from previous ["}Hl]"ﬂ 2355.2
week's 47.1% which was the lowest since November 2016. Bear% was lower 1_[
at 19%. Down from 20.2% which was the highest since December. nrf 2757 g
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SPS00 Index MwWeekly] + Market Vane (advisors)
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SPY + MAAIM Exposure Index

NAAIM Exposure Index measures current equity s
exposure of Active Money Managers (0% would I“-*MMW
be all cash, 100% fully invested). o
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09/22: NAAIM exposure index was higher at 74.89,
Previous week's 70.68 was a 23 week low.
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SP500 Index [Daiy] + OCC Calls% (eguities only)
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SP300 Index [Daly] + ISEE Index (equity only)
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5PA00 Index [Dailv] + OEX Calls%
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unlike other option ratios, OEX is usually e, i
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VI - 5&P 500 Vaolatility [ndex [Daily)
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VN - NASDAD WOLATILITY INDEX [Daily)
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S5PA00 [ndex [weekly)

09/22: lipperusfundflows reported Equity Fund {inc ETF) inflows of 3803 Million in the week to J}ﬂmﬂ 9355 7
22nd September. That's only the second net inflow in ten weeks. In the data excluding ETF I 2304
flows the last thiteen weeks have all registered a net outflow. n,rﬁ"r

i W Wﬂw H"“ U -

M D14 FMAMJJA SO NDIS FMAMAJIJ ASDO NDIEFMA MJJ AS ONDI7FMAMI J A s#
Lipper Fd+dwlkSum

|||| | |I| |‘ |l | il | ‘I ||I|| | | | :
e [ Lt TR N R TR TR R N AL T 0
‘ I i | ‘ | g

(1E]
(24]

Lipper Total Equity Fund Flow (inc ETF activity) + 4wk Flow



= g
- -

SPA00 Index [Daily) + Rydex Assets Ratio (CF version)
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TSR Time Support/Resistance
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TSR Time Support/Resistance
STREETTRACKS GOLD TRUST ETF [Daily)
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TSR Time Support/Resistance

43 UMITED STATES OIL FUND [Daily) (USO)
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TSR Time Support/Resistance
51 EURUSD [Daily)
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