ChartProfit

Charts to Friday 23 October 2020

Market Charts — Sentiment Analysis



Market Breadth - week ending 10/23 10/23: The NAAIM Exposure Index was lower at 87.07, down
from 102.93. Eight weeks ago the index reached 106.56 the
highest since December 2017.

Mutual Fund Flow:
NYSE -

10/23: My version of the Rydex Assets Ratio ended the week
at 16.78. The ratio reached 17.14 on 10/14, a 7month high.
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.
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SP500
10/23: lipperusfundflows reported Equity Fund (inc ETF)
outflows of -$5.7 Billion in the week to 21st October.
Options Ratios:
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Consensus Polls:

10/23: AAIIL: This week Bulls% was higher at 35.7%, the
highest since April. Bears% was lower at 33.0%, the
lowest since February.

10/23: Investors Intelligence. Bulls% higher at 59.2%.
Seven weeks ago Bulls% reached 61.5%, the highest
since Oct 2018. Bears% lower at 20.4%; six weeks ago
Bears% fell to 16.2%, the lowest since Mar 2018.



Weekly Structure
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MARKET CHART NYSE [Weekly]
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MARKET CHART MY'SE [Daily)
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MARKET CHART MASDAL 1800 [weekiy]
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MARKET CHART MASDAL 1800 [Daily)
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SPROD [ndex [weekiy]

SPX + AAII Poll (public)

10/23: AAIIL: This week Bulls% was higher at 35.7%, the highest
since April. Bears% was lower at 33.0%, the lowest since February.
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AAII nett + 4ma chart by ChartProfit using AIQ TradingExpert
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SPR00 Index Mweekly]
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SPX + Investors Intelligence Poll (newsletters) d “ 2456

03/27: Investors Intelligence. Bulls% was lower at 30.1%. Mﬂ fH HH 3348

Bears% is higher at 41.7%. First week that Bears exceed [H'I- { ‘H 1200
Bulls since early Jan 2019. Historically this has usually marked ﬂrﬂ [

a low in a bull market or the start of a rally in a bear market. H rr* ‘ 7
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th W“”“PHW 10/23: Investors Intelligence. Bulls% higher at 59.2%. Seven weeks ago
%mw Bulls% reached 61.5%, the highest since Oct 2018. Bears% lower at 2048

20.4%; six weeks ago Bears% fell to 16.2%, the lowest since Mar 2018. 1970
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chart by ChartProfit using AIQ TradingExpert
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NAAIM Exposure Index measures current equity exposure of Active
Money Managers (0% would be all cash, 100% fully invested)

10/23: The NAAIM Exposure Index was lower at 87.07, down from 102.93.
Eight weeks ago the index reached 106.56 the highest since December 2017.
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ES&P 500
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03/20: OCC Call%10ma fell to 44.7 on ,,nr»'d 1{ ,FM

03/18, the lowest since December 2015. w #
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09/04: OCC Call%10ma rose to 65.18 on
Wednesday, the highest since December 2010.
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chart by ChartProfit using AIQ TradingExpert



Wl - SR 500 Yalatiity Indes [0 aily)

03/20: VIX reached a record f1.92
close of 82.69 on 03/16. 76.8
71.68
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TCl based on VIX




ES&P 500 Eﬂ
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On 12/27 the index reached 28.62, the highest reading in my ;"" 'l] fh'flu,w : 3500
database. Only twice before has the ratio printed above 26. oy A Y illmmfl' - g;gg
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04/09: The S&P has rallied strongly since the 03/23
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chart by ChartProfit using MetaStock
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