ChartProfit

Charts to Friday 27th November 2020

Market Charts — Sentiment Analysis



Market Breadth - week ending 11/27 11/27: The NAAIM Exposure Index was higher at 106.74, the
highest since late 2017.

-4 -3 -2 -1 4

sifeofesfesfes
NYSE 11/27: My version of the Rydex Assets Ratio reached 19.53 on

n m = H H Wednesday, the highest since February.
NasDa

q 11/27: lipperusfundflows reported Equity Fund (inc ETF)
inflows of $3.9 Billion in the week to 25th November. The

SP500 4week flow at $26.7 Billion, the highest February 2018.
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Consensus Polls:

11/27: AAII: Bulls% was higher at 47.3%. Two weeks ago
Bulls% reached 55.8%, the highest since January 2018.
Bears% was also higher at 27.5%. Up from 24.9% two
weeks ago which was the lowest since January this year.

11/27: Investors Intelligence. Bulls% higher at 64.6%, the
highest since February 2018. Bears% was lower at 18.2%.
The nett (Bulls minus Bears) rose to 47.4 this week, the
highest since early 2018.
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MAREET CHART MNY'SE [weekly)
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NYSE Market Chart - Weekly 10240
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MARKET CHART MY'SE [Draily)

ity g™
M%ﬂhﬁ 5 M

11{ W
‘rw"ﬂ"ﬁrh M u
I_’l'ij |_| “H Y s 11']";”1 H hh*w

13824
13314
12800
12288
11776
11264
10752
10240
3728
316
, } ————— 11— ————————————tr—v————r——— a4

i
4%

:JII T T I'é: T T Ilél T T III:II T T Ir:.\ll T Illill T
Metdolz1 0ma

T I2II£I T LI Ill_ T LI LLIL

+

32

I
Ml s

T g T
~ T

AT

v,

N
l v Sy oS Th
j 1l I

pJﬁL“L,I Hﬂfﬂ”ﬂ"rr 1DE
Ly I

0 l’&u_ﬂrh M o
L™ I a6

Myze ZNNH25 (+ 5ma)

Myze Bullish®  Bullish% shows percent stocks >50day ma
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MARKET CHART MNASDAL 1800 M eekly)

I
NASDAQ Market Chart - Weekly b H
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MAREET CHART MASDAL 1800 [Daily)
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MazDaq Bulishz  Bullish% shows percent stocks >50day ma
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SPR00 Index MwWeekly)

SPX + AAII Poll (public)

11/27: AAIIL: Bulls% was higher at 47.3%. Two
weeks ago Bulls% reached 55.8%, the highest
since January 2018. Bears% was also higher at J
27.5%. Up from 24.9% two weeks ago which
was the lowest since January this year.

AAIL nett + 4ma chart by ChartProfit using AIQ TradingExpert

T [
Tt T
]-l-"l_l""'r
NDTE FMA MJJ 45 ONDIT7FMAMI JA&S ODNDISFMAMI JA SONDISFHMAMSIJIASONDZ F M
Aall METT + d4ma

(1E]
(24]



SPRO0 Index Mwieekly)

SPX + Investors Intelligence Poll (newsletters) d | I jj::
. I i H J U 3328
03/27: Investors Intelligence. Bulls% was lower at 30.1%. ]Jid ]L
Bears% is higher at 41.7%. First week that Bears exceed ' {|J'I 2200
Bulls since early Jan 2019. Historically this has usually marked rﬂi L r] .—“ 72
a low in a bull market or the start of a rally in a bear market.
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M 11/27: Investors Intelligence. Bulls% higher at 64.6%, the highest since February 2018. Bears% was 2043

lower at 18.2%. The nett (Bulls minus Bears) rose to 47.4 this week, the highest since early 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)

11/27: The NAAIM Exposure Index was higher at 106.74, the highest since late 2017. VJ
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03/20: OCC Call%10ma fell to 44.7 on
03/18, the lowest since December 2015.
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SPX + OCC Calls% 10day ma

09/04: OCC Call%10ma rose to 65.18 on
Wednesday, the highest since December 2010.
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chart by ChartProfit using MetaStock
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W - SEP 500 Wolatility [ndes (D aily]

03/20: VIX reached a record 81.92
close of 82.69 on 03/16. 76.8
71.68
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chart by ChartProfit using AIQ TradingExpert
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11/27: My version of the Rydex Assets Ratio reached

2016. The ratio reached 28.62 on 12/27, the highest 19.53 on Wednesday, the highest since February.

The ratio fell to 3.35 on 03/17, the lowest since early ”“ Hﬂﬂtﬁl
reading in my database. |H
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