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Consensus Polls:

10/05: AAll (public poll). Bulls% was higher this week at
45.7%, the highest since February. Bears% lower at
25.1%.

10/05: Investors Intelligence. Bulls% was slightly higher
at 61.8% which is the highest since February. Bear%, at
18.6%, has changed very little for fifteen weeks.

10/05: NAAIM exposure index was lower at 84.49

Mutual Fund Flow:

10/05: My version of the Rydex Assets Ratio ended the week at 17.86.
The peak reading is 27.55 recorded 09/07 which equalled the highest
ratio in the database.

10/05: lipperusfundflows reported Equity Fund (inc ETF) outflows of -$1.5
Billion in the week to 3rd October. Excluding ETF data there was a net
outflow this week of -3.8 $Billion, fifteenth consecutive weekly outflow.
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MARKET CHART NY'SE [Daily]
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MARKET CHART MASDAL 1800 [Draily)
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SPS00 Index fweekly] + AAIl Poll (public)

10/05: AAII (public poll). Bulls% was higher this week at Hﬁj
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SP500 Index [Weekly] + Investors Intelligence Poll (newsletters)

10/05: Investors Intelligence. Bulls% was slightly higher at 61.8% which is the ‘Jl
highest since February. Bear%, at 18.6%, has changed very little for fifteen weeks. 5
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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).

10/05: NAAIM exposure index was lower at 84.49
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5F300 Index [Daily] + OCC Calls%
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5F300 Index [Daly) + ISEE Index (equity only)

L
Wi, 2918.4
tf
I i H,mrhw hzaa?.z

Mj« i H{Ilh d 2816
"Jif'“frﬂl d 2764.8
f'lﬁﬂn‘lhr HHJ 27136

| % |
Mw n{w Wnﬂ* nw 26624

2611.2
2560

2508.8
2457 B
2406.4

h, i ¥
o %W“h h 2365 2

IMIIIEIIIFAIIIIJIIII:jlIII'élllIIIélIIiI:IIIIIrIlJIIII[I:lIII-I"EIIIIEIIlr:‘:1lII':E,l'llllr:‘dlllIjllllillll'é'llll%llla
ISEE E quity+10ma

320
288
256
224
132
160

| il \ il =
L O s




Wi - S&P 500 Walatility [ndex [Daily)]
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SPS00 [ndex Mweekly)

10/05: lipperusfundflows reported Equity Fund (inc ETF) outflows of -51.5 f
Billion in the week to 3rd October. Excluding ETF data there was a net \"J
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EFWDD{ RATIO REVISED 10/053: My version of the Rydex Assets Ratio ended the week E_]ﬂ
at 17.86. The peak reading i1s 27.55 recorded 09/07 which
equalled the highest ratio in the database.
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