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Consensus Polls:

07/06: AAIl (public poll). Bulls% was lower this week at
27.9%. Bears' was alos lower at 39.3%. The nett (Bulls
minus Bears) is at -11.4. Previous week the net was at
-12.4 which represented a one-week fall of -24.9 and
the largest single week fall in nett since wle 17th
November.

07/06: Investors Intelligence. Bulls% was slightly lower
at 47.1%. Bear'% was slightly higher at 18.%. The 4wk
ma of nett (Bulls minus Bears) is at 32.45 having fallen
to 24.4 eight weeks ago which was the lowest since
November 2016.

07/06: NAAIM exposure index was lower at 76.38.
Mutual Fund Flow:

07/06: My version of the Rydex Assets Ratio ended the week at 17.38, a
sixteen day low. The highest ratio in the database is 27.55 recorded on
01/30.

07/06: lipperusfundflows reported Equity Fund (inc ETF) outflows of -$8.3
Billion in the week to 4th July. Previous week's outflow of -$20 Billion
was the largest single week outflow since wfe 9th February. The 4week
net outflow is -$39.3 Billion, an extreme - the database goes back to
2003 and that's the lowest 4week flow.




SPY Weekly Structure
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MARKET CHART NYSE [Weekly] + Chartprofit Market Timing System (color study)
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MARKET CHART N%'SE [Daily]
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MARKET CHART NASDAL 1800 [Daily)

MetValz10ma

TN ey WA N L N N VN
_ laf VL) 7

(6]

MasDag ENNH25 (+ 5ma)

32

16

| |||| e S g I ; AT ' ||| I||I — = nl il AT el |||||| I I|I ; 1 0
| (16]
(32)

(48]
MasDag Elullishi'-é_.?uh'rﬁh % shows percent stocks = 50day ma

PN HumwwmwmwmAf




SP500 CMNet CMLong CM Short LT Net LTLong LT Short ST Net ST Long ST Short
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T-BONDS CM Net CM Long
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CRUDEOIL CM Net CMLong CMShort LT Net LTLong LTShot ST Net ST Long ST Short
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EURUSD CM Net CMLong CMShort LT Net LTLong LTShort ST Net STLong ST Short

07/03/18 Q6.0 916 5.5 2 4 0.0 027 134 0.3 083

06/26/18 100.0 91.8 1.0 0.0 05 100.0 59 36.2 97 5

L 1.3312

LLH.]}H% EURUSD CMMNet LT Net 5T Net 1.28
% e e s o f

EURUSD

L
Ay T

LH H WLJ 1.0752

A SO NDISF M SDNIEHEFMﬂ«MJJf-‘«SI'IIN FMAMI JAS OMNDIBFMAMI P
ECCOT CM NET

262144
131072

0
Black is Met Commercials W [131072)

o

ECCOT LT MET

[131072)
Blue is Met Large Speculators

0
Red i= MNet Small Traders
[32768)

ECCOT 5T




JPYUSD CM Net CMLong CMShort LT Net LTLong LT Short ST Net ST Long ST Short
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SPS00 Index [weekly]+ AAll Poll {public)
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SP500 Index [Weekly] + Investors Intelligence Poll (newsletters)
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SPY + MAAIM Exposure Index

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

07/06: NAAIM exposure index was lower at 76.38.
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SPR00 Index [Daily] + OCC Calls%
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SPS00 Index (Daily] + ISEE Index (equity only)
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Wl - S&P 500 Valatility [ndex [Daily)]
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SPRO0 [ndex [weekly)

07/06: lipperusfundflows reported Equity Fund (inc ETF) outflows of -38.3 Billion in the week to 4th July.
Frevious week's outflow of -520 Billion was the largest single week outflow since w/e 9th February. The

dweek net outflow is -539.3 Billion. an extreme - the database goes back to 2003 and that's the lowest

dweek flow.
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[]10 5&P 500 + Rydex Assets Ratio (CP version) __qj_xj
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http://www.chartprofitwebcast.com




