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Market Summary

Mutual Fund Flow:

06/07: My version of the Rydex Assets Ratio fell to 11.58 on
Thursday, a three month low, having reached 23.93 on the Tth
May, a seven month high.

06/07: lipperusfundflows reported Equity Fund (inc ETF) outflows of
-$12.2 Billion in the week to Tth June. Previous week's outflow
was $22 Billion, the largest single week ouflow since wie 21st Dec
"18. The 4wk flow is -$43.8 Billion, down from -$44.3 Billion
previous week the largest since w/e Jan 4th.

06/07: AAIl (public poll). Bulls% was lower at 22.5, the
lowest since wie 14th December. Bears®% was higher at

42 6%, the highest since wle 4th January.

06/07: Investors Intelligence. Bulls% was lower at
42.7%. Bear% was higher at 18.5%. Two weeks ago
Bears™ was 17.2% which was the lowest since March

2018 and just a little higher now. No fear here.

06/07: The NAAIM Exposure Index was sharply lower

this week at 54.99, the lowest since December.



SPY Weekly Structure
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MARKET CHART NY'SE [Daily]
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Myze ZMMHZ5 (+ Sma)
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MARKET CHART MASDAL 1800 (weekly] + Chartprofit Market Timing System (color study)
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MARKET CHART NASDAL 1800 [Daily)
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SP500 Index [weekly+ AAll Poll (public)

06/07: AAII (public poll). Bulls% was lower at 22.5, the lowest
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SPR00 Index [weekly] + Investors Intelligence (newsletiers)

06/07: Investors Intelligence. Bulls% was lower at 42.7%. Bear% was
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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).
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06/07: The NAAIM Exposure Index was sharply lower

IT”TH this week at 54.99, the lowest since December.
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SP500 Index [Daily)+ OCC Calls%

12/21: 0CC_Caffes 10dy ma reached its
fowest fevel since November 2016.

IIMIIIIEIJI|I1IIEIIIIEIII|I:‘:1IIIE"'|||Ir:‘I1IIIIJIIIJIIIIAIIII%III;I:IIIIIr:IIJIIIEJIII-IIIHIIII#IIIMIIIE"IIIIMIIIJ*
ACC call + 10ma

| 52

= B
= O



SP500 Index [Daily] + ISEE Index (equity only)
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SPE00 [ndex [weekly)

Billion in the week to Tth June. Previous week’s outflow was 322 Billion, the
largest single week ouflow since w/e 21st Dec "18. The 4wk flow is -543.8
Billion, down from -344 .3 Billion previous week the largest since w/e Jan 4th.

06/07: lipperusfundflows reported Equity Fund (inc ETF) outflows of -512.2 H‘Jl
H.
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ChartProfit

http://www.chartprofitwebcast.com




