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Market Charts — Sentiment Analysis
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Consensus Polls:

01/08: AAII: Bull% was higher at 54%. The Bull% two-
year high is at 55.8%, recorded in November. Bears% ws
unchanged at 26.8%. The 4wk ma of nett (Bulls minus
Bears) is at 21.35, having reached 23.77 five weeks ago,
the highest since January 2018.

01/08: Investors Intelligence: Bulls% was lower at 60.2%.

Five weeks ago Bulls% reached 64.7%, the highest since

February 2018. The nett (Bulls minus Bears) is at 42.7%

having reached 48 five weeks ago, the highest since early
2018.

01/08: The NAAIM Exposure Index was higher at 94.51. Down
from 106.74 six weeks ago, the highest since late 2017.

Mutual Fund Flow:

01/08: My version of the Rydex Assets Ratio ended the week
at 17.73. Down from 20.59 on 18th December, the highest
since February.

01/08: lipperusfundflows reported Equity Fund (inc ETF)
outflows of -$5.4 Billion in the week to 6th January. The 4week
flow is at -$5.83 Billion. Four weeks ago the 4week flow
reached $39.8 Billion, the highest since February 2018.

Options:

12/04: OCC Call%10ma rose to 66.54. I have data back to
2011 and this is the highest number I have. Extreme reading.
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MARKET CHART MWY'SE [Daily]
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MARKET CHART MNASDAL 1300 [ eekly]

Mﬁ |

NASDAQ Market Chart - Weekly 1 ' {

Lrer] b e H H TL
e b ) J[
} Hﬁﬂh o N H{

I
T TR 5 8 A b ® Fowm A ow 11k 58k b @& F WA w11 &5 5 b

N r‘lﬂ—l_r"'ﬂ — _I_'_'—L'_'—LL_I.—. HJILIJILI—L.—'—'—'

12800
12288
11776
11264
10752
10240
3728
31K
8704
2192
FER0
7168
EEBE
B144

20
1B
12

=0 = D

(4]
(5]



MARKET CHART MASDAG 1800 [Daily]
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13 5P SPR00 ETF MwWeekly)

SPY + AAII Poll (public)

01/08: AAIIL: Bull% was higher at 54%. The
Bull% two-year high is at 55.8%, recorded in
November. Bears% ws unchanged at 26.8%. The

it [u
4wk ma of nett (Bulls minus Bears) is at 21.35, { ‘ [”j
Sy H

having reached 23.77 five weeks ago, the o
highest since January 2018. |Jl
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AAII nett + 4ma 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)

at 94.51. Down from 106.74 six weeks ago, the

01/08: The NAAIM Exposure Index was higher
highest since late 2017. VJ
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03/20: OCC Call%10ma fell to 44.7 on A },w"‘w(
03/18, the lowest since December 2015. 1% »f
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12/04: OCC Call%10ma rose to 66.54. I have data
back to 2011 and this is the highest number I have.
Extreme reading.
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03/20: VIX reached a record
close of 82.69 on 03/16.
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13 5P SPR00 ETF [weekly]

03/27: looking at five weeks, which it is since the market sell-off began, the ﬁH a2
outflow over that period is -$88.5 Billion and nothing in my database comes H 04
close to that except Dec ‘18 which was a slightly higher outflow but came at 1 '
year end and after a three-month market decline. { J} 3456
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01/08: lipperusfundflows reported Equity Fund (inc ETF) outflows NH Jj ] TH { 0

of -$5.4 Billion in the week to 6th January. The 4week flow is at - JTT J |
$5.83 Billion. Four weeks ago the 4week flow reached $39.8 " fﬁ { J‘” 7.2
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SPX + Lipper Total Equity Fund Flow
(inc ETF activity)

chart by ChartProfit using AIQ TradingExpert
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