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Market Charts — Sentiment Analysis



Market Breadth - week ending 03/19
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Consensus Polls:

03/19: AAII Bull% was lower at 48.9%. The Bull% two-
year high is at 55.8%, recorded in November. Bears% was
higher at 23.6%. The nett (Bulls minus Bears) is at 25.3,
down slightly from 25.9, a 14-week high.

03/19: Investors Intelligence Bulls% was higher at 55.9%,
up from 51% which was the lowest since June last year.
The nett (Bulls minus Bears) is at 36.3 having reached 48
in December, the highest since early 2018.

03/19: The NAAIM Exposure Index jumped higher to 78.55,
from 48.62.

Mutual Fund Flow:

03/19: My version of the Rydex Assets Ratio ended the week
at 21.56. Previous week the ratio fell to 17.22, the lowest
since 17th December. The Ratio reached 22.66 on 2nd Feb, the
highest since February '20.

03/19: lipperusfundflows reported Equity Fund (inc ETF)
inflows of $18.3 Billion in the week to 17th March, another
large inflow this week. The 4wk flow reached $50.33 Billion,
and two weeks ago reached $52.93, there was only one 4wk
flow higher than that, in Feb 2018. The 8wk flow number this
week reached a massive $76.63 Billion, the highest in the
database. Extreme reading.

Options:

01/29: OCC Calls minus Puts 10day ma - On Thursday this
reached the highest number I have in the database. Extreme
reading.
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MARKET CHART NYSE [Weekly)
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MARKET CHART NYSE (D aily)
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MARKET CHART NASDAQ 1800 [wWeekly)
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MARKET CHART NASDAR 1800 [Daily)
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13 SPY SPSUD ETF [weekly]
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SPY + AAII Poll (public)

03/19: AAII Bull% was lower at 48.9%. The
Bull% two-year high is at 55.8%, recorded in
November. Bears% was higher at 23.6%. The
nett (Bulls minus Bears) is at 25.3, down slightly
from 25.9, a 14-week high.

ASITNETT + 4ma

AAII nett + 4ma
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13 SPY SPS00ETF (weekly]

396.8
;
SPY + Investors Intelligence Poll (newsletters) M lw 2?2
|. .
H[ﬂ 3564
03/19: Investors Intelligence Bulls% was higher at 55.9%, up from 51% which was rd m 3456
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all cash, 100% fully invested)
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03/19: The NAAIM Exposure Index jumped
higher to 78.55, from 48.62.
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ﬁwﬂ Thursday this reached the highest number I

have in the database. Extreme reading.
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Wio - SEP 500 Volatility Index (D aily)
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13 SPY SPE00ETF [weekly]
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03/19: lipperusfundflows reported Equity Fund (inc ETF) inflows of $18.3 Billion in the week to it 356.4
17th March, another large inflow this week. The 4wk flow reached $50.33 Billion, and two weeks d [H[ 456
ago reached $52.93, there was only one 4wk flow higher than that, in Feb 2018. The 8wk flow r”LHi i Hﬁ L 3328

number this week reached a massive $76.63 Billion, the highest in the database. Extreme_reading.
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The ratio fell to 3.35 on 03/17, the lowest since early o
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] RYDEX RATIO REVISED

03/19: My version of the Rydex Assets Ratio ended the week at 21.56.
Previous week the ratio fell to 17.22, the lowest since 17th December.
The Ratio reached 22.66 on 2nd Feb, the highest since February '20.
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