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Charts to Friday 11th June 2021

Market Charts — Sentiment Analysis



Market Breadth - week ending 06/11.
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Consensus Polls:

06/11: AAII Bull% was lower at 40.2%. Bears% was
higher at 20.7. Up from 19.8 previous week, the lowest
since January 2018.

06/11: Investors Intelligence Bulls®% was higher at 54.5%.

Bears% was lower at 16.2%, the lowest since September
last year.

06/11: The NAAIM Exposure Index was lower at 79.65. Up
from 44.21 three weeks ago, a 12month low.

Mutual Fund Flow:

06/11: My version of the Rydex Assets Ratio ended the week
at 28.58. On 04/26 the ratio reached 30.77. This is the highest
ratio ever and a truly extreme reading.

06/11: lipperusfundflows reported Equity Fund (inc ETF) net
inflows of $717 million in the week to 9th June. The 8wk flow
number is at $13.12 which is the lowest it's been since it
reached $99.53 Billion ten weeks ago, the highest in the
database.



Weekly Structure
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MARKET CHART NYSE (Weekly)
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MARKET CHART NYSE [Daily)
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MARKET CHART NASDAD 1800 [Weekly)
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WARKET CHART MASDAQ 1800 (D aily)

i, AL st
bt A i ,‘"'hn ™ }‘f’Ll s pog?
Fiayd { ql' ].l"’l hﬂlﬂﬁl HMIJ
" I
s
u"'ﬂlr Py Iﬂl}ﬂwt"
I e P g
ety [ty it
‘JIIT'IIMJH;MIT 1' th
| l' I‘llurhl",‘hl'l'r’
el h Ay -
R
™ 11[1“, i o
it M lu“
lh[rﬂiﬂh i
T T T LLELL T L m 1 T T m T T T LI T T T T T T 1T T T T IJII T T T I;b‘T T T Iéll T 'llEi T T 1 Tplll T IIIE:'IT Ilél-ll T 1 Il'i_T Illr:.il T T I'Ihll T T Ir:.il T T ':JIT’
Yetvolz10Dma

‘”“LMM”‘“T"”“LWJ“"HL rrn_w Py ha; Wmmnﬂf kwf“ A o N Jl I "Hnm_lﬂ““

lan U7

YasDag ZNNH25  (+ 5ma)

HasDagBulishZ  Bullish% shows percent stocks >50day ma

Ay T Ve VA TRwST
. T
M

13312
12288
11264
10240
3216
8192
7168

16

(16)
(32)

32
0
(32)
(64)



13 SPY SP500 ETF (Weekly)

SPY + AAII Poll (public)

06/11: AAII Bull% was lower at 40.2%. Bears% was higher at 20.7. Up
from 19.8 previous week, the lowest since January 2018.
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chart by ChartProfit using AIQ TradingExpert
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13 SFY SPS00 ETF [Weekly)
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06/11: Investors Intelligence Bulls% was higher at 54.5%. Bears% 358.4

was lower at 16.2%, the lowest since September last year. " .Ih 3456
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[]S&P 500

06/11: The NAAIM Exposure Index was lower at 79.65.
Up from 44.21 three weeks ago, a 12month low.
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NAAIM Exposure Index measures current equity
exposure of Active Money Managers (0% would
be all cash, 100% fully invested)
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[75&P 500
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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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05/14: OCC Calls minus Puts 10day ma - /

Thursday's number was the lowest since November.
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Wi - S&P 500 Volatility Index (Daily)
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13 SPY SP500 ETF [weekl
(Weeks) 06/11: lipperusfundflows reported Equity Fund (inc ETF) net

ot
inflows of $717 million in the week to 9th June. The 8wk flow rr”q-h 4096
number is at $13.12 which is the lowest it's been since it reached
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SPY + Lipper Total Equity Fund Flow
(inc ETF activity)
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=JRYDEX RATIO REVISED

06/11: My version of the Rydex Assets Ratio ended the /
week at 28.58. On 04/26 the ratio reached 30.77. This is

the highest ratio ever and a truly extreme reading.
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