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Market Breadth - week ending 8/13
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Consensus Polls:

08/13: AAII Bears®% was lower at 31.5%, almost
unchanged from 31.7% previous week, the highest
since early February.

08/13: Investors Intelligence Bulls% higher at 56.4%.

Bears% lower at 15.9%. Bear% fell to 15.3% on
07/16, the lowest since March 2018 and the ratio of
Bulls to Bears reached 4 on that date.

08/13: The NAAIM Exposure Index was almost
unchanged at 97.55.

Mutual Fund Flow:

8/13: On Friday 30th July, my version of the Rydex Assets
Ratio reached 38.57, the highest ratio recorded, indicating
extremely hot sentiment. In the ST, the ratio fell sharply at the
end of the week, down to 20.6, the lowest since April 1st - this
as SPX raeched another new high, a pattern that's usually
bullish in the ST.

08/13: lipperusfundflows reported Equity Fund (inc ETF) net
inflows of $4.2 billion in the week to 11th August.

VIX:

07/02: on Friday VIX closed the week at 15.07, its lowest
reading since February 2020.
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MARKET CHART NYSE [Daily)
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MARKET CHART MASDAL 1800 [weekly)

] | 12800
it

41 [t Jﬁ_'
| iR 11264
NASDAQ Market Chart - Weekly 1 ' Hy [

"‘ 9728

I_LJ_J_J_-L‘L H‘ I’AJ_H 9216

R o 1 8704
- -I_"‘ HT 8132
1_ 7680
oo

6144
(T | 111 ik
| | | L] 20

I | ‘ ‘ (2048
(4038
(61441




MARKET CHART MASDAQ 12800 (Daily) 14848
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13 SPY SPE00 ETF [Weekly)
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13 SPY SPS00ETF [weekly)

SPY + Investors Intelligence Poll (newsletters)

08/13: Investors Intelligence Bulls% higher at 56.4%.
Bears% lower at 15.9%. Bear% fell to 15.3% on 07/16,
the lowest since March 2018 and the ratio of Bulls to
Bears reached 4 on that date.
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08/13: The NAAIM Exposure Index was almost unchanged at 97.55. e
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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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01/29: OCC Calls minus Puts 10day ma On
lﬂﬁ Jl[ " Thursday this reached the highest number
l} 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 - SEP 500 Volatility Indes (D aily)
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07/02: on Friday VIX closed the week at

its lowest reading since February 2020.
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13 SPY SPS00ETF [wWeekly)
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