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Charts to Friday 24th September 2021

Market Charts — Sentiment Analysis
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Consensus Polls:

09/24: AAII Bulls% was higher at 29.9, up from the
22.4, the lowest since August 2020. Bears% at 39.2
this week, almost unchanged from 39.3%, the
highest since October 2020.

09/24: Investors Intelligence Bulls% was lower at
47.1%, the lowest since May 2020. Bears% was
higher at 22.3%, the highest since October 2020.

09/24: The NAAIM Exposure Index was lower at
77.7.

Mutual Fund Flow:

09/24: my version of the Rydex Assets Ratio ended the week
at 35.88, down from 38.63 on 09/09, the highest ratio ever,
indicating extremely hot sentiment.

09/24: lipperusfundflows reported Equity Fund (inc ETF) net
outflows of -$6.7 billion in the week to 22nd September.
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MARKET CHART NYSE [Weekly)

NYSE Market Chart - Weekly
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MARKET CHART NYSE (Daily)
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MARKET CHART NASDAQ 1800 [weekly)
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MARKET CHART NASDAQ 1800 [Daily)
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13 SPY SPSO0ETF (Weekly)

SPY + AAII Poll (public)

09/24: AAII Bulls% was higher at 29.9, up from the 22.4, the lowest since
August 2020. Bears% at 39.2 this week, almost unchanged from 39.3%,

the highest since October 2020.
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13 SPY SPS00 ETF [weekly)

SPY + Investors Intelligence Poll (newsletters)

09/24: Investors Intelligence Bulls% was lower at 47.1%, the
lowest since May 2020. Bears% was higher at 22.3%, the
highest since October 2020.

o
A W,
o Wy [
i f
. P W[‘ﬁ%
MN P i
E‘;ﬁ#rhAthJJAébrhbfshhArh.iJAébrhmbﬁrh;iiajjé't-r'ubfrl'r'Ar‘a.iJAééﬁbﬁﬁr’nAMJ'Aén':ur'q61h#rhhi4jjé.s'éﬁbzbihﬁhjjAénﬁrhfamh'mhjjAét
Met + 4ma
Investors Intelligence nett + 4ma o N
l‘"‘ Mme My e ll'lu ~ - o [I
A1 N e ﬁ ity A1 g et i il L

|
|

chart by ChartProfit using AIQ TradingExpert

3584
34586
3328
320

307.2
294.4
2816
268.8
256

243.2
2304
2176
2048
192

179.2

48
40
32
24
16

@8



[]5&P 500

09/24: The NAAIM Exposure Index was lower at 77.7. ¥
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NAAIM Exposure Index measures current
equity exposure of Active Money Managers
(0% would be all cash, 100% fully invested) rJ
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VIX - S&P 500 Volatility Index (D aily)
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13 SPY SPS00ETF [Weekly]

09/24: lipperusfundflows reported Equity Fund (inc ETF) net
outflows of -$6.7 billion in the week to 22nd September.
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SPY + Lipper Total Equity Fund Flow
(inc ETF activity)
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[]5&P 500
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