
Daily Data 12/01/1995 - 10/04/2011

(S574A) 

(updated weekly on Wednesday mornings)

S&P 500 Gain/Annum When:

NDR Crowd Gain/ %
Sentiment Poll is: Annum of Time

Above 66 -11. 5 18.0

57 - 66 from Above -1. 9 14.6

57 - 66 from Below 13. 8 20.8

* 57 and Below 8. 5 46.0
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10/04/2011 = 38.4

Extreme Pessimism (Bullish)

Extreme Optimism (Bearish)
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(DAVIS265)

Daily Data 1/03/2006 - 10/10/2011 (Log Scale)

Standard & Poor's 500 Index
Gain/Annum When:

Signal Dates 12/30/1994 - 10/10/2011

Gain/ %
Composite Sentiment is Annum of Time

Above 62.5  -14. 8 27. 4

41.5 - 62.5 7. 6 45. 2

* Below 41.5 28. 1 27. 4

Standard & Poor's 500 Index
Gain/Annum When:

Signal Dates 1/03/2006 - 10/10/2011

Gain/ %
Composite Sentiment is Annum of Time

Above 62.5  -21. 4 28. 7

41.5 - 62.5 -1. 3 40. 6

* Below 41.5 23. 3 30. 7695
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10/10/2011 = 26.7

Excessive Optimism

Extreme Pessimism
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