
https://amzn.com/1974658244


Contents 

1. Introduction - It’s all about cycles ................................................................ 9 

2. How to detect and measure cycles in the stock market ............................... 15 

2.1 The cyclic approach put into practice ....................................................... 15 

2.2 The Cycle Scanner: Introduction of a cycle detection algorithm .............. 17 

2.3 Examples: The Cycle Scanner in Action ................................................... 20 

2.4 The Cycle Scanner Algorithm .................................................................. 54 

2.5 Using the Cycle Scanner: A step-by-step guide ......................................... 56 

2.6 Cycle Scanner – Excel Workbook ............................................................ 61  *new*  +c+

2.7 Cycle Scanner – NinjaTrader Script ......................................................... 62   *new*  +c+

2.8 Cycle Scanner – API Endpoint Specification ............................................ 63  *new*  +c+

2.9 The Cycle Plotter ..................................................................................... 64 

3. Cycle Scanner Framework: Algorithm and Code ........................................ 69    *new*

3.1 Step 1 Detrending .................................................................................... 69    *new*

3.2 Step 2: Cycle Detection ........................................................................... 71    *new*

3.3 Step 3: Cycle Validation........................................................................... 73    *new*

3.4 Step 4: Ranking ....................................................................................... 74    *new*

3.5 Summary: The dominant market vibration .............................................. 75    *new*

3.6 Code Section ........................................................................................... 77    *new*  +c+

4. Fine-tuning technical indicators ................................................................. 79 

4.1 The basic idea behind using the Dominant Market Vibration .................. 79 

4.2 Step-by-step: Trading the S&P 500 E-mini futures intraday .................... 81 

4.3 Summary ................................................................................................. 93 

4.4 Cyclic-Tuned RSI (cRSI) - Code Section ................................................. 94    +c+ 

5. Cycles are not static: The dynamic nature of cycles .................................... 95 

5.1 Effect A: Shifts in Cycle Length ............................................................... 96 

5.2 Effect B: Shifts in Cycle Phase ................................................................. 97 

5.3 The Combined Effects ............................................................................. 98 

5.4 Video Lesson – Dynamic Cycles Explained ............................................ 101 

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight



6. Dynamic Cycle Explorer: Forecasting the next market turn ...................... 103 

6.1 Introduction of the Dynamic Cycle Explorer method ............................ 104 

6.2 Building a forecast based on the Dynamic Cycle Explorer ...................... 117 

6.3 Combining a semi-static and dynamic forecasting model for trading ...... 135 

6.4 Video Lesson - Dynamic Cycles: S&P500 bar-by-bar review.................. 153 

6.5 Video Lesson - Weekly S&P500 Long Term Cycle ................................ 154 

6.6 Cycle Explorer – NinjaTrader Code Section .......................................... 155   *new*  +c+ 

6.7 Cycle Explorer – API Endpoint Specification ......................................... 162   *new*  +c+ 

6.8 Market Cycles Explorer – Excel Workbook for daily cycle analysis ......... 163   *new*  +c+ 

6.9 Market Cycles Explorer – API Endpoint Specification ........................... 167   *new*  +c+ 

7. Dynamic Cycles in Gold and Silver - From Theory to Reality .................. 169 

7.1 Dynamic Cycles Projection: April/May 2011 ......................................... 170 

7.2 Dynamic Cycles Projection: August 2011 .............................................. 174 

7.3 Dynamic Cycles Projection: 2012 and March 2013 ............................... 177 

7.4 Video Lesson – Silver Cycles Live Calls .................................................. 182 

8. Sentiment Cycles: Measuring and trading Fear and Greed ........................ 183 

8.1 Trading “Fear” Volatility Cycles ............................................................ 185 

8.2 Cycles within Cycles: Combining price and volatility cycles ................... 195 

8.3 Trading Social Media Sentiment Cycles ................................................. 205   *new*  

8.4 Video Lesson: Social Media Sentiment Cycles ........................................ 212   *new*  

8.5 Trading Financial Stress Cycles .............................................................. 213   *new*  

8.6 Video Lesson: Financial Stress Cycles ..................................................... 221   *new* 

8.7 Mapping sentiment cycles to the price chart – The “All In!” Case .......... 222   *new* 

9. Cycle Phasing Oscillator: Spotting Cycle Alignments Made Easy ............. 233   *new*  

9.1 The Perfect Cycle: Navigating through valleys and peaks ....................... 238   *new* 

9.2 The Cycle Phasing Simulator ................................................................. 244   *new* 

9.3 Lifting the Curtain: The Cycle Phasing Score in Action ......................... 247   *new* 

9.4 Cycle Phasing Score - Video Lesson ....................................................... 250   *new* 

9.5 Cycle Phasing Score – NinjaTrader Code Section .................................. 251   *new*  +c+ 

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight



10. Cycle Swing Indicator: Trading the swing of the dominant cycle ............. 253 

10.1 The Cycle Swing method: Cycle acceleration ......................................... 254 

10.2 Adaptive divergence detection ................................................................ 271 

10.3 Trading the turns of the Cycle Swing Indicator...................................... 278 

10.4 Cycle Swing Indicator: Parameter and usage .......................................... 285 

10.5 Cycle Swing Indicator: Code Section ..................................................... 286    +c+ 

11. Cycle Cluster: Combining Volume, Range and Price Cycles .................... 287 

11.1 Volume Cycles ....................................................................................... 287 

11.2 Price Range Cycles ................................................................................. 289 

11.3 Time Cycles & Cycle Cluster ................................................................. 291 

12. The CSI and cRSI Combo Trading Technique (Intraday) ........................ 293 

12.1 Day 1: March 21, 2012 .......................................................................... 294 

12.2 Day 2: March 22, 2012 .......................................................................... 297 

12.3 Day 3: March 23, 2012 .......................................................................... 301 

13. Introducing Genetic Algorithms to detect market cycles .......................... 303   *new* 

13.1 Detection of cycles in financial data with a genetic algorithm ................. 303   *new* 

13.2 Intraday Volume Cycles for the E-mini S&P500 futures ........................ 311   *new* 

14. Cycles Toolbox and Cycles API ................................................................ 317   +c+ 

15. Bibliography ............................................................................................ 321 

Legend to highlight changes from book 
release edition 2 (2014) to edition 3 (2017):

*new*  : Added and/or revised new chapter
+c+ : added source code repository

Book link:  amzn.com/1974658244

(c) www.whentotrade.com

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

lvt
Highlight

https://amzn.com/1974658244
https://www.whentotrade.com
lvt
Highlight

lvt
Highlight


	A9R10m6tzg_os86kt_heg.tmp
	DTHMR_Part1_TOC_Ed3_v2017
	DTHMR_Part1_DynamicCycles_744x969_18898x24613_V3_F1_b 1
	DTHMR_Part1_DynamicCycles_744x969_18898x24613_V3_F1_b 5
	DTHMR_Part1_DynamicCycles_744x969_18898x24613_V3_F1_b 6
	DTHMR_Part1_DynamicCycles_744x969_18898x24613_V3_F1_b 7




