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Cycle Timing: Issues and Methods
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Use long term cycles with timing triggers

Several different types of triggers

Data type is important in futures

Continuous charts - types

Back adjusted data

Use of cash data for cycles and timing (example)

Using timing indicators with long term cash cycle
studies

Do futures lead cash or vice versa?

Advantages of using cash data for long term cycle
analysis In futures

Comments on cycle studies in individual stocks and in
the stock market (examples)
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Cycle Timing Methods

e MA Channel and Williams AD with MA
e The JB Open/Close Indicator
e Best fit MOM/MA

e JB Momentum Value Index (not 100%
objective)

e Dollar Cost Averaging

e Long Term Cycle lows and commercials

e Neural networks — looking ahead




Open/Close Timing Trigger

e Use a 10 period simple MA close and 10
period simple MA open

e 10ma close > 10ma open = trend change
from down to up

e 10ma close<10ma open = trend change from
up to down

e Use In conjunction with cycle
e Examples
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Timing cycles with JB Value Index

Use best fit momentum

1) Smooth the momentum

2) Add MA of MOM

3) Triggers on crossovers

4y Use with cycle top or bottom
e SEE EXAMPLES
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Concluding Part 1

Cycles are effective and viable forecasting tools
Best to use long term cycles

Examples were given of timing triggers

MUST USE TIMING (to be discussed in greater detail next time)
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