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Data Management

How to manage data in the cycles app for analysis



Data Management

Integrated Datafeeds

The cycle toolbox has integrated external data-sources for end-of-day datasets. It includes major
global stocks, market indices, crypto-currencies and forex data.

Stock market data

The market type ID to get major global stocks and indices datasets is YFI. Use Yahoo Finance for
symbol search.

For weekly data add -W to the symbol.

Example symbols are:

Cycle Tools Symbol

Symbol Name ID Link
NGSPC S&P 500 Index NGSPC:YFI Open
NGSPC-W S&P 500 Index Weekly NGSPC-W:YFI Open
CL=F Oil CL=F:YFI Open
ES=F E Mini Futures ES=F:YFI Open
DX-Y.NYB-W US Dollar Index Weekly DX-Y.NYB-W:YFI Open
GBPUSD=X GBP/USD Currency in GBPUSD=X-YFI Open

usD

Crypto-currency datasets


https://cycle.tools/cyclescanner/^GSPC:YFI
https://cycle.tools/cyclescanner/^GSPC-W:YFI
https://cycle.tools/cyclescanner/CL=F:YFI
https://cycle.tools/cyclescanner/ES=F:YFI
https://cycle.tools/cyclescanner/DX-Y.NYB-W:YFI
https://cycle.tools/cyclescanner/GBPUSD=x:YFI

The market type ID to get crypto datasets is CDS.
Generic symbol format is: [FromSymbol]-[ToSymbol]-[Exchange]
Short usage is: [Symbol] - in this case ToSymbol is USD and the exchange is CCCAGG index .

Example symbols are:

Cycle Tools Symbol

Symbol Name D Link
ETH Ethereum USD ETH:CDS Open
BTC Bitcoin USD BTC:CDS Open
LTC Litecoin USD LTC:CDS Open
BTC-EUR-CCCAGG Bitcoin EUR BTC-EUR-CCCAGG:CDS Open
ETH-JPY-COINBASE Etheruem JPY at ETH-JPY-COINBASE:CDS Open

Coinbase

Managed Forex datasets

The market type ID to get managed forex currency pairs is FX.
Generic symbol format is: [FromSymbol][ToSymbol]

Cycle Tools Symbol

Symbol Name ID Link
EURUSD EUR USD EURUSD:FX Open
USDJPY USD JPY USDJPY:FX Open
EURGBP EUR GBP EURGBP:FX Open

Economic datasets (FRED)

Access to the economic data services of the Economic Research Division of the Federal Reserve
Bank of St. Louis. The market type ID to get FRED data is FDS.


https://cycle.tools/cyclescanner/ETH:CDS
https://cycle.tools/cyclescanner/BTC:CDS
https://cycle.tools/cyclescanner/LTC:CDS
https://cycle.tools/cyclescanner/BTC-EUR-CCCAGG:CDS
https://cycle.tools/cyclescanner/ETH-JPY-COINBASE:CDS
https://cycle.tools/cyclescanner/EURUSD:FX
https://cycle.tools/cyclescanner/USDJPY:FX
https://cycle.tools/cyclescanner/EURGBP:FX

Online symbol search via FRED: https://fred.stlouisfed.org/

Example symbols are:

Cycle Tools Symbol

Symbol Name D Link
VIXCLS CBOE Volatility Index VIXCLS:FDS Open
VXDCLS DIJIA Volatility Index VXDCLS:FDS Open

5-Year Forward Inflation
T5YIFR . T5YIFR:FDS Open
Expectation Rate

St. Louis Fed Financial
STLFSI2-W Stress Index (Weekly) STLFSI2-W:FDS Open
More dataset details

Quandl datasets

The market type ID to get free quandl datasets is QDS.
Generic symbol format to load free quandl data via the time series API:
[Quandl database code]-[Quandl dataset code]-[column]-[collapse]

[column] (optional)
Ensure that you pick that correct column number. The column number is different for each dataset.

[collapse] (optional):

none
daily .
Change the sampling frequency of the returned data.
weekly . . . o .
Default is none; i.e., data is returned in its original
monthly .
granularity.
quarterly
annual

Example symbols are:

Cycle Tools Symbol i
Database-Symbol Name D Link


https://fred.stlouisfed.org/
https://cycle.tools/cyclescanner/VIXCLS:FDS
https://cycle.tools/cyclescanner/VXDCLS:FDS
https://cycle.tools/cyclescanner/T5YIFR:FDS
https://fredblog.stlouisfed.org/2020/03/the-st-louis-feds-financial-stress-index-version-2-0/
https://cycle.tools/cyclescanner/STLFSI2-W:FDS

DAX Futures,

Continuous Contract #1 CHRIS-EUREX_FDAX1-
CHRIS-EUREX_FDAX1-4 Open

(FDAX1) (Front Month), 4:QDS

EUREX, Settle

Volkswagen AG, Stock
FSE-VOW3_X Price, Frankfurt Stock FSE-VOW3_X:QDS Open
Exchange

Bombay Stock
BSE-Sensex Exchange — SENSEX BSE-Sensex:QDS Open
Index

Gold London Fixing USD
PM (London Bullion

LBMA-Gold-2 Market Association)

LBMA-Gold-2:QDS Open

More dataset details

Gold London Fixing USD LBMA-Gold-2-
LBMA-Gold-2-weekly Open
PM weekly data weekly:QDS

Gold London Fixing GBP
PM (London Bullion

LBMA-Gold-4 Market Association)

LBMA-Gold-4:QDS Open

More dataset details

Silver London Fixing
EUR (London Bullion

LBMA-Silver-3 Market Association)

LBMA-Silver-3:QDS Open

More dataset details

EUR vs JPY Exchange
Rate (European Central

ECB-EURJPY-1 Bank)

ECB-EURJPY:QDS Open

More dataset details

Cocoa Futures,
Continuous Contract

CHRIS-ICE_CC5-4 (Settle)

CHRIS-ICE_CC5-4:QDS Open

More dataset details

Brent Crude Futures,
Continuous Contract

CHRIS-ICE_B1-4 (Settle)

CHRIS-ICE_B1-4:QDS Open

More dataset details

Brent Crude Futures,
. CHRIS-ICE_B1-4-
CHRIS-ICE_B1-4-weekly Continuous Contract - Open
weekly:QDS
(Settle) - weekly

*) Data is sourced from CryptoCompare. If no exchange is specified the CCCAGG index data will be returned. The Crypto Coin
Comparison Aggregated Index (“CCCAGG”) refers to the real-time index calculation methodology, the purpose of which is to show
the best price estimation for crypto traders and investors to value their portfolio at any time. It aggregates transaction data of


https://cycle.tools/cyclescanner/CHRIS-EUREX_FDAX1-4:QDS
https://cycle.tools/cyclescanner/FSE-VOW3_X:QDS
https://cycle.tools/cyclescanner/BSE-SENSEX:QDS
https://www.quandl.com/data/LBMA/GOLD-Gold-Price-London-Fixing
https://cycle.tools/cyclescanner/LBMA-Gold-2:QDS
https://cycle.tools/cyclescanner/LBMA-Gold-2-weekly:QDS
https://www.quandl.com/data/LBMA/GOLD-Gold-Price-London-Fixing
https://cycle.tools/cyclescanner/LBMA-Gold-4:QDS
https://www.quandl.com/data/LBMA/SILVER-Silver-Price-London-Fixing
https://cycle.tools/cyclescanner/LBMA-Silver-3:QDS
https://www.quandl.com/data/ECB/EURJPY-EUR-vs-JPY-Foreign-Exchange-Reference-Rate
https://cycle.tools/cyclescanner/ECB-EURJPY:QDS
https://www.quandl.com/data/CHRIS/ICE_CC1-Cocoa-Futures-Continuous-Contract
https://cycle.tools/cyclescanner/CHRIS-ICE_CC5-4:QDS
https://www.quandl.com/data/CHRIS/ICE_B1-Brent-Crude-Futures-Continuous-Contract
https://cycle.tools/cyclescanner/CHRIS-ICE_B1-4:QDS
https://cycle.tools/cyclescanner/CHRIS-ICE_B1-4-weekly:QDS

over 70 exchanges,using 24 hour volume weighted average. The CCCAGG is calculated for each crypto coin in eachcurrency it is
trading in. We provide the data from CryptoCompare to the community based on their license without any additional change or
charge (for research, software/applicationdevelopment, portfolio valuation, etc.), and is under the Creative Commons Attribution-
NonCommercial3.0 Unported (CC BY-NC 3.0) license ( https://creativecommons.org/licenses/by-nc/3.0/ ).



Data Management

Upload your own data

You can upload your own datasets as CSV files and save them in the cycles app. A CSV ("comma-
separated values") file is a delimited text file that uses a comma to separate values.

You can always manage (add, remove, update) your own saved data-sets in the settings
area:

https://cycle.tools/settings/datasets

To upload new data series, go to the Settings -> MyDatasets area and click "Upload New".

You need to ensure the right format of your text file. The first line always needs to include the
header "time, value" indicating each following line has a text for the date/time and a numeric
value (e.g. close).

EOD

time, value
2019-04-11, 80.01
2019-04-12, 82.1

Use the attached file eod upload test.csv shown in the navigation panel as template with

daily data.

Intraday

time, value
2019-04-11 13:01, 2301
2019-04-12 13:02, 2320


https://cycle.tools/settings/datasets
https://docs.cycle.tools/attachments/8

Please see and test the attached file (eurusd-1h-example.csv) shown in the navigation panel
as template with 1h intraday data for the EURUSD.

Generic date formats

[yylyy-mm-dd
yyyymmdd


https://docs.cycle.tools/attachments/7

Cycle Scanner

How to use the Cycle Scanner or Cycle Finder



Cycle Scanner

Settings Panel

The following video is an How-To walk through on the configuration parameters of the settings
panel in the Cycle Scanner window.

This video is based on our webinar series and has special focus on:
* Cycle Skew

* Power Spectrum

* Profile 1 / Profile 2 (P1, P2)



Cycle Scanner

Asymmetric Business Cycles
and Cycle Skewness

Preface:

Cycle analysis and cycle forecasting often imply the use of a symmetric time distribution
between high to low and low to high. This is the underlying framework used by anyone
applying mathematical signal processing to cycles and producing cycle-based composite
cycle forecasts. This technique is now faced with a new challenge that has emerged over the
past 30 years based on financial regulations impacting today’s economic business cycle. The
following article will highlight the situation and present the reader with a proposed skew
factor to account for this behavior in cycle forecasting models.

Business cycles are a fundamental concept in macroeconomics. The economy has been
characterized by an increasingly negative cyclical asymmetry over the last three decades. Studies
show that recessions have become relatively more severe, while recoveries have become
smoother, as recently highlighted by Fatas and Mihov. Finally, recessive episodes have become
less frequent, suggesting longer expansions.

As a result, booms are increasingly smoother and longer-lasting than recessions.

These characteristics have led to an increasingly negative distortion of the business cycle in recent
decades. Extensive literature has examined in detail the statistical properties of this empirical
regularity and confirmed that the extent of contractions tends to be sharper and faster than that
of expansions.

In a paper published in the American Economic Journal on Jan. 2020, Jensen et al. summarized:
¢« Booms become progressively smoother and more prolonged than busts. Finally,

in line with recent empirical evidence, financially driven expansions lead to
deeper contractions, as compared with equally sized nonfinancial expansions.




When recessions become faster and more severe and recoveries softer and longer, standard
symmetric cycle models are doomed to fail. This new pattern challenges the existing standard,
symmetrical, 2-phase cycle models.

Since 2-phase cycle models are based on a time-symmetric distribution of dominant cycles with
mathematical sine-based counting modes from low to low or high to high. However, these models
lose their forecasting ability under the assumption that a uniform distribution from high to low and
low to high is no longer given.

A new model is needed. A dynamic skew cycle model that includes a skew factor.

Before introducing a new mathematical model to account for the asymmetric behavior, the cycle
difference will be visualized and compared with some diagrams. The following illustration shows a
classical, symmetrical 2-phase cycle on the left (green) and an asymmetric 3-phase cycle is
highlighted on the right (red).

Asymmetric Cycle Model

This following model shown in Chart 1 uses a simplified formula that allows different distortions of
the phases with a skew factor, but also keeps the length of the whole cycle, from peak to peak, the
same without distortion.

Business Cycle Skewness

Symmetric 2-Phase-Business-Cycle (green) Asymmetric 3-Phase-Business-Cycle (red)
S w —_ - Q
N ) » < e .
recession expansion recession recovery expansion
Green: Classic two-phase business cycle: expansions and recessions, Red: A succession of three distinct phases: expansions, recessions and recoveries,
Ref. “Measuring Business Cycles”, Burns and Mitchell (1946), Ref. “Recoveries”, Fatas and Mihav (2013),
Skew Factor = 0.0 (pure sine) Skew Factor = 0.33

Chart 1: Comparing 2-phase symmetric (green) and 3-phase asymmetric cycle models (red)


https://docs.cycle.tools/uploads/images/gallery/2020-07/image-1596148605464.png

The new “skew factor” used in the red model shows that the upswing phase is twice as long as the
recession, while ensuring the same total duration and amplitude of the standard, 2-phase cycle
model (green, left). This allows us to model identified cycle lengths and strengths in the 3-phase
model (red, right).

So, if we add the “skew factor” to the traditional mathematical cycle algorithms, we get cycle
models that consider the asymmetric changes mentioned above. And thus, the cycle models can
be used again for forecasts.

Example: The skew factor on the S&P 500 index

The next chart 2 shows a detected dominant, symmetric cycle with a length of 175 bars in January
2020 for the S&P 500 index. The light blue price data were not known to the cycle detection
algorithm and represent the forecast out-of-sample range. The cycle is shown as a pink overlay.
This symmetrical cycle forecast predicts that the peak would occur as early as the end of 2019,
and a new low for this cycle to occur in May.
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Chart 2: S&P 500 with 175 day symmetric cycle, skew factor: 0.0, date of analysis: 16. Jan 2020

As can be seen, the predicted high was too early than the real market top, and the predicted low
was too late compared to the market low. This is a common observation when using symmetric
cycle models in today’s markets. On the one hand, the analyst can now anticipate, based on
knowledge of asymmetric variation, that the predicted high will be too early and the plotted low
too late. However, additional knowledge of the analyst is required without being represented in the
model. A better approach would be to include this knowledge already in the modeling of the cycle


https://docs.cycle.tools/uploads/images/gallery/2020-08/image-1596523992482.png

projection.
Therefore, we now add the skew factor to the detected cycle analysis approach.

In the next graph (Chart 3), a skew factor to the same 175-day cycle is applied. The date of
analysis is still January 16, and the light blue is the prediction out-of-sample period. Here the
asymmetric cycle forecast projects the peak for late January and the low for March 2020. The real
price followed this asymmetric cycle projection more accurately.
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Chart 3: S&P 500 with 175 day asymmetric cycle, skew factor: 0.4, date of analysis: 16. Jan 2020

This example demonstrates the importance to adapt traditional cycle prediction models with the
addition of a skew factor. The introduction of a skew factor is based on the current scientific
knowledge of the changed, asymmetric business cycle behavior.

The next paragraph explains how this asymmetry can be applied to existing, mathematical cycle
models by introducing the skew factor formula.

Cycle Skew

The skew factor allows the representation of an asymmetric shape for business cycles in a cyclic
model, as shown in the following examples. The green cycle is a standard sine-wave cycle (skeW
=0.0); the red cycle applies a specific skew factor.

Examples


https://docs.cycle.tools/uploads/images/gallery/2020-08/image-1596523937171.png
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Desmos interactive playbook: https://www.desmos.com/calculator/ejq06faf93

Math & Code

Equation

To apply the cycle skew, the skewed sine wave equation is introduced instead of a pure sine wave,
sin(x), formula:

SineSkewed(x, sgey) = S
\/ (Skew + cos z)? + (sinz)?
Where:
Skew — skew factor [Range: -1 ... +1]

X = phase (rad)


https://docs.cycle.tools/uploads/images/gallery/2020-07/image-1596093375577.png
https://docs.cycle.tools/uploads/images/gallery/2020-07/image-1596093433444.png
https://docs.cycle.tools/uploads/images/gallery/2020-07/image-1596093514687.png
https://docs.cycle.tools/uploads/images/gallery/2020-07/image-1596093542766.png
https://www.desmos.com/calculator/ejq06faf93

Math LaTeX code

SineSkewed({\color{DarkGreen} x}, {\color{Blue} s {kew}})=\frac{\sin {\color{DarkGreen}
XFH\sqrt{({\color{Blue} s {kew}}+\cos {\color{DarkGreen} x})"2+(\sin {\color{DarkGreen}

X})"2}}

.NET C# code

Skewed sine wave function

double MathSineSkewed(double x, double skew)

{
double skewedCycle = Math.Sin(x) /
Math.Sgrt(Math.Pow((skew + Math.Cos(x)), 2) + Math.Pow((Math.Sin(x)),

2));

return skewedCycle;

How to use in a cycle forecast algorithm

A common approach is to build cycle prediction models based on detected or predefined values for
cycle length, phase, and amplitude. These models use a standard sine wave function to create a
cycle forecast or composite forecast projection. To retain these models and not recreate an
existing model, the proposal presented in this paper is to simply replace the existing standard sine
wave function with the new skewed sine wave function. Thus, any cycle prediction algorithm can
remain as is and use the detected cycles with length, amplitude, and phase as input parameters.
At the same time, the projection function is replaced with the new skewed sine function instead of

the standard sine function.
The main features of this function in brief:

® It is designed as a drop-in replacement for existing sine or cosine functions used for cycle
prediction. It is not necessary to adjust the existing overall model. Simply use this
function as a drop-in replacement in an existing algorithm.

® A skew factor of 0.3-0.4 should be used to fit the model according to current scientific
evidence on the asymmetry of the business cycle.

® The cycle will not be skewed. The length is preserved. Thus, the top-to-bottom and
bottom-to-top cycle counts are preserved and are not distorted. The amplitude will not be
distorted either. In this way, it is a safe replacement, with the main cycle parameters of
length and amplitude remaining intact.



Summary

The current scientific literature shows the increasingly asymmetric behavior of economic cycles.
Explanations can be found in the changing behavior of the financial systems in the US and G7
countries. Against this background, previous 2-phase symmetric cycle models need to be adjusted.
The demonstrated approach of introducing an additional skew factor into existing sinusoidal
models can help to better adapt cycle-based forecasts to this situation.

Further Reading

* Salgado et al. (2020): Skewed Business Cycles
* Morley, Piger (2012): The Asymmetric Business Cycle
* Jensen et al., (2020): Leverage and Deepening Business Cycle Skewness

* Fatas, Mihov (2013): Recoveries

As published in "Cycles Magazine":

ASYMMETRIC s,
BUSINESS CYCLES ~ ===i=s

=SKEW FACTORS



https://nbloom.people.stanford.edu/sites/g/files/sbiybj4746/f/skewness_0.pdf
https://www.mitpressjournals.org/doi/10.1162/REST_a_00169
https://www.aeaweb.org/articles?id=10.1257/mac.20170319
https://www.bostonfed.org/employment2013/papers/Fatas_Mihov_Session7.pdf
https://docs.cycle.tools/uploads/images/gallery/2021-02/asym-cycle-article.jpg

This article was published in the CYCLES MAGAZINE, Jan. 2021. The Official Journal of the
Foundation for the Study of Cycles. Vol. 48 No2 2021. Page 80ff. (Source Link:

https://journal.cycles.org/Issues/Vol48-No2-2021/index.html?page=80 )



https://journal.cycles.org/Issues/Vol48-No2-2021/index.html?page=80
https://journal.cycles.org/Issues/Vol48-No2-2021/index.html?page=80

Integrations

How integrate the cycle analysis APl with 3rd party applications and charting platforms (Info:
Integration package is not available in FSC membership. Requires WTT account.)



Integrations

Cycle Analysis API

APl Documentation

You can visit and browse our interactive API docs via ReDoc (read only):

api.cycle.tools/apidocs

Or test the interactive API console with your APl key in the swagger console:

api.cycle.tools/specs

To generate your APl key, go to: https://cycle.tools/account/api

Requires an whentotrade "Analyst" subscription level. APl endpoints are not available in the
"Basic" or "FSC membership" version.

API Limits

API requests limits for the Analyst package are:

Request Period Limit
1 second 50

1 minute 200

1 hour 1000
1 day 5000
30 days / 1 month 20000

If you need more requests, please contact us via eMail.


https://api.cycle.tools/apidocs
https://api.cycle.tools/specs
https://cycle.tools/account/api

Integrations

Python Integration

Ensure you use your personal APl key. You can set your API key in the cycle.tools console.
Replace YOUR_API_KEY in the examples with your personal key.

CycleExplorer Endpoint

Use this endpoint to post raw data series array to the endpoint. The example will pull eod data
from yahoo api first and send to the cycle analsis api to get current dominant cycle:

import requests
import json

import yfinance as yf

#put your cycle.tools APl key
cycleAPlkey = "YOUR_API_KEY*

#set cycle.tools API url endpoint
url =

f'https://api.cycle._tools/api/cycles/CycleExplorer?dynamiclnSampleMethod=true&api_key={cycleAPI

# set the yahoo ticker symbol, eg SP500="GSPC
tickerSymbol = "~GSPC";

#get data on this ticker

tickerData = yf.Ticker(tickerSymbol)

#get the historical prices for this ticker

tickerDf = tickerData.history(interval="1d", period="5y")

#get close data as json doubele array

Jsondata = tickerDf["Close"].to_json(orient="records”)

#call CycleExplorer endpoint to get current dominant cycle

r= requests.post(url, data=jsondata,


https://cycle.tools

headers={"Content-Type" : "application/json"})

#get the dominant cycle return data
dominantCycle = r.json()

dominantCycleLength = dominantCycle["length®]

#print the current dominant cycle length

print(f"Dominant Cycle Length: {dominantCyclelLength}'™)

#print the json the results
print()
print(Json.dumps(r.json(), indent=4, sort_keys=True))

Example output:
Dominant Cycle Length: 165.0

JSON response:



“amplitude': 146.00174004966559,

"analysisEndDate': "2020-05-03T17:02:20.6771012+00:00",
"analysisStartDate': "0001-01-01T00:00:00",
“"barsAvailable™: 0,

“barsused": 750,

"currentPrice': 2830.71,

cycleProfitability”: 0.75,

"lastlow": -5.6668009766674174,

"lasttop": -88.16680097666742,

"length": 165.0,

"license': "api.cycle.tools :You agree to the APl usage terms and conditions from host ",
"minbaroffset': 170.66680097666742,

“"nextlow”: 159.33319902333258,

"nexttop': 76.83319902333258,

"phase': -1.3169251392646713,

"phase_score™: -100,

"phase_status': "BOTTOM_Departure',

"phasingScore': 135,

""statusCode': null,

“symbol™: "manual",

"timeSeries'": []

MarketCycles Endpoint

Use this endpoint for known symbols IDs. The example will use the integrated crypto datafeed to
get the current dominant cycle in Bitcoin:

import requests

import json

#put your cycle._tools APl key
cycleAPlkey = "YOUR_API_KEY*
symbol="BTC" # Bitcoin

market="CDS" # Crypto

#set cycle.tools API url endpoint
url =

https://api.cycle.tools/api/cycles/MarketCycles/{symbol}?marketType={market}&amp;api_key={cyc



#call MarketCycles endpoint to get current dominant cycle

r= requests.get(url)

#get the dominant cycle return data
marketCycle = r.json()

marketCycleLength = marketCycle["length™]

#print the current dominant cycle length

print(f"Dominant Cycle Length: {marketCyclelLength}')

#print the json the results
print()

print(json.dumps(r.json(), indent=4, sort_keys=True))

Example output:
Dominant Cycle Length: 39.0

JSON response:

"amplitude': 418.6291962393411,

"analysisEndDate": "2020-05-01T00:00:00",

"analysisStartDate': '2016-11-28T00:00:00Z2",

"barsAvailable™: 750,

"barsused': 750,

"currentPrice': 8728.58,

“"cycleProfitability": 0.7105263157894737,

"lastlow": -7.758826601781372,

"lasttop': -27.258826601781372,

"length: 39.0,

“"license': "****** - You agree to the APl usage terms and conditions from
api.cycle._tools™,

"minbaroffset”: 46.75882660178137,

“nextlow': 31.241173398218628,

""nexttop': 11.741173398218628,

"phase™: -0.15968528545011673,

“"phase_score': 40,

"phase_status': "Uptrend_Neutral",

"phasingScore™: 0,

"'statusCode': "OK",



"'symbol': "BTC",

"timeSeries": []



Integrations

Excel Workbooks

How to use cycle analysis with Microsoft Excel via the
Cycle Tools API

Dominant Market Cycles

The MarketCycles APl endpoint allows you to do dominant cycle analysis for stocks, index data,
forex and commodities without the need to subscribe for data-feeds and complex tooling
integration. The endpoint gives you all dominant cycle information, including full time-series
charting data with a single call.

To get you started quickly, we provide here a short Excel sheet which allows to pull up dominant
cycle information and to plot the chart with cycle as indicator. Exactly as you do it with charting
software. However, here without the need for any charting tool or any datafeed subscription.

We just use the PowerQuery functions available in Excel to connect to external data-sources.
There are two sheets prepared:

The first sheet allows you to specify the symbol/market to analysis and to change the parameters
for the request. The update button refreshes the data and the table below shows the detected
dominant cycle data.

O theePightshiantsicle of e ExcERwikfdw, WBu tairrsee o fifépar&t queries using Beif GEFomments
N%l%t?ycl@@?“éﬁﬁ&ﬁfﬁf”slf yﬁareﬂ@}erestﬂ th?settlngs an@’t@ry"arﬁet@you@%an do a
r[;‘ﬁahtg:hck gitthe query and seléet “Edit": Thel ﬁﬁi\/aﬁ'fféqvﬁnqamgr” Silften show, ISR detsiled

powemguery. Yes cansee how thertalde “Parameterthistised to get #he-paramete«$o web source ~

URL call: S S
A B -
i Queries & Connections MR
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You can download the attached Excel Workbook WTT_MarketCycles to play with this
example on your own. The API key is just for demo purposes and limited to allow free test.
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