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Commodity Channel Index
• ᤍᰁူۖᚆێጱ೰ຽ
• ᦇᓒ॔๥ጱ೙ݳ೰ຽ
• Let’s Walk-through
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CCIጱᦇᓒܻቘ
• Step 1: TP (Typical Price)
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CCIጱᦇᓒܻቘ
• Step 2: Smooth TP (TPMA)
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CCIጱᦇᓒܻቘ
• Step 3: Avg. Difference (MD)
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CCIጱᦇᓒܻቘ
• Step 4: Formula Translation

(TP - TPMA) / (0.015 * MD)
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CCIکବࣁᓒՋԍ
• No Idea, But Price Strength Measurement

• (TP - TPMA) / (0.015 * MD) ᐟ॰݇හጱፓጱ
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-100~+100୮ڹ૱࣋ᥟፍ᝜ࢱ
• ᘍ੊ᬦ݄ӣଙጱᤒሿ
• Dow30 Constituents
• S&P500 Constituents
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-100~+100૱࣋ᥟፍ (Dow30)
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-100~+100૱࣋ᥟፍ (S&P500)
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• Overlay Dow30
• Expand S&P500 Back to Jan. 2010
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-100~+100૱࣋ᥟፍ (S&P500)
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Play-Around Parameter
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• ಘय़ࢧ๕ޮ๗҅ๅ੝හഝᅩ॒100+ ,100-ࣁԏٖ
• ᖽੜࢧ๕ޮ๗҅ๅग़හഝᅩ॒100+ ,100-ࣁԏٖ

A shorter CCI (10 periods) will be more volatile with a smaller 
percentage of values between +100 and -100. Conversely, a 
longer CCI (40 periods) will have a higher percentage of values 
between +100 and -100.
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What’s the Point…
• ೰ຽᦡᦇڡᤙ૪ᕪᬲᙧ >>> ሿํ૱࣋ᄍݒ

• ই֜ץྋҘ(TP - TPMA) / (0.015 * MD) 

• ӧᚆአҘᚆአҘ՗Კ᧏ጱ୏তᖀᖅ
• Welcome to GTL (Gammas Technical Lab)
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