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AI and intraday moves

Today we’ll showcase a methodology to utilize AI to assess the intraday swing in major markets
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Premise: Leading Indicators

Toggle’s Leading Indicators are built from bottom up fundamental datapoints, and can provide 
info about the future moves of the market
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Leading indicators, AI and intraday moves

We fed our leading indicators to an AI focused and asked the following question:

Can we estimate if today will be more or less volatile than the median of the last month?

Turns out, we can!
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The results at a glance

We can forecast volatile days with 75% accuracy

Will tomorrow’s High-Low intraday swing be wider than the median of the last 30 days?

no
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Ok great, but what are the use cases?

Knowing if tomorrow is a very volatile day, or a quiet one, can help you structure your trades 
and gain advantageous entry points
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Where can I get this?

Subscribe to Toggle and get it each morning in your inbox

https://ndcdyn.interactivebrokers.com/sso/Login?action=TA_MARKET_DATA&loginType=1&ser
viceID1=1065&serviceID2=1064&locale=en_US&locale=en_US

https://ndcdyn.interactivebrokers.com/sso/Login?action=TA_MARKET_DATA&loginType=1&serviceID1=1065&serviceID2=1064&locale=en_US&locale=en_US
https://ndcdyn.interactivebrokers.com/sso/Login?action=TA_MARKET_DATA&loginType=1&serviceID1=1065&serviceID2=1064&locale=en_US&locale=en_US
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Thank you

Giuseppe Sette
giuseppe@toggle.ai

TURN ON INSIGHTS. TURN OFF NOISE



Disclaimer
Note that past performance is not indicative of future performance
TOGGLE email briefings, newsletters, alerts, insights, and similar publications "Publications" do 
not reflect any opinions of TOGGLE or its affiliates. Publications are meant for informational 
purposes only, are not intended to serve as a recommendation to buy or sell any security in a 
brokerage account or any platform and are not an offer or sale of a security nor an endorsement 
or advertisement of the same. While TOGGLE seeks to ensure the accuracy of the information it 
presents, it has no obligation and shall not be liable for errors in any data, information, or 
Publications accessible through TOGGLE products or services. All investments involve risk, and 
the past performance of a security or financial product does not guarantee future results or 
returns. TOGGLE is not a broker-dealer nor an investment adviser, and makes no representations 
or warranties, express or implied, and disclaims any and all warranties with respect to any 
information accessible via any TOGGLE Publications or TOGGLE data.
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