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MMM Crypto Risk Score x Excess Liquidity
Model

The crypto/risk-beta signal overlay. Built to combine weekly crypto risk recovery with global M2/GDP
excess-liquidity breadth.

Canonical host CRYPTOCAP:OTHERS 1W

Default logic Week-End held, confirmed weekly bars, source-wired risk score, T+1 implementation
Live script MMM Excess Liquidity Model v2 Advanced v10.2 with optimal preset marker layer
Package Standalone $49 Signals package | Included in $299 Full Suite

Status Authoritative customer README | Updated May 2026

Quick answer

Use this model when you want a disciplined weekly signal overlay for crypto and broader risk beta. It combines a weekly
crypto risk score with global M2/GDP excess-liquidity breadth, then highlights the historically strongest preset uses of those
states through the Advanced v10.2 optimal marker layer.

What this guide is for

- Explain the two-script workflow: MMM Crypto Risk Weekly Bridge plus MMM Excess Liquidity Model v2 Advanced.

- Define the public signal states: BTC_REC, RISK_TURN, Excess Liquidity Core, BRD, HLS, ALL4 and the optimal preset
layer.

- Clarify source wiring, visible marker timing, signal-date exports and optional stats-table references.

- Keep users focused on confirmed weekly signals, T+1 implementation and risk discipline rather than intrabar prediction.
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What it measures

Main raw signal outputs

- BTC_REC: weekly risk score recovery condition; strict public threshold is risk score >= 65.

- RISK_TURN: four-week risk-score acceleration; strict public threshold is risk delta >= +10.

- Excess Liquidity Core: composite_alt_score > 1, z_roc_26w_104w > 1 and z_roc_104w_104w > 1.

- BRD / Broad Positive: composite_alt_score > 0.5, z_roc_26w_104w > 0.5 and z_roc_104w_104w > 0.5.
- HLS: high-level + slow momentum condition; z_level 104w > 1 and z_roc_104w_104w > 1.

- ALL4: high-conviction cluster when Excess Liquidity Core, HLS, BTC_REC and RISK_TURN align.

Optimal preset layer
- TURN + CORE: risk_delta_4w >= 10 AND Excess Liquidity Core. Highest-Sharpe short-window TURN expression in the
OTHERS study.

- TURN Trend Reclaim: risk_score >= 50, risk_delta_4w >= 10, composite_alt_score >= 0, and anchor/OTHERS weekly
close > 13w SMA.

- ALL4 Strict: CORE + HLS + risk_score >= 65 + risk_delta_4w >= 10.
- ALL4 Buffered: CORE + HLS + risk_score >= 63.5 + risk_delta_4w >=9.5.

- CORE, REC, BRD and HLS remain available as individual research/context markers, but are hidden by default in the
optimal visual hierarchy.
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Recommended workflow

- Add MMM Crypto Risk Weekly Bridge first. It produces the hidden weekly risk score and 4-week delta source plots.
- Add MMM Excess Liquidity Model v2 Advanced second.

- Wire Risk score weekly source to MMM_CRYPTO_RISK_SCORE_WEEKLY_SOURCE.

- Wire Risk delta 4w weekly source to MMM_CRYPTO_RISK_DELTA_4W_WEEKLY_SOURCE.

- Tick the source-wiring confirmation input once the sources are correctly connected.

- Use CRYPTOCAP:OTHERS on 1W and treat signals as T+1 implementable.

- Leave the optimal preset visual layer focused on TURN + CORE, TURN Trend Reclaim, ALL4 Strict and ALL4 Buffered
unless you are doing research.

Marker timing and exports

- Visible chart markers: obey the Marker timing input. If set to T+1 entry bar, the marker is visually shifted one bar after the
signal.

- AUTH exports: remain unshifted signal-date logic for audit and reconciliation.
- Stats table: static reference values from completed OTHERS OHLC samples. It does not recalculate live.

- Live recent markers: may appear before their 4w, 13w or 26w forward window is complete. Turn on Hide live preset
markers without completed forward window for research-parity review.

Common mistakes to avoid

- Do not use the Excess Liquidity script without wiring the Crypto Risk Score sources. REC, TURN and ALL4 are not valid
unless the source bridge is connected.

- Do not treat ALL4 or any preset as a guarantee. These are historical signal states, not promises of returns.
- Do not confuse visible T+1 markers with signal-date exports.

- Do not read every context marker as an immediate trade instruction; this is a weekly signal overlay that still needs sizing
and risk discipline.
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Wiring and companion tools

Hidden source plots / inputs

- MMM_CRYPTO_RISK_SCORE_WEEKLY_SOURCE - hidden weekly risk score from the Weekly Bridge.

- MMM_CRYPTO_RISK_DELTA_4W_WEEKLY_SOURCE - hidden 4-week risk-score delta from the Weekly Bridge.

- MMM_GM2GDP_RISK_SCORE_INPUT_SOURCE - hidden validated risk score export from the Excess Liquidity script.

- MMM_GM2GDP_RISK_DELTA4W_INPUT_SOURCE - hidden validated risk delta export from the Excess Liquidity script.
- AUTH_PRESET_BITMASK_UNSHIFTED - hidden signal-date bitmask export for optimal preset reconciliation.

Bitmask export reference

Bit Preset

1 REC

2 CORE

4 BRD

8 HLS

16 TURN + CORE

32 TURN Trend Reclaim
64 ALL4 Buffered

128 ALL4 Strict

Example: a value of 146 means ALL4 Strict (128) + TURN + CORE (16) + CORE (2).

Best companion indicators

- Liquidity Momentum Dashboard for wider liquidity context.
- Grand Composite and Nowcast Model when you want the broader macro regime backdrop.
- Regime Returns Matrix when you want conditional historical allocation evidence.

- Crypto Risk Score dashboard/bridge for the underlying weekly risk-score state.
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Question Answer

Is this only for crypto? No. The score is crypto-native, but liquidity and risk-beta states can also be informative for speculative assets such as IWM or
high-beta equities.

Which markers should | watch first? Start with TURN + CORE, TURN Trend Reclaim, ALL4 Strict and ALL4 Buffered. Use CORE, REC, BRD and HLS as context when
needed.

Why is TURN Trend anchored to The reference study used OTHERS weekly close > 13w SMA. Advanced v10.2 uses the anchor symbol so the preset does not

OTHERS? silently change when the indicator is placed on another chart.

What does the stats table show? Static completed-sample OTHERS OHLC reference stats using T+1 entry, fixed exits and net costs. It is not a live recalculation.

Does ALL4 guarantee returns? No. It identifies alignment across model inputs. It is a signal state, not a guarantee.

Why weekly data? Weekly confirmation reduces noise and keeps the signal closer to implementable behaviour.

Support and practical notes

- $199 Momentum Dashboards bundle = Growth, Inflation and Liquidity.
- $49 Signals = Crypto Risk Score x Excess Liquidity standalone.
- $299 Full Suite = Momentum Dashboards + Nowcast Model + Grand Composite + Regime Returns Matrix + Signals.

- One-time purchase. Lifetime updates. TradingView invite-only access is granted manually after verification, usually within
24 hours and often sooner.

- Refunds are available within 14 days if the product is not right for you. Educational tool only; not financial advice.

- Support contact: support@macromarketmodel.com
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