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Rakusui Investment 

Multi-Timeframe Resonance 

Scoring System 

Product Manual 

A quantitative signal tool for stock screening, technical-structure recognition, and investment 

research workflow support 

Product Positioning 

This system helps identify structural resonance signals among daily, weekly, and monthly 

timeframes by integrating the local historical market database, technical indicators, Kalman-filter 

forecasts, and the scoring model into a batch-operable research screening workflow. 

 

Item Description 

Issuer Rakusui Co., Ltd. 

Document Version English Version v4.0 

Intended Users 
Clients, investment research staff, advisory support teams, product 

demonstrations, and internal training 

Publication Date 2026-07-07 

Production 

Environment 

The system is based on Python and Rakusui Quantitative Model System 

Version 3.0. 

Before use, please install the Python environment and the local database 

according to the Rakusui Quantitative Model System Operation Manual 

V3.0. 

 

Important Notice: The output of this product is research-support information only. It does not 

constitute investment advice, return commitments, or trading instructions of any kind. 
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1. Product Overview 

Rakusui Investment's Multi-Timeframe Resonance Stock Screening System is a batch-oriented 

technical-structure screening tool for the Japanese equity market. Based on a local historical 

market database, the system reads closing-price data, automatically calculates moving-average 

structures, MACD status, forecast cross dates, and resonance scores across daily, weekly, and 

monthly timeframes, and exports the results as an Excel ranking table for initial screening, 

comparison, and follow-up research review. 

The product is not designed to replace analyst judgment. Its purpose is to standardize, tabulate, 

and make repeatable the highly repetitive observation of technical structures. Through 

consistent scoring and field definitions, clients can quickly identify the stock pool that deserves 

further research. 

In One Sentence 

The system first uses the monthly timeframe to assess the broad direction, then the weekly 

timeframe to identify major turning points, and finally the daily timeframe to observe short-

term rhythm; the three are combined into a sortable resonance score. 
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2. Core Value and Use Cases 

Client Need System Capability Client Outcome 

Batch Screening 
Automatically reads the full stock 

pool in ticker.csv 

No need to manually inspect charts 

stock by stock 

Noise Reduction 

Introduces layered scoring 

across monthly, weekly, and daily 

timeframes 

Reduces misjudgment caused by 

single daily signals 

Structural 

Recognition 

Combines moving averages, 

MACD, trend slope, and forecast 

crosses 

Quickly identifies recovery, 

strengthening, or weak-filter 

candidates 

Traceable 

Results 

Exports Excel rankings and 

timeframe details 

Supports sorting, filtering, review, 

and internal communication 

Offline First 
Prioritizes the local DuckDB 

market database 

Reduces dependence on external 

data fetching 

 

Typical Use Cases 

• Generate a candidate stock pool on a daily or weekly basis as input for research meetings, 

model review, or portfolio monitoring. 

• After market volatility, quickly scan which stocks show weekly recovery, monthly 

improvement, or daily confirmation. 

• Provide multi-timeframe structural explanations for stocks followed by clients, creating a 

standardized communication language. 

• Conduct periodic reviews of historical signals and observe the relationship between score 

changes and subsequent price behavior. 
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3. Data Sources and Operation 

The system uses local data sources by default. Please first install the Python environment and 

the local database according to the Rakusui Quantitative Model System Operation Manual V3.0. 

After installation, the local baseline configuration is as follows: 

Data Item Current Configuration 

Stock Pool File ticker.csv 

Ticker Column ticker 

Market Database database\jp_close_db\db\jp_close.duckdb 

Market Table daily_close(symbol, date, close) 

Default Data Source 

Mode 
local: read only from the local market database 

Fallback Mode 
auto: local first, then fall back to online fetching only if local reading 

fails 

 

Operation 

1. Daily operation: after running the script by double-clicking or via the command line, the 

system automatically reads all stock codes in ticker.csv. 

2. End date: enter the analysis end date in the pop-up window using the YYYY-MM-DD format. 

3. Output path: by default, files are exported to the outputs folder under the project directory. 

4. Temporary override: if only a small number of stocks need to be analyzed, specify them with 

the --tickers command-line argument. 
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4. Model Logic 

The system is designed around multi-timeframe structural resonance. Its core logic includes 

price resampling, technical-indicator calculation, local peak/trough recognition, Kalman 

forecasting, and composite scoring. 

Module Description 

Timeframe 

Processing 

Resamples daily closing prices into weekly and monthly series, then 

analyzes the three timeframes together. 

Moving-Average 

Structure 

By default, calculates short MA5 and long MA20, observing the 

short/long MA relationship and forecast cross. 

MACD Structure 
Calculates DIF, DEA, and HIST to observe momentum recovery, the 

DIF/DEA relationship, and the zero-axis position. 

Adaptive Order 
Automatically sets peak/trough recognition sensitivity based on 

timeframe, sample length, and recent volatility. 

Forecast Window 
Determines forecast starting points from recent peak/trough structures 

and forecasts MA and MACD crosses separately. 

Kalman Filtering 
Smooths and extrapolates the short-minus-long spread to locate cross 

dates within the future window. 

 

Model Interpretation 

The forecast dates output by the system represent structural approach points identified under 

current data conditions. They do not represent trading signals that will necessarily occur. 

Clients should make comprehensive judgments using fundamentals, valuation, liquidity, 

industry context, and risk tolerance. 
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5. Multi-Timeframe Resonance Scoring Framework 

The latest scoring framework is centered on future forecast golden-cross resonance. Already-

formed golden crosses, same-day crosses, and past crosses receive no score. The system 

separately calculates the MA future-forecast resonance score and the MACD future-forecast 

resonance score, then averages the two to obtain the Final Score. This design is closer to the 

model's core capability: forecasting future golden-cross points for moving averages and MACD 

across daily, weekly, and monthly timeframes, and evaluating whether those future forecasts 

form multi-timeframe resonance. 

Core Formula 

Final Score = (MA Score + MACD Score) / 2. MA Score and MACD Score are each 

composed of future-forecast golden-cross validity points plus a multi-timeframe resonance 

bonus, and each is capped at 100 points. Already-formed crosses, same-day crosses, and 

past crosses do not score. 

 

Scoring Object Calculation Method Explanation 

MA Score 

Monthly MA future-forecast points + weekly 

MA future-forecast points + daily MA future-

forecast points + MA resonance bonus 

Measures future golden-

cross forecast resonance 

in the moving-average 

system. 

MACD Score 

Monthly MACD future-forecast points + 

weekly MACD future-forecast points + daily 

MACD future-forecast points + MACD 

resonance bonus 

Measures future golden-

cross forecast resonance 

in the MACD system. 

Final Score (MA Score + MACD Score) / 2 

Final ranking score after 

combining trend structure 

and momentum 

structure. 

 

Cycle Weights and Forecast Timing Factors 

Within each indicator, monthly, weekly, and daily timeframes are scored according to their cycle 

weights. Only golden crosses whose forecast dates are strictly later than the run's end date are 

considered valid future forecasts. Already-formed crosses, same-day crosses, past crosses, 

missing forecasts, and overly distant forecasts all receive 0 points, and the corresponding Excel 

date cells remain blank. 
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Cycle Weight 
Ideal 

Window 

Valid 

Window 

Watch 

Window 
Description 

Monthly 40 
30-360 

days 

Within 540 

days 

Within 720 

days 

Highest long-cycle weight, 

used to judge broad 

direction and medium- to 

long-term turns. 

Weekly 35 
14-120 

days 

Within 180 

days 

Within 270 

days 

Second-highest medium-

cycle weight, used to 

identify major recovery 

and turning points. 

Daily 25 5-45 days 
Within 90 

days 

Within 120 

days 

Short cycle used for 

rhythm confirmation, with 

lower weight than monthly 

and weekly. 

 

Forecast Status 
Timing 

Factor 
Explanation 

Already Golden, Same-

Day Cross, or Past 

Cross 

0 

Excluded from future-forecast scoring; the 

corresponding Excel date cell remains blank to avoid 

mistaking already-occurred or same-day signals for 

future forecasts. 

Future Forecast in Ideal 

Window 
1.00 

Optimal state, indicating that the golden-cross timing 

fits the rhythm of that timeframe. 

Future Forecast Valid 

but Distant 
0.60 

Has forecast value, but the long time distance 

reduces certainty. 

Future Long-Range 

Watch Window 
0.30 

Used only as an observation clue and receives a 

lower score. 

No Forecast, Too 

Distant, or No Valid 

Future Date 

0 
Not included in the forecast score for that timeframe; 

the Excel date cell remains blank. 
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Multi-Timeframe Resonance Bonus 

The resonance bonus reflects signal strength when valid forecast golden crosses appear across 

multiple timeframes. This component carries meaningful weight and is an important feature of 

the updated scoring framework. 

 

 

Valid Resonance 

Combination 

Maximum 

Bonus 
Explanation 

Monthly + Weekly + Daily Up to +30 

Valid forecast golden crosses appear in all 

three timeframes, forming the strongest 

resonance. 

Monthly + Weekly Up to +24 
Long and medium cycles strengthen together, 

forming medium- to long-term resonance. 

Weekly + Daily Up to +16 
Medium-short cycle resonance, leaning toward 

rhythm triggers and recovery confirmation. 

Monthly + Daily Up to +12 

Long and short cycles appear together, but 

without weekly confirmation; weaker than 

monthly-weekly resonance. 

Single Cycle Only +0 
Does not form multi-timeframe resonance and 

is used only as a single-cycle clue. 

 

How to Read the Score 

Updated score = future-forecast golden-cross validity points + multi-timeframe resonance 

strength bonus. The system only counts six forecast results later than the run end date: MA 

daily/weekly/monthly and MACD daily/weekly/monthly. Already-formed, same-day, and past 

crosses are excluded from scoring and are not shown in Excel date columns. Date colors in 

Excel only indicate time proximity within 30 days and do not change the score. 
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Final Score 

Range 
System Level Client Interpretation 

80 and Above Strong Resonance 

Future forecast resonance in MA and MACD 

is relatively strong and can be prioritized for 

observation. 

60-79 Moderate Resonance 
Future forecast resonance is favorable and 

may enter the candidate watch pool. 

40-59 Watch 
Some future forecast signals exist, but 

resonance still requires confirmation. 

Below 40 Filter 

Future forecast resonance is insufficient and 

normally does not enter the priority candidate 

pool. 

 

6. Excel Output Description 

The Excel workbook generated by the system is the main client deliverable. When multiple 

forecast dates in the same row are within 30 days of one another, the system highlights them 

with matching font colors so clients can easily see date clusters; dates that do not form a close-

date relationship remain black. 

Sheet Purpose 

Resonance Ranking 

Main ranking sheet, one row per stock, showing Final Score, 

MA/MACD scores, six forecast golden-cross dates, and remarks. 

Forecast dates within 30 days in the same row are indicated with 

the same font color. 

Run Parameters 

Run-parameter sheet recording the end date, stock-pool file, data 

source, local market database path, scoring formula, weights, 

level thresholds, and date-color rule. 

Error Log 

If some stocks cannot be analyzed, records the failed tickers and 

error reasons. Missing-database tickers do not stop the overall 

run. 
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Resonance Ranking Fields and Decision Logic 

Field Meaning Decision Logic 

Ticker Stock Code 

Comes from ticker.csv. The system first checks 

the local market database mapping; for example, 

1301 can be resolved as 1301.T. 

Final Score Final Score Final Score = (MA Score + MACD Score) / 2. 

MA Score 
MA Forecast 

Resonance Score 

Calculated from MA forecast golden-cross 

validity points for monthly, weekly, and daily 

timeframes plus the MA multi-timeframe 

resonance bonus. 

MACD Score 
MACD Forecast 

Resonance Score 

Calculated from MACD forecast golden-cross 

validity points for monthly, weekly, and daily 

timeframes plus the MACD multi-timeframe 

resonance bonus. 

Resonance Level Resonance Level 

Classified into Strong Resonance, Moderate 

Resonance, Watch, or Filter according to Final 

Score. 

MA Daily Cross 

Daily MA Golden-

Cross Forecast 

Date 

Future forecast golden-cross date for daily MA5 

and MA20. If blank, no valid future forecast 

exists, the forecast date is same-day/past, or the 

timeframe is already golden. 

MA Weekly Cross 

Weekly MA Golden-

Cross Forecast 

Date 

Future forecast golden-cross date for weekly 

MA5 and MA20. If blank, no valid future forecast 

exists, the forecast date is same-day/past, or the 

timeframe is already golden. 

MA Monthly Cross 

Monthly MA 

Golden-Cross 

Forecast Date 

Future forecast golden-cross date for monthly 

MA5 and MA20. If blank, no valid future forecast 

exists, the forecast date is same-day/past, or the 

timeframe is already golden. 

MACD Daily Cross 

Daily MACD 

Golden-Cross 

Forecast Date 

Future forecast golden-cross date for daily DIF 

and DEA. If blank, no valid future forecast exists, 

the forecast date is same-day/past, or the 

timeframe is already golden. 
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MACD Weekly 

Cross 

Weekly MACD 

Golden-Cross 

Forecast Date 

Future forecast golden-cross date for weekly DIF 

and DEA. If blank, no valid future forecast exists, 

the forecast date is same-day/past, or the 

timeframe is already golden. 

MACD Monthly 

Cross 

Monthly MACD 

Golden-Cross 

Forecast Date 

Future forecast golden-cross date for monthly 

DIF and DEA. If blank, no valid future forecast 

exists, the forecast date is same-day/past, or the 

timeframe is already golden. 

Remark Remark 

Explains which future forecast cycles form 

resonance for MA and MACD, the resonance 

strength, and whether the signal is only a single-

cycle future signal. Already-formed and same-

day crosses are not written into Remark. Date 

colors only indicate forecast-date clusters within 

30 days in the same row. 

 

Ticker Matching and Missing-Database Handling 

Item Description 

ticker.csv Code 

Format 
The stock pool may keep suffix-free codes, such as 1301 and 130A. 

Local Database 

Matching First 

The system first reads the DuckDB symbols(code -> symbol) 

mapping and uses the actual local database symbol once a match is 

found. 

Japanese Market 

Suffix Rule 

The current local database uses .T format for daily_close.symbol, 

such as 1301.T. The .T suffix is commonly used for Japan 

Yahoo/TSE symbols. 

Codes Not in 

Database 

If a code is not found in the local mapping, such as a newly listed 

code not yet loaded, the stock is recorded in Error Log and the 

program continues with subsequent stocks. 

Non-Blocking 

Principle 

Unless all stocks fail, a single ticker failure will not block batch 

screening. 
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Examples for Reading the Remark Field 

Remark Example Meaning 

MA: Monthly+Weekly strong resonance; ... | 

MACD: Weekly+Daily moderate 

resonance; ... 

MA shows strong medium- to long-term 

resonance, while MACD shows moderate 

medium-short resonance. 

MA: Daily, no multi-timeframe resonance; 

Daily already golden 

Only daily MA is confirmed and no multi-

timeframe resonance is formed. 

MACD: no valid multi-timeframe golden-

cross forecast 

MACD has no valid multi-timeframe forecast 

golden cross. 

 

 

 

 

Reading Suggestion 

Clients may first sort by Final Score from high to low, then check whether MA Score and 

MACD Score are balanced. If Final Score is high but contributed mainly by only MA or only 

MACD, confirm the resonance source in Remark to avoid mistaking a single-indicator signal 

for dual-system resonance. 
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7. Client Workflow 

1. Prepare the stock pool: confirm that ticker.csv contains the stock codes to be scanned. 

2. Update the market database: use the local market-data maintenance program to update the 

daily_close table in DuckDB. 

3. Run the system: execute the batch resonance stock-screening script and enter the end date 

for the analysis. 

4. Review the ranking: open the Resonance Ranking sheet in Excel and sort candidates by 

Final Score from high to low. 

5. Check details: for selected candidates, review Timeframe Details to confirm the monthly, 

weekly, and daily structural sources. 

6. Manual review: make the final judgment by combining fundamentals, industry context, 

financials, valuation, liquidity, and risk preference. 

Recommended Workflow 

Clients are advised to use Resonance Ranking for initial screening, then manually review 

Strong Resonance and Moderate Resonance stocks. Filter stocks are not recommended as 

priority research targets but may be retained for later review. 

 

  



洛水株式会社 

                                                                      15                                      
 

8. Risk Disclosure and Usage Boundaries 

• This system is a research-support tool. It does not constitute investment advice, trading 

instructions, return forecasts, or risk commitments. 

• Technical indicators and Kalman forecasts are based on historical price series and cannot 

capture non-price factors such as sudden changes in company fundamentals, policy shifts, 

liquidity shocks, accounting fraud, or black-swan events. 

• Forecast cross dates are not equivalent to buy signals; clients should use them together 

with independent research and risk-control rules. 

• Model parameters, scoring weights, and data quality all affect the output. Any automated 

screening result requires manual review. 

• If the local market database is not updated in time, suspended-trading data is missing, or 

ticker mapping is abnormal, the output may be distorted. 
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9. FAQ 

Question Answer 

Does the system need internet access every 

day? 

No by default. The current version prioritizes the local DuckDB 

market database. External data sources are attempted only 

when auto mode is used. 

Why are some stocks in Error Log? 

Common reasons include the code not being in the local 

database, insufficient history, or missing valid closing prices 

before the end date. 

Does a high Final Score mean the stock can 

be bought? 

No. A high score only indicates favorable future forecast 

golden-cross resonance. Fundamentals, valuation, risk, and 

trading plans must still be considered. 

Why are Excel headers in English? 

English headers are better for downstream data processing, 

international presentation, and team collaboration. Chinese 

explanations are available in this manual. 

Can the scoring weights be adjusted? 

Yes. The current default weights are monthly 40, weekly 35, 

and daily 25. They may be adjusted later based on backtesting 

results or client strategy style. 

Why are some forecast dates colored? Color only indicates that multiple forecast dates for the same 

stock are within 30 days of each other, making it easier to 

identify close-date signal clusters. Color itself does not change 

Final Score and is not an independent buy recommendation. 
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Appendix: Field Definitions 

Field Category Representative Fields Description 

Basic 

Information 
Ticker 

Stock code. Latest market date, latest close, 

and data source have been removed from 

the main table to keep the output concise. 

Scoring Results 

Final Score, MA Score, 

MACD Score, Resonance 

Level 

Used for sorting, screening, and candidate-

priority judgment. The Action column has 

been removed. 

Cycle Status Remark 

Uses one remark to summarize which cycles 

form future-forecast resonance and the 

resonance strength. 

Forecast Dates 

MA Daily/Weekly/Monthly 

Cross; MACD 

Daily/Weekly/Monthly 

Cross 

Six key future forecast golden-cross dates. 

Blank if already golden, same-day, past 

date, or no valid forecast exists. If multiple 

dates in the same row are within 30 days, 

they are marked with the same font color. 

Structure 

Indicators 
Run Parameters 

Records the end date, stock pool, data 

source, local market database, scoring 

formula, and weights. 

Momentum 

Indicators 
Error Log 

Records codes that are missing from the 

database, have insufficient history, or 

otherwise cannot be analyzed; the overall 

run is not interrupted. 

Model 

Parameters 
None 

Structure indicators are not included in the 

main table to avoid overly wide output. 

Explanation 

Fields 
None 

Legacy Risk Flags, Reasons, and Core 

Rationale have been merged into Remark. 

Final Note 

Rakusui Investment recommends using this system as a candidate-discovery and structure-

review tool, not as an independent trading system. The more standardized the model output 

is, the more it should be used together with investment discipline, risk budgets, and research 

judgment. 
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