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Key :

Under the name of the indicator or function, you will find a description of that indicator/function,
and for some, the most common published uses. In the box under the graph, you will find the
inputs that it requires, whether the inputs are required or optional, the type of indicator/function,
and what that indicator/function will return if used in a filter criteria or filter. Also, you will find
an example of the usage as well as an example written in Tradesense language.

Inputs: (Example #1) Req./Opt.: Type: Returns:
(Ex. #2) (Ex. #3)
# of Bars Regq. Indicator None
Filter Criteria Uses: (Example Syntax:
Only) If A/D crosses above Crosses Above (Accumulation Distribution, 75)
75

Indicator — An indicator is designed for charting purposes, so that the user can watch as the
indicator reflects trend changes, and/or convergence/divergence between the price and indicator.

Functions — Functions are used to reference time periods, price bars, and/or certain data.
Indicators are considered functions but, functions are not necessarily indicators.

Inputs — Inputs are the parameters that an indicator uses to calculate its formula. For Example:
When using a moving average you can specify the number of bars that the average calculates by
changing its input from 18 to 40. (Example #1) See page 111 for a list and definitions of all of
the inputs.

Req./Opt. — This tells you whether or not the inputs for that indicator/function are required or
optional. (Example #2)

Type — Type references what kind of function you are dealing with, whether it is a indicator,
data, calendar, bars ago, math, or simply a price function. (Example #3)

Filter Criteria Uses — This is an example only, showing a common way to use that certain
indicator/function in a filter citeria.

Svntax — This again, is only an example, showing how to write the criteria in our Tradesense
language.



Trade Navigator Indicators

Accumulation/Distribution

This is a market strength indicator that associates changes in price with the volume. It is based
on the idea that the more volume associated with a price move, the greater the significance of the
price move.

GC-067: 12/31/74 - 05/17/02 [Daily bars] Comex Gold Cadj Lig

Thy 05/23/02:
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Inputs: Req./Opt.: Type: Returns:
None None Indicator Value of the
Accumulation
Distribution line.

Filter Criteria Uses: (Example Only) Syntax:
If A/D crosses above 75 Crosses Above (Accumulation Distribution, 75)




ADOsc

This is an Accumulation Distribution Oscillator that returns a value between 0 and 100 indicating

the ratio of accumulation over distribution.

GC-067: 12/31/74 - 04729702 [Daily bars)
‘Wed 09/15/02: TDofM=11 TDofr=92
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Inputs: Req./Opt.: Type: Returns:
None None Indicator Value of the
ADOsc line.
Filter Criteria Uses: (Example Only) Syntax:

If the ADOsc is crosses above 50

Crosses Above (ADOsc, 50)
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DX

Average Directional Index was developed by Welles Wilder, and is used to measure the strength
and integrity of a trending market. This is a momentum indicator that can be used in conjunction
with many other indicators. The higher the number, the stronger the trend.

GC-067: 12/31/74 - 04729702 [Daily bars) Comex Gold Cadj Lig

Wed 05/15/02: TDofM=11 TDofr=92
4/29/02 = 311.5 (-0.6) 3750
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Inputs: Req./Opt.: Type: Returns:
Bars used in Calculation Req. Indicator Value of the ADX
line
ShowlnitialBars Req.
Filter Criteria Uses: (Example Only) Syntax:
If the ADX of 7 bars, not showing initial barsis | ADX(7,F) >=55
at 55 or above




ADXmod

This is a modified Average Directional Index (Preserves Sign of Trend). Our ADX uses the
Absolute Value to keep the ADX from returning negative numbers. The ADXmod, does not use
the Absolute Value, so it will return negative numbers when prices are in a down trend.

GC-067: 12431/74 - 06/06/02 [Daily bars] Comex Gold Cadj Lig

Thu 06/06/02 (GC-200208): ADXmod= 49 57
6602 = 325.8 (+3.7)
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Inputs: Req./Opt.: Type: Returns:
Bars used in Calculation Req. Indicator Value of the
ADXmod
Show initial Bars
Filter Criteria Uses: (Example Only) Syntax:
If the ADXmod of 7 bars not using initial bars ADXmod(7,F) > 30
is greater than 30




ADXR

The Welles Wilder Average Directional Rating, is simply a smoothed version of the ADX.
ADXR is calculated by taking two ADX values (current value and value X periods back), adding
them, and then dividing by two.

GC-067: 124/31/74 - 04729702 [Daily bars] Comex Gold Cadj Lig

ton 05413702: TDofM=9 TDofY=90
4/29/02 = 311.5 (-0.5)
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Inputs: Req./Opt.: Type: Returns:
Bars used in Calculation Regq. Indicator Value for the
ADXR.
Show initial Bars

Filter Criteria Uses: (Example Only) Syntax:

If the ADXR of 7 bars not using the initial bars | ADXR (7,F) >= 25
is greater than or equal to 25
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Aroon UP and DOWN

These were developed by Tushar Chande, and allow the user to anticipate the changes in a
security from a trending movement to a trading range movement.

GC-067: 12/31/74 - 04/29/02 [Daily bars] Comex Gold Cadj Lig

Mon D4/29/702 [GC-200206): 0=311_4 H=311.7 L=310.0 C=311.5 TDofM=20 TDofY=80
429/02 = 311.5 (-0.6)
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Inputs: Req./Opt.: Type: Returns:
None None Indicator Value of the
Aroon lines.

Filter Criteria Uses: (Example Only)

If the Aroon UP crosses below 50.

Syntax:

Crosses Below(Aroon UP, 50)
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Avg. True Range

This is the average, of a specified number of true ranges using the Welles Wilder modified
Moving Average.

GC-067: 12431774 - D6/06/02 [Daily bars] Comex Gold Cadj Lig

wed D6/05/02 (GC-200208): Avg True Range= 4.3186
6/6/02 = 325.8 (+3.7)
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Inputs: Req./Opt.: Type: Returns:
Num Bars Req. Indicator Average of the
(defaults to 7) True Range of a
specified # of bars

Filter Criteria Uses: (Example Only) Syntax:
If the ATR of 7 bars is greater than yesterdays Avg True Range (7) > Avg True Range (7).1
ATR of 7 bars.
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AvgOHIC

This is the average price of a bar and is calculated as follows:

(Open + Low + High + Close) / 4

GC-D67: 12/31/74 - 09503702 [Daily barz] Comex Gold Cadij Lig
Thu 09/19/02: TradeDayDfMonth= 13 TradeDayOFfrear= 180

BarAvg = 315 93102 = 315.0 (+1.1)
330.0
325.0
320.0
3135.0
310.0
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Volume = 14225
100k
Tak
25K
|||I||||||IHI|‘I|I‘ III‘”“ Hil I“Illn\lll H\IIIHHUh | |‘|II‘||||‘||‘I|III|II|| U
May-02 Jun-02 Jul-02 Aug-02 Sep-02
Inputs: Req./Opt.: Type: Returns:
Average Price of

None None Indicator Bar.

Filter Criteria Uses: (Example Only) Syntax:

If Yesterdays AvgOHLC is less than todays IF AvgOHLC.1 < AvgOHLC

AvgOHLC.
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AvgHL.C

This will calculate a particular bar’s average disregarding the open price of the bar.

(High + Low + Close) / 3

GC-067: 12/31/74 - 09703702 [Daily bars) Comex Gold Cadj Lig

Wwed D09/18/02: TDofM=12 TDofY=173
BarfwgHLC = 315 9/3/02 = 315.0 (+1.1)
330.0
325.0
320.0
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310.0
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Inputs: Req./Opt.: Type: Returns:
None None Indicator Average price of
bar excluding
Open

Filter Criteria Uses: (Example Only) Syntax:

If yesterdays BarAvgHLC is less than todays IF AvgHLC.1 < AvgHLC

BarAvgHLC.
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Bollinger Bands

These are trading bands that are plotted at a standard deviation above or below the Moving
Average. When using standard deviations as opposed to fixed percentages, the upper and lower
bands will adjust in accordance to volatility. Overbought signals are produced when the price
gets closer to the upper Bollinger Band. Oversold signals develop when prices move closer to

the lower Bollinger Band.

GC-067: 12431774 - 04729702 [Daily bars) Comex Gold Cadj Lig
Fri 05/10/02: TDofM=8 TDofr=89
Bollinger Lower Band (18,2) Bollinger Upper Band (18,2}

4/29/02 = 311.5 (-0.6)
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Inputs: Req./Opt.: Type: Returns:
Expression Req. Indicator Bollinger Band
value for bar.
Bars used in Average Req.
NumStdDevs Regq.
Filter Criteria Uses: (Example Only) Syntax:
If the close moves above the top Bollinger CrossesAbove (Close, BollingerBandUpper
band, with a StdDev of 2, 3 days ago. (Close,18,2).3
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Cashflow Accumulation

This is an accumulation distribution indicator (Cumulative sum of the price change x volume

for each bar).

GC-067: 12/31/74 - D6/06/02 [Daily barz]) Comex Gold Cadj Lig

Thu 06706702 [GC-200208): CazhFlow Accumulation= -17.19
6/6/02 = 325.8 (+3.7} -
HH{ | .
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!
4 e
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Inputs: Req./Opt.: Type: Returns:
PriceMode (see page 115) Req. Indicator Value of the Cash
Flow
Accumulation line.
Filter Criteria Uses: (Example Only) Syntax:

If the Cash Flow Accumulation of 3 bars is the
highest it has been in the last 60 days.

Highest (CashFlow Accumulation (3), 60)
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CC1

Originally designed for commodities, this indicator also works well with other securities such as
stocks and Mutual Funds. Uses include, finding divergence between the price and the CCI itself,
and also pin pointing overbought and oversold conditions.

GC-067: 12/31/74 - 06/06/02 (Daily bars] Comex Gold Cadj Lig

Thu 06/06/02 [GC-200208): CCl= 40.99
6/6/02 = 325.8 (+3.7)
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Inputs: Req./Opt.: Type: Returns:
Expression (see page 115) Opt. Indicator Value of the CCI.
Period Req.
Filter Criteria Uses: (Example Only) Syntax:
If the CClI is greater than 3 days ago and the CCI(21) > CCI(21).3 And Close < Close.3
close is lower than 3 days ago.

17



Chaikin Money Flow

This indicator was developed by Marc Chaikin (as all of the Chaikin indicators are), based on the
idea that buying support is signaled by an increase in volume and frequent closes in the top half
of the daily range. It is calculated by summing the Accumulation Distribution for the last 14
days and then dividing by the sum of the volume of the last 14 days. Readings above zero signal
accumulation, and readings below zero indicate distribution. The idea is that the higher the value
the stronger the signal.

GC-067: 01/03/75 - 11/29/02 [Weekly bars] Comex Gold Cadj Lig

Fri 11/15/02 (GC-200212): 0=321.0 H=325.4 L=317.0 C=320.9 TWofr=46
1125102 = 117.9 (-3.0)
erN|
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Inputs: Req./Opt.: Type: Returns:
Bars used in Sum Opt. Indicator Value of the CCL.
Req.
Filter Criteria Uses: (Example Only) Syntax:

If the Chaikin Money Flow was below zero
yesterday but above zero today.

Chaikin Money Flow (14).1 < 0 and Chaikin
Money Flow (14) >0
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Chaikin Oscillator

This is an oscillator indicator that uses the Moving Averages of the Accumulation Distribution
lines, and is used to spot the overbought/oversold conditions. Usually an exponential Moving
Average of 3 and 10 bars is used to calculate this indicator.

GC-067: 12431/74 - 06/06/02 [Daily bars] Comex Gold Cadj Lig

Thu 06/06/02 [GC-200208): Chaikin Dsc= 2342113
6/6102 = 325.8 (+3.7)
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Inputs: Req./Opt.: Type: Returns:
FastPeriod Req. Indicator None
SlowPeriod Req.
Filter Criteria Uses: (Example Only) Syntax:
If the Chaikin Oscillator using 3 for the fast Highest (Chaikin Osc (3,10), 100)
period and 10 for the slow, is at the highest
point it has been in the last 100 days.
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Chaikin Volatility

This indicator calculates the spread between the highs and lows of the security.

GC-067: 12431474 - 06/06/02 [Daily bars] Comex Gold Cadj Lig

Wwed 06/05/02 [GC-200208): Chaikin Volatility= 113 64
66102 = 325.8 (+3.7)
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iy
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Inputs: Req./Opt.: Type: Returns:
Period Req. Indicator Value of the
Chaikin Volatility
for specified
Period.
Filter Criteria Uses: (Example Only) Syntax:
If the Chaikin Volatility using a period of 1 is Highest (Chaikin Volatility (1), 30)
at the highest it has been in the last month.
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Close

This function is used to reference the close of the day. Our graph below is plotting the price as a
close line.

GC-067: 12/31/74 - 09/03/02 [Daily bars)] Comex Gold Cadj Lig
Thu 09/19/02: TDofM=13 TDofY=180
9302 = M5.0 (+1.1)
330.0
325.0
320.0
315.0
310.0
305.0
a00.0
Yolume = 14225
100k,
Tak
SOK
It il 0T
May-02 Jun-02 Jul-02 Aug-02 Sep-02
Inputs: Req./Opt.: Type: Returns:
None None Data Close value of the
current bar.
Filter Criteria Uses: (Example Only) Syntax:
If the close today is less than yesterdays close. Close < Close.1
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Contract Open Interest

This is the open interest on an individual commodity contract, as opposed to the sum total of
Open Interest for all active contracts (Total Open Interest). Open Interest is the amount of
commodity contracts that have yet to be either exercised, delivered, or offset by an opposite

transaction.

Thu 09419702:

GC-067: 12/31/74 - 09/03/02 [Daily bars] Comex Gold Cadj Liq

9/3/02 = 315.0 (+1.1)

|
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Inputs: Req./Opt.: | Type: Returns:
None None Data Array of Numbers
Filter Criteria Uses: (Example Only) Syntax:

If the Contract Open Interest is greater than
100,000.

Contract Open Interest > 100,000
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Contract Volume

This is the volume on an active commodity contract as opposed to the sum total of volume for all
active contracts (Total Volume). Volume, is the number of security contracts that have been
traded over a specified amount of time.

GC-D67: 12/31/74 - 09/03/702 [Daily bars] Comex Gold Cadj Lig

Thu 09413/02:
9302 = 315.0 (+1.1)

330.0
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20K
by~
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Inputs: Req./Opt.: Type: Returns:
None None Data Array of Numbers
Filter Criteria Uses: (Example Only) Syntax:

If the Contract Volume is greater than 50,000. Contract Volume > 50,000
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COT Commercials(Net)

Commitment of Traders “Commercial” positions (Longs minus the Shorts). The Federal
Government releases this data every Friday based on Tuesday’s report.

GC-067: 12/31/74 - 09/03/02 (Daily bars) Comex Gold Cadj Lig

Thu 09/19/02: TDofWM=13 TDofY=180
9/3/02 = 115.0 (+1.1) | 335.0

330.0

’} 325.0

T
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Inputs: Req./Opt.: Type: Returns:
None None Data Value of Longs
minus Shorts
Filter Criteria Uses: (Example Only) Syntax:

If the COT Commercials are less than they
were 7 days ago.

COT Commercials < COT Commercials.7
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COT Commercial Index

This is the COT Commercials as an “Index”. (Where it is now, relative to its Highest/Lowest

over the specified number of bars)

GC-067: 12/31/74 - 04/29/02 [Daily bars] Comex Gold Cadj Lig

Tug 01415402 [GC-200202): 0=286.2 H=287.2 1=2849 C=286.6 TDofM=10 TDofr=10

4/29/02 = 11.5 (-0.6)
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300.0
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Inputs: Req./Opt.: Type: Returns:
Large Specas,
LookBackYears None Indicator Longs minus
Shorts
Filter Criteria Uses: (Example Only) Syntax:
If the COT index crosses below the 25 line. Crosses Below (COT Commercials Index, 25)
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COT Large Specs

COT “Large speculator” positions (Longs minus the Shorts). Large speculators are classified as
market participants who either hold or control a commodity or option position equaling or
exceeding the exchange or CFTC reporting level.

GC-067: 12/31/74 - 09/03/02 [Daily bars)] Comex Gold Cadj Lig - Template: Default

Thu 09/19/02: TDofM=13 TDofY=180
973102 = 315.0 (+1.1) | 5350

l Tr 3250
iy
| 350

3100

! |
r{u}r” Llljl f 305.0

300.0
COT Large Spec, = 2382 a0k
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Inputs: Req./Opt.: Type: Returns:
None None Indicator Value of Index
over lookback
period
Filter Criteria Uses: (Example Only) Syntax:
If the COT Large Specs are greater than they COT Large Specs > COT Large Specs.7
were 7 days ago.
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COT Small Specs

COT “Small Speculator” positions (Longs minus the Shorts). Small speculators are classified as
market participants who hold or control a commodity or option that do not exceed the exchange
or CFTC report level.

GC-067: 12/31/74 - 09/03/02 [Daily bars] Comex Gold Cadj Lig -- Template: Default

Thu 09/19/02: TDofM=13 TDofrY=180
9/3/02 = 315.0 (+1.1) 2520
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Inputs: Req./Opt.: Type: Returns:

None None Indicator Small Specs,
Longs minus
Shorts.

Filter Criteria Uses: (Example Only) Syntax:

If the COT Small Specs are less than they were | COT Small Specs < COT Small Specs.14

14 days ago.
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Cumulative Sum

This is the sum of a series of numeric values.

Inputs: Req./Opt.: Type: Returns:
Expression Regq. Indicator Array of Numbers
SignFilter Regq.

Filter Criteria Uses: (Example Only) Syntax:

If the Sum total of the current ADX positive
values divided by the current ADX negative
values is greater than it was 18 bars ago.

CumulativeSum (ADXmod (7 , True) , 1)/
CumulativeSum (ADXmod (7 , True) , -1) >
CumulativeSum (ADXmod (7, True) , 1).18/
CumulativeSum (ADXmod (7, True) , -1).18
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Dema

Developed by Patrick Mulloy, Dema is an acronym standing for Double Exponential Moving
Average. It is a composite of a single exponential moving average and a double exponential
moving average, providing a moving average with less lag than either one of the moving
averages by themselves.

GC-067: 12731774 - 11725702 (Daily barz) Comex Gold Cadj Lig

wed 12/11702: TDofM=B TDofY=239
1125102 = 317.9 (-3.0)

1 1 J 3300
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L

300.0

DEMA (7) = 318.64 340

AT

Volume = 60883
00k,
bl |”m||||“|“ "||||||||| \I ||\|||h‘|“ T ||||||‘|‘||||| Il ||“|||||H :
Apr-02 May-02 Jun-02 Jul-02 Aug-02 Sep-02 Oct-02 Hov-02 Dec-02
Inputs: Req./Opt.: Type: Returns:
None None Indicator Small Specs,
Longs minus
Shorts.
Filter Criteria Uses: (Example Only) Syntax:
COT Small Specs < COT Small Specs.14
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Detrend Oscillator

This is an indicator that is used to find the difference between the actual price and the Moving
Average of the price. Detrended prices allow the user to easily spot market cycles as well as the
overbought/oversold levels in a security.

GC-067: 12/31/74 - 04/29/02 [Daily bars] Comex Gold Cadj Lig

“Wed 06/15/02:
4729102 = 311.5 (-0.6)
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Inputs: Req./Opt.: Type: Returns:
Expression Regq. Indicator Array of Numbers
Bars Used in Average Regq.

AvgMethod Req.

Filter Criteria Uses: (Example Only) Syntax:

If the Detrend Osc. Of the close, 7 bars, in DetrendOsc(Close,7,1) >0

simple method is greater than zero.
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DMI (Plus and Minus)

Directional Movement Index, developed by Welles Wilder, is used as a trending indicator to
identify whether a security is “trending”.

GC-067: 12/31/74 - 04/29/02 [Daily bars] Comex Gold Cadj Lig

‘wied 04/24/02 [GC-200206): 0=305.2 H=306.2 L=304.6 C=304.8 TDofM=17 TDofY=77
4/29/02 = 311.5 (-0.6)
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There is a DMI plus (red) and a DMI minus (blue) indicators on the chart above, that both
require the numbers of bars used in the calculation.

Inputs: Req./Opt.: Type: Returns:

Bars used in Calculation Req. Indicator Array of Numbers
ShowlnitialBars Req.

Filter Criteria Uses: (Example Only) Syntax:

If the DMI+ of 7 bars crosses above the DMI- Crosses Above(DMIplus(7), DMIminus(7))

of 7 bars.
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Dynamo

The Dynamic Momentum Index, developed by Tushar Chande, is used exactly like the DMI
except the number of periods is interchangeable rather than fixed.

GC-067: 12/31/74 - 04/29/02 [Daily bars] Comex Gold Cadj Lig
‘Wed 09/15/02. TDofM=11 TDofr=32
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Inputs: Req./Opt.: Type: Returns:
Expression Req. Indicator Array of Numbers
Filter Criteria Uses: (Example Only) Syntax:
If the Dynamo of the Close (default) crosses Crosses Above (Dynamo (Close), 60)
above 60.

32




Ease of Movement

This indicator is used to show the relationship between price changes and volume. Also, it
shows how much volume it takes to move the prices in a market. When Ease of Movement
returns a positive number, it means that the market has moved up from yesterday’s values.
When it returns a negative number, it means that the market has moved down from yesterday’s
values.

GC-067: 12/31/74 - 07/08/03 [Daily bars)] Comex Gold Cadj Lig - Template: Default

‘wied 07 f23/03:

}
“ J_I lli'{ { 325
& } ®
EaseOf Movement {14}
192
96
o
-96
-192
Mar-03 Apr-03 flzry-03 Jun-03 Jul-03
Inputs: Req./Opt.: Type: Returns:
Period Req. Indicator Either a Positive or
Negative number.
Filter Criteria Uses: (Example Only) Syntax:
If Ease of Movement of 14 bars is less than Ease of Movement(14) <0
Zero.
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Forecast Oscillator

This indicator plots the percentage difference between the forecast prices and the actual prices,
using an X-period linear regression line. If the Forecast Oscillator is above zero, it means that
this oscillator is above the actual price. When it is below zero, then the oscillator is below the
actual price. If the oscillator and price are equal, then the forecast oscillator will be plotted at
zero.

GC-067: 12431774 - D6/06/02 [Daily bars] Comex Gold Cadj Lig

Thu 06/06/02 [GC-200208). Forecast Ozcillator= 1.5282
6/6/02 = 325.8 (+3.7)
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Inputs: Req./Opt.: Type: Returns:
Expression Req. Indicator Array of Numbers
# of Bars used for Regression Req.
Filter Criteria Uses: (Example Only) Syntax:
If the Forcast Oscillator of the close (using a Crosses Above( Forecast Oscillator (Close,10),
regression line of 10) has crossed above the 0)
zero line.
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Genesis Sentiment

Genesis Public Sentiment is created by combining several sources to provide the best possible
indicator. Sentiment is a percentage-based indication of the Bullish/Bearish nature of the market
for a given security. The number is read as a percent bullish. The “contrarian” view of this
indicator is that if the majority feels that the market is bullish, there are few new buyers left to
drive up the market and the market may have topped out. Conversely, a low or bearish number
would indicate that the market might have bottomed out.

GC-067: 12/31/74 - 09/03/02 [Daily bars)] Comex Gold Cadj Lig - Template: Default

‘wed 09/18/02: TDofM=12 TDofY=179
9/3/02 = 315.0 (+1.1) 520
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| H I ‘ ‘II“ il |“||| I HHIIIHHHI | ‘ " | ‘
(ARt 0
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Inputs: Req./Opt.: Type: Returns:
None None Indicator Value for the
Genesis Sentiment
line.
Filter Criteria Uses: (Example Only) Syntax:
If the Genesis Sentiment is less than it was one Genesis Sentiment < Genesis Sentiment.30
month ago.
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Genesis Sentiment Index

The Sentiment Index is based upon the Genesis Public Sentiment data. It is a percentage
representation of the current Sentiment relative to the highest and lowest Sentiment over a period
of time. If the Sentiment is at a new high for that time period, then the index will reach 100. If
the Sentiment is at a new low for that time period, the index will reach 0.

GC-067: 01/03/75 - 05/03/02 [Weekly bars] Comex Gold Cadj Lig
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In this chart we see the Genesis Sentiment Index charted (blue) vs. the COT Commercials Index

(red) based on a weekly.
Inputs: Req./Opt.: Type: Returns:
LookBackYears Req. Indicator Value of the
Genesis Sentiment
Index line.
Filter Criteria Uses: (Example Only) Syntax:

When you want the Genesis Sentiment Index to | Genesis Sentiment Index (3) > 75
be greater than 75.
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High

This function is used to reference the high in a specified bar or time period. When using the
High function keep in mind that it will use the current bar’s high unless otherwise specified.
Please see TypesOfPriceCharts (page 117) for further explanation of the High. Below we have
just the highs graphed as a line.

GC-067: 12/31/74 - 07/08/03 [Daily bars] Comex Gold Cadj Lig - Template: Default

ton 07707703 (GC-200308): High= 349.8 TDofM=4 TDofr=128
High | 376

ar4
372
370
368
366
364
362
360
338
336
354

332

® ®
Mar-03 Apr-03 May-03 Jurn-03 Jul-03
Inputs: Req./Opt.: Type: Returns:
None None Data High value for a
bar.
Filter Criteria Uses: (Example Only) Syntax:
If the high of todays bar is greater than the IF High > High.1
high of yesterdays bar.
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Highest

The Highest function is used to calculate the highest value in the last specified number of bars.
Below we have the Highest opening prices of the previous 5 bars graphed as an indicator.

GC-067: 12431774 - 07708703 [Daily barz] Comex Gold Cadj Lig -- Template: Default

Thu OF7f24/03: TDofM=17 TDofr=141
Highestopen 7/8/03 = 344.4(-4.0) 376
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1 370
368

} { 334

® &
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Inputs: Req./Opt.: Type: Returns:
Highest value of the

Expression Req. Indicator expression in the last
N bars.

Last N Bars Req.

Filter Criteria Uses: (Example Only) Syntax:

If the highest open in the last 5 bars is IF Highest (Open,5) > Highest (Close,5)

greater than the highest close in the last 5
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Highest High

Our Highest High function is used to find the highest high in a market in the last specified
number of bars. Below we have the Highest High of the last 50 bars graphed as an indicator.

GC-067: 12/31/74 - 07708703 [Daily barz] Comex Gold Cadj Lig -- Template: Default

highesthigh50 7/8/03 = 344.4 (-4.0)

365
.
M
||| | ‘| Mt
I
340
335
330
325
&
Jan-03 Feb-03 Mar-03 Apr-03 May-03 Jur-03 03
Inputs: Req./Opt.: Type: Returns:
Highest High value in
Last N bars Req. Indicator the last N bars.

Filter Criteria Uses: (Example Only)

If the highest high value in the last 50 days
is less than the high yesterday.

Syntax:

IF Highest High (50) < High.1
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Keltner Bands

Keltner Bands are volatility-based indicators that create an envelope that uses the range of High
and Low. Also, Keltner Bands can be used to identify overbought/oversold conditions. Keltner
Lower Band uses the original formula for the Keltner Channel, MovingAvg ((High + Low +
Close)/3, # of Bars) — MovingAvg (High — Low, # of Bars)* Factor. Keltner Upper Band uses
the original formula for the Keltner Channel, MovingAvg ((High + Low + Close)/ 3, # of Bars) +
MovingAvg (High — Low, # of Bars)*Factor.

GC-067: 12/31/74 - 04/29/02 [Daily bars] Comex Gold Cadj Lig
wied 06/15/02: TDofM=11 TDofY=92
Kettner Upper Band (9,1} K eftner Lower Band (9,1) 4i29/02 = 311.5 {-0.6)
310.0
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s H.mhhh sl IH‘inInhnnl M\ | HHMMHHH il \leHﬂ\l\un\H J
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Inputs: Req./Opt.: Type: Returns:
# of Bars Reg. Indicator
Factor Req.
Filter Criteria Uses: (Example Only) Syntax:
When you want the difference between the Keltner Upper Band (9,1) — Keltner Lower Band
Keltner Upper and Lower bands today to be (9,1) < Keltner Upper Band (9,1).1 — Keltner
less than the difference between the two Lower Band (9,1).1
yesterday.
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Keltner Custom Band

Calculates a more customized envelope, specifying prices to average (e.g. Close, Mid prices,
Typical price, etc., number of bars, averaging method (1 = Simple, 2 = Exponential, etc.), and
the factor for the band (make factor negative for lower band))

GC-067: 12/31/74 - 05/02/02 [Daily bars] Comex Gold Cadij Lig
‘Wwed 05201/02 [GC-200206): 0=309.0 H=311.6 L=307.5 C=309.4 Keltner Custom Band= 312.2 Keltner Custom Band= 305
Keltner Custorn Band (7,1,1) Keltner Custom Band (7,1,-1) 5/2/02 = 308.6 (-0.8) 150
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On the chart above we have created a Keltner Upper Band using 7 bars, with a simple method
(1), and a factor of 1. Using 7 bars, with a simple method, and a factor of -1 creates the Keltner

Lower Band.
Inputs: Req./Opt.: Type: Returns:
Value of the
# of Bars Req. Indicator Custom Channels,
that the user
Factor Regq. defines.
Filter Criteria Uses: (Example Only) Syntax:
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Lo

This function is used to reference the low of a bar. Keep in mind that when this Low function is
used it automatically assumes that you are referencing the current bar’s low unless otherwise
specified. Below we have the low value of each bar graphed as a line.

GC-067: 12/31774 - 07/08/03 [Daily bars] Comex Gold Cadj Lig -- Template: Default

Thu 07724/03: TDofM=17 TDofY=141
Low 378

® ® ® 322
Jan-03 Feb-03 War-03 Apr-03 Mary-03 Jun-03 Jul-03
Inputs: Req./Opt.: Type: Returns:
None None Data Low value of the
current bar.
Filter Criteria Uses: (Example Only) Syntax:
If the low of yesterday is greater than the IF Low.1 > Low
low today.
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Lowest

Used to calculate the lowest value in the last specified number of bars. Below we have the
Lowest closing value of the previous 5 bars graphed as a line indicator.

GC-067: 1273174 - 07708703 [Daily barz] Comex Gold Cadj Lig -- Template: Default

Tue 0401703 [GC-200306): 0=336.7 H=338.0 L=335.7 C=336.3 LowestCloze= 330.5 TDofM=1 TDofr=62
LowestClose 7803 = 344.4 (-4.0)
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Inputs: Req./Opt.: Type: Returns:
Lowest value of
Expression Regq. Indicator specified expression ,
in specified # of bars.
Last N bars Req.
Filter Criteria Uses: (Example Only) Syntax:
If the lowest close in the last 5 bars is less IF Lowest (Close, 5) <= Close
than or equal to todays close.
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Lowest Low

Used to reference the lowest low in a market in the last specified number of bars. Below we
have the lowest low of the past 30 bars graphed as an indicator.

GC-067: 12731774 - 07/08/03 [Daily barz] Comex Gold Cadj Lig -- Template: Default

Fri 06/20/03 (GC-200308): D=359.8 H=359.8 L=355.8 C=356.7 LowestLow= 348.3 TDofM=15 TDofr=118

LowestLow 7/803 = 344.4(-4.0)

,mw,
i, d

330

323

® 320
Jan-03 Feb-03 har-03 Apr-03 May-03 Jun-03 Jul-03
Inputs: Req./Opt.: Type: Returns:
Lowest Low value in a
Last N bars Req. Indicator specified # of Bars.

Filter Criteria Uses: (Example Only)

If the lowest low of Bonds in the last 30
days is less than todays low of Bonds.

Syntax:

IF Lowest Low (30) OF Bonds < Low OF Bonds
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MACD

Moving Average Convergence/Divergence is a trend following momentum indicator usually
shows the relationship between a fast period moving average and a slow moving average of the
price.

GC-067- 12/31/74 - 05/02/02 (Daily bars] Comex Gold Cadj Lig
Thu 05/02702 [GC-200206): MACD= 2 9463
5i2/02 = 308.6 (-0.8)
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Inputs: Req./Opt.: Type: Returns:
Expression Req. Indicator Value of the
MACD line,
FastPeriod Req. over/under zero.
SlowPeriod Regq.
Filter Criteria Uses: (Example Only) Syntax:
If the MACD has crossed below the zero line. IF Crosses Below (MACD (Close,12,26), 0)

45




MACD Difference

This is used to evaluate the difference between the MACD and its Exponential Moving Average.
What makes this indicator different is that the value being displayed is the remainder of the
MACD values taken from, not just its “Simple” moving average, but its Exponential moving
average.

GC-067: 12/31/74 - 05/02/02 [Daily bars) Comex Gold Cadj Lig

‘wied 05/01/02 [GC-200206): MACD Diff= 0.5010
5/2/02 = J08.6 {-0.8)
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s s O |||n.m||||| “||||||"| || H\|I|\I||||I| il ‘ :
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Inputs: Req./Opt.: Type: Returns:
Difference
Expression Req. Indicator between the
MACD and its
Periodl Req. Exponential
MovingAvg.
Period? Req.
Bars used in Average Req.
Filter Criteria Uses: (Example Only) Syntax:
If the MACD Difference line has crosses above | IF Crosses Above (MACD Difference (Close,
the O line 12, 26,9), 0)
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MACD Histogram

This is a trend indicator that is used to track longer cycles than the regular MACD indicator
using weekly or monthly charts. It also provides signals for trend changes well in advance of the
MACD indicator itself, but should be confirmed by other indicators.

GC-D67: 01703575 - 05/10/02 [wWeekly barg] Comex Gold Cadj Lig

Fri 0510702 [GC-200206); MACD Histogram= 1.4972
Mow.Avg. (18) AM002 = 1.3 (-0.2p 3200
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On the chart above, we have the MACD Histogram graphed on a weekly Gold continuous chart
to show a longer cycle.

Inputs: Req./Opt.: Type: Returns:
None Req Indicator

Filter Criteria Uses: (Example Only) Syntax:

If the MACD Histogram is above 25. MACDHistogram > 25
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Mass Index

This is used to identify trend reversals by measuring the narrowing and widening between the
average range of the high and low prices. Large Mass Index values indicate the widening of the
average range between highs and lows.

GC-067: 12/31/74 - 05/02/02 [Daily bars] Comex Gold Cadj Lig

Thu 05402702 [GC-200206): Mass Index= 25.81
5/2/02 = 308.6 (-0.8)
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el |||I||\|h‘l"n.mlhll Hllhlnh | HI||||I||I|||I||I il || :
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Inputs: Req./Opt.: Type: Returns:
Bars used in Average Req. Indicator Value of the Mass
Index.
Bars to Sum Req.
Filter Criteria Uses: (Example Only) Syntax:
If the Mass Index crossed above 25 yesterday. CrossesAbove( MassIndex(9,25).1,25)
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McClellan Oscillator

Developed by Sherman and Marion McClellan, the McClellan Oscillator is a widely used market
breadth indicator. It calculates based on the smoothed difference between the advancing and

declining issues of the New York Stock Market