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Disclaimer:

Each function, and formul& this manuals attributed as best as possible. There are some items
that were developed by, or for, third party educators for public release. In s@sehmaeducator

in question is no longer associated with Genesis Financial Technologies, and has asked that their
name be removed. In those cases, the developer of the function, or the idea that function is based
upon, has been changedgducator in order tacknowledgehe third party nature of the design or
development.

Key :

Under he 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 optibeaiype 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 Req. Indicator None
Filter Criteria Uses(Example Syntax
Only) If A/D crosses above Crosses Above (Accumulation Distribution, 75
75

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

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

Inputs T 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
charging its input from 18 to 40. (Example #1) See page 111 for a list and definitions of all of

the inputs.



Req./Opt. 1 This tells you whether or not the inputs for that indicator/function are required or
optional. (Example #2)

Type i Type references mat 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 T This is an example only, showing a common way to use that certain
indicator/function ira filter citeria.

Syntaxi 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 changesempiticthe volume. It is based

on the idea that the more volume associated with a price move, the greater the significance of the
price move.
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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

ADOscC

This is an Accumulation Distribution Oscillator that returns a value between 0 and 100
indicating the ratio of aceaulation over distribution.

GC-067: 12/31/74 - 04729702 (Daily bars)
Wed 05/15/02: TDofM=11 TDofY=92
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Filter Criteria Uses(Example Only)

If the ADOsc is crosses above 50

Syntax

Crosses Above (ADOsc, 50)

ADX

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 strahgdrend.

GC-067: 12/31/74 - 04/29/02 (Daily bars)
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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 bars
at 55 orabove

ADX(7,F) >= 55




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 retn negative numbers when prices are in a down trend.
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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 barsiot using initial bars | APXmod(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 lzackig
them, and then dividing by two.
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Inputs Req./Opt: | Type: Returns:
Bars used in Calculation Req. Indicator Value for the
ADXR.
Show initial Bars

Filter Criteria Uses(Example Only) Syntax

If the ADXR of 7 bars not using theitial bars | ADXR (7,F) >= 25
Is greater than or equal to 25

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.
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GC-067: 12/31/74 - 04729702 (Daily bars) Comex Gold Cadj Lig
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Inputs Req./Opt: Type: Returns:
None None Indicator Value of the
Aroon lines.
Filter Criteria Uses(Example Only) Syntax
If the Aroon UP crosses below 50.
Crosses Below(Aroon UP, 50)

Avg. True Range

This is the average, af specified number of true ranges using the Welles Wilder modified
Moving Average.
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GC-067: 12731774 - 06706702 (Daily bars) Comex Gold Cadj Lig

Wed 06705702 (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 yesterday Avg True Range (7) > Avg True Range (7).1
ATR of 7 bars.

AvgOHLC

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

(Open + Low + High + Close) / 4
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GC-067: 12731774 - 09/03/02 (Daily bars) Comex Gold Cadj Liq
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Filter Criteria Uses(Example Only) Syntax

If Yesterdays AvgOHLC is less than todays

AVgOHLC.

IF AVgOHLC.1 < AvgOHLC

AvgHLC

This will calculate a partical r

(High + Low + Close) / 3

bardéds average

13

di sregarding

t

he



GC-067: 12731774 - 09703702 (Daily bars) Comex Gold Cadj Lig

Wed 09/18702: TDofM=12 TDofY=179
BarAvgHLC = 315 913102 = 315.0 (+1.1)
330.0
325.0
320.0
315.0
310.0
305.0
300.0
Volume = 14225
100K
75K
50K
il “Ill‘ ‘II\“ Il IHIII I “IIIH“HI | ‘ n
[l il At
May-02 Jun-02 Jul-02 Aug-02 Sep-02 1
| |
Inputs Req./Opt. | Type: Returns:
None None Indicator | Average price of
bar excluding
Open

Filter Criteria Uses(Example Only) Syntax

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

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 percentagppethend 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.
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GC-067: 12/31/74 - 04729702 (Daily bars) Comex Gold Cadj Lig
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Inputs Req./Opt: Type: Returns:
Expressn Req. Indicator Bollinger Band
value for bar.
Bars used in Average Req.
Req
NumStdDevs
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

Cashflow Accumulation

This is an accumulation distribution indicator (Cumulative sum of the price change x volume for
each bar).
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GC-067: 12731774 - 06706702 (Daily bars)] Comex Gold Cadj Lig

Thu 06706702 (GC-200208): CashFlow Accumulation=-17.19
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Inputs Req./(pt.: 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 th; Highest (CashFlow Accumtiian (3), 60)
highest it has been in the last 60 days.

CCl

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 madd conditions.
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GC-067: 12731774 - 06706702 [Daily bars) Comex Gold Cadj Lig

Thu 06706702 (GC-200208): CCl= 40.99
6/6/02 = 325.8 (+3.7)
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Inputs Req./Opt: Type: Returns:
Expressior(see page 115) Opt. Indicator Value of the CCI.
Period Req.
Filter Criteria Uses(Example Only) Syntax

If the CCl is greater than 3 days ago and the| CCI(21) > CCI(21).3 And Close < Close.3
close is lower thaB3 days ago.

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 aneétitezjases 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 zerdicate distribution. The idea is that the higher the value
the stronger the signal.
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Inputs Req./Opt: Type: Returns:

Bars used in Sum Opt. Indicator Value of the CCI.
Req.
Filter Criteria Uses(Example Only) Syntax

If the Chaikin Maey Flow was below zero Chaikin Money Flow (14).1 < 0 and Chalikin
yesterday but above zero today. Money Flow (14) > 0

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.

18



