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100

SELECT TECHNICAL INDICATOR, EVALUATION INTERVAL, FIRST TRADABLE
ITEM, FIRST EVALUATION BAR CHARACTERISTIC

/\/101

CALCULATE A PAST VALUE OF THE TECHNICAL INDICATOR FOR THE
TRADABLE ITEM UTILIZING A PRODUCT OF THE FIRST EVALUATION BAR
CHARACTERISTIC TIMES THE EVALUATION INTERVAL

v

N\ 102

CALCULATE A PRESENT VALUE OF THE TECHNICAL INDICATOR FOR THE
TRADABLE ITEM UPON AN OCCURRENCE OF THE FIRST EVALUATION BAR
CHARACTERISTIC

103

MAKE A DECISION BASED UPON A RELATIONSHIP BETWEEN PAST AND PRESENT
VALUES AT EACH OCCURRENCE OF THE FIRST EVALUATION BAR
CHARACTERISTIC FOR A PREDETERMINED PERIOD OF TIME GOING FORWARD

~\ 104

—
DETERMINE A PREDETERMINED HISTORICAL PERIOD OF TIME

/\/105

v

CALCULATE A PAST VALUE OF THE TECHNICAL INDICATOR FOR THE TRADABLE ITEM
UTILIZING A PRODUCT OF THE FIRST EVALUATION BAR CHARACTERISTIC TIMES THE
EVALUATION INTERVAL FOR THE PREDETERMINED HISTORICAL PERIOD OF TIME

r

CALCULATE A PRESENT VALUE OF THE TECHNICAL INDICATOR FOR THE
TRADABLE ITEM UPON AN OCCURRENCE OF THE FIRST EVALUATION BAR
CHARACTERISTIC DURING THE PREDETERMINED HISTORICAL PERIOD OF TIME

v

MAKE A DECISION BASED UPON A RELATIONSHIP BETWEEN PAST AND PRESENT
VALUES AT EACH OCCURRENCE OF THE FIRST EVALUATION BAR
CHARACTERISTIC FOR THE PREDETERMINED HISTORICAL PERIOD OF TIME

v

DETERMINE A FIRST PERFORMANCE METRIC AND A THRESHOLD CRITERIA OF
SUCCESS WITH RESPECT TO THE FIRST PERFORMANCE METRIC

~\ 109

v

CONTINED ON NEXT PAGE
FIG. 1A
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CONTINUED FROM FIG. 1A

v

IF THE THRESHOLD CRITERIA OF SUCCESS IS SATISFIED, SELECT A SECOND
EVALUATION BAR CHARACTERISTIC

v

CALCULATE A PAST VALUE OF THE TECHNICAL INDICATOR FOR THE
TRADABLE ITEM UTILIZING A PRODUCT OF THE SECOND EVALUATION BAR
CHARACTERISTIC TIMES THE EVALUATION INTERVAL

N\ 111

v

CALCULATE A PRESENT VALUE OF THE TECHNICAL INDICATOR FOR THE
TRADABLE ITEM UPON AN OCCURRENCE OF THE SECOND EVALUATION BAR
CHARACTERISTIC

\/112

L

'MAKE A DECISION BASED UPON A RELATIONSHIP BETWEEN PAST AND PRESENT
VALUES AT EACH OCCURRENCE OF THE SECOND EVALUATION BAR
CHARACTERISTIC FOR A PREDETERMINED PERIOD OF TIME GOING FORWARD

r\y 113

v

DETERMINE A PREDETERMINED HISTORICAL PERIOD OF TIME

/114

v

CALCULATE A PAST VALUE FO THE TECHNICAL INDICATOR FOR THE TRADABLE ITEM
UTILIZING A PRODUCT OF THE SECOND EVALUATION BAR CHARACTERISTIC TIMES THE
EVALUATION INTERVAL FOR THE PREDETERMINED HISTORICAL PERIOD OF TIME

" \/115

CALCULATE A PRESENT VALUE OF THE TECHNICAL INDICATOR FOR THE
TRADABLE ITEM UPON AN OCCURRENCE OF THE SECOND EVALUATION BAR
CHARACTERISTIC DURING THE PREDETERMINED HISTORICAL PERIOD OF TIME

M\ 116

v

SELECT A SECOND TRADABLE ITEM

A~y 117

CONTINED ON NEXT PAGE

FIG. 1B
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CONTINUED FROM FIG. 1B

v

SELECT A THIRD EVALUATION BAR CHARACTERISTIC

'

CALCULATE A PAST VALUE OF THE TECHNICAL INDICATOR FOR THE SECOND
TRADABLE ITEM UTILIZING A PRODUCT OF THE THIRD EVALUATION BAR
CHARACTERISTIC TIMES THE EVALUATION INTERVAL

7\ 119

v

CALCULATE A PRESENT VALUE OF THE TECHNICAL INDICATOR FOR THE
SECOND TRADABLE ITEM UPON AN OCCURRENCE OF THE THIRD EVALUATION
BAR CHARACTERISTIC

7 \/ 120

'

MAKE A DECISION BASED UPON A RELATIONSHIP BETWEEN PAST AND PRESEN'T
VALUES AT EACH OCCURRENCE OF THE THIRD EVALUATION BAR
CHARACTERISTIC FOR A PREDETERMINED PERIOD OF TIME GOING FORWARD

M\ 121

v

DETERMINE A PREDETERMINED HISTORICAL PERIOD OF TIME

Y \/122

v

CALCULATE A PAST VALUE OF THE TECHNICAL INDICATOR FOR THE SECOND TRADABLE ITEM
UTILIZING A PRODUCT OF THE THIRD EVALUATION BAR CHARACTERISTIC TIMES THE
EVALUATION INTERVAL FOR THE PREDETERMINED HISTORICAL PERIOD OF TIME

'

\/123

CALCULATE A PRESENT VALUE OF THE TECHNICAL INDICATOR FOR THE
TRADABLE ITEM UPON AN OCCURRENCE OF THE THIRD EVALUATION BAR
CHARACTERISTIC DURING THE PREDETERMINED HISTORICAL PERIOD OF TIME

M\ 124

'

DETERMINE A SECOND PERFORMANCE METRIC

CONTINED ON NEXT PAGE

FIG. 1C
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CONTINUED FROM FIG. 1C

RANK PERFORMANCE OF THE TECHNICAL INDICATOR RELATIVE TO OTHER
SIMILARLY RANKED ALGORITHMS

'

SELECT THE ALGORITHMS ACHIEVING A PREDETERMINED THRESHOLD WITH
RESPECT TO THE SECOND PERFORMANCE METRIC

N\ 127

FIG. 1D
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