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Muttipte TiMe FRame TECHNICAL TRADING SOFTWARE
What do you consider to be the most important feature of your
system?
The most important aspect of it is the understanding of the time period
interrelationship. Higher time period support and resistance can
reinforce or detract from what we anticipate in the lower time period.
This makes a huge difference in the bottom-line results.

What would you like to improve further in your system?

We are currently working on computerization of time period
coordination issues. They are somewhat daunting since there is no
software currently in existence that does what we need it to do. The
result is that we are creating some of our own and adapting current
products to our special uses. By doing this we hope we will be able to
make the kind of calculations and monitoring that will be effective for
fully automated trading.

Let me give you an example. TradeStation is a wonderful product
(and we have had a partnership with Omega over many years), but if
you ask it simultaneously to monitor a chart in a yearly, quarterly,
monthly, weekly, daily, and intraday time frames, and follow a few
dozen variables for each of these time frames, and update them all tick
by tick, and implement a strategy that ties them all together and
produces automated trade signals and back-test these signals on data
extending back 10 or 20 years — well, the software just rolls over and
gives up. The demands this approach makes are simply too high for it
to accomplish what we need. So we are left with the task of developing
our own calculation engines and modifying TradeStation so that it can
handle this kind of data-crunching.

My colleagues and I are doing this and have made substantial
progress toward this goal. But the process is not complete as yet, and so
we lack the kind of industry-standard test results that are easily served
up by more conventional methods.

Any other ideas or thoughts you would like to share with us?

The world, or a large part of it, likes to be told what to do. Buy here and
sell there. Vote this way or vote that way. It is the nature of mankind to
wish for leadership, for certainty, for guaranteed profit and reward, for
a guarantee against loss.

True independence, true freedom, and true reward in this field come
only from doing the hard work of personally researching the markets,
and understanding one’s own personality. Ultimately, building a system
brings you face to face with the core elements of awareness and personal
psychology that lie at the heart of success in the markets.

183




