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These notes are an update and supplement to the full paper describing the Fibonacci Retracement Channel
concept and analysis techniques. Only the indicators discussed in the paper, updated as noted below, are
available; the strategy referenced in the paper is not available. Please see the paper for a discussion of the
differences between the two indicators.

Indicator: TSL: Fibonacci Retracement Channel

e The indicator may be used in charting.

e Any bar interval can be used.

¢ No indicator plot is generated but multiple trendlines are drawn in the chart (see table below).

e Trendline settings (e.g., color, style, weight, etc.) can be adjusted in the Format Trendline window,
or directly by selecting a trendline, right-clicking, and specifying the desired option.

o If the Alert criteria is needed, please make sure to select “Update value intra-bar (tick-by-tick)” in
the General tab of the Format Indicator window.

Trendline Description

TLLRV Linear regression trendline for the period specified

TLUp Upper channel boundary using the slope of the regression trendline
TLDown Lower channel boundary using the slope of the regression trendline
TLMidFib 50% Fibonacci retracement between the channel

TLUpFIB 38.20% Fibonacci retracement between the channel

TLUpFib2 23.60% Fibonacci retracement between the channel

TLDownFib 61.80% Fibonacci retracement between the channel

TLDownFib2 76.40% Fibonacci retracement between the channel
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Input Default Description
Price (Open+High+Low+Close)/4 Price used for the linear regression calculation

Length 30 Length used for linear regression calculation

End date for the linear regression calculation. Use 0 for current date,

EndDate 0 {0 or YYMMDD} or specify end date in YYMMDD format (e.g., 121212 for December
12, 2012)

. End time for the linear regression calculation. Use 0 for current time, or
EndTime 0 {0 or HHMM} specify end time in HHMM military format (e.g., 1715 for 5:15 p.m.)
AllFibs True Switch (True/False) used to display all Fibonacci retracement lines
ExtRight True Switch (True/False) used to extend the indicator lines
Alert Criteria Alert Text

Price crosses over or crosses under one of the

displayed Fibonacci retracement channel lines Fibonacci Retracement Channel Cross Alert

Indicator: TSL: FRC Modified

e The indicator may only be used in charting.
e Any bar interval can be used.
e Plot settings (e.g., color, style, weight, etc.) can be adjusted in the Format Indicator window.

Plot Description

TLUp Upper channel boundary

TLDown Lower channel boundary

TLMidFib 50% Fibonacci retracement between the channel
TLUpFib 38.20% Fibonacci retracement between the channel
TLUpFib2 23.60% Fibonacci retracement between the channel
TLDownFib 61.80% Fibonacci retracement between the channel
TLDownFib2 76.40% Fibonacci retracement between the channel
Input Default Description

Price (Open+High+Low+Close)/4 Price used for the linear regression calculation
Length 20 Length used for the linear regression calculation
Alert Criteria Alert Text

Price crosses over or crosses under one of the

displayed Fibonacci retracement channel lines Fibonacci Retracement Channel Cross Alert
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All support, education and training services and materials on the TradeStation website are for informational purposes and
to help customers learn more about how to use the power of TradeStation software and services. No type of trading or
investment advice is being made, given or in any manner provided by any TradeStation affiliate.

This material may also discuss in detail how TradeStation is designed to help you develop, test and implement trading
strategies. However, TradeStation does not provide or suggest trading strategies. We offer you unique tools to help you
design your own strategies and look at how they could have performed in the past. While we believe this is very valuable
information, we caution you that simulated past performance of a trading strategy is no guarantee of its future
performance or success. We also do not recommend or solicit the purchase or sale of any particular securities or
derivative products. Any symbols referenced are used only for the purposes of the demonstration, as an example—not a
recommendation.

Finally, this material may discuss automated electronic order placement and execution. Please note that even though
TradeStation has been designed to automate your trading strategies and deliver timely order placement, routing and
execution, these things, as well as access to the system itself, may at times be delayed or even fail due to market
volatility, quote delays, system and software errors, Internet traffic, outages and other factors.
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Equities, equities options, and commaodity futures products and services are offered by TradeStation Securities, Inc.
(Member NYSE, FINRA, NFA and SIPC). TradeStation Securities, Inc.’s SIPC coverage is available only for equities and
equities options accounts. Forex products and services are offered by TradeStation Forex, a division of IBFX, Inc.
(Member NFA).
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