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Indicator Setup

'GRAB System.

'Two-box system. Far box defines major trend; system
trades only in same direction as major trend,

'meanwhile fading the signals of near box.

'Last trade in each trend exits at break of far box - at
the same time as the trend reverses.

'All trades, except the last in the trend, use a limit

order, as they are fading the near box.

'The last trade exits on a stop, as the trend changes.
'Assign entry and exit break out parameters using
integers "X" and "Y".

'Set X = Far box lookback
X = 80

'Set Y = Near box lookback
Y = 40

'Create the far and near box support/resist levels.
FAR BOX RESISTANCE = MAX[H,X, 0]
FAR BOX SUPPORT = MIN[L,X, 0]
NEAR BOX RESISTANCE = MAX [H,Y,0]
NEAR BOX SUPPORT = MIN[L,Y,0]
'Initialize long term trend value to 0 so that it does
not set until indicators up to speed.
'See if high TODAY breaks yesterday's look back high, or
if low breaks yesterday's look back low.
IF FAR BOX RESTSTANCE = 0 THEN
TREND = 0
ELSE IF HIGH >= FAR BOX RESISTANCE[l] THEN
TREND = 1
ELSE IF LOW <= FAR_BOX_SUPPORT[l] THEN
TREND = -1
ELSE
TREND = TREND [1]
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Pogition Entry

'If the trend is up buy on a break of near box support.
IF TREND[1] = 1 THEN BUYLIMIT = NEAR_BOX_SUPPORT[l]
'If the trend is down sell on a break of near box

resistance.
IF TREND[1] = -1 THEN SELLIMIT = NEAR_BOX_RESISTANCE[I]

Position Exit

IF LONG = 0 THEN JUMPTO[1]

'If long either, sell (at a limit) on a break up from
the near box or, sell (on a stop) on a break down ‘from
the far box - a change in trend from up to down.
SELLIMIT = NEAR BOX RESISTANCE (1]

SELLSTOP = FAR BOX SUPPORT([1]

JUMPTO 2]

[1]

' Vice-versa if short.

BUYLIMIT = NEAR BOX SUPPORT[1]

BUYSTOP = FAR_BOX_RESISTANCE[I]

[2]

Pogition Sizing

'Use Fixed Fractional Position sizing. Positions size
inversely to the risk they present at entry.

'Set the risk budget.

RISK BUDGET = .01

STARTDATE = 19860101

ENDATE = 20161010

STARTUPCASH = 1000000

NEWCONTRACTS = TOTALEQUITY * RISK BUDGET / NEWRISK
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