Defparam cumulateorders = False
DEFPARAM PRELOADBARS = 99000

possize = 1

StochUpperLimit = 90
StochLowerLimit = 10
StochConsolidationPeriod = 19  //par defaut = 2

StochPeriods = 18
StochK = 2
StochD = 6

StochSignal = Stochastic[StochPeriods,StochK](close)
StochMain = average[StochD](StochSignal)

RSI2 = RSI[2](close)

RSIUpperLimit = 95
RSILowerLimit = 5

RSILimit = 30 // par defaut 4

once Stoch = 0
once StochCounter = 0
once RSICounter = 0
once RSICounterAdj = 0
once LastRSI = 50

If Stoch = 0 and lowest[StochConsolidationPeriod](StochSignal) < StochLowerLimit and StochSignal[1] <= StochMain[1] and StochSignal > StochMain Then
Stoch = -1
     	StochCounter = 0
ElsIf Stoch = 0 and highest[StochConsolidationPeriod](StochSignal) > StochUpperLimit and       StochSignal[1] >= StochMain[1] and StochSignal < StochMain Then
Stoch = 1
StochCounter = 0
EndIf

StochCounter = StochCounter + 1

If onmarket = 0 and Stoch -1 and StochCounter > 1 and StochSignal[1] <= StochMain[1] and StochSignal > StochMain Then
Buy possize contract at market
StochCounter = 0
RSICounter = 0
RSICounterAdj = 0
LastRSI = 50
ElsIf onmarket = 0 and Stoch = 1 and StochCounter > 1 and StochSignal[1] >= StochMain[1] and StochSignal < StochMain Then
Sellshort possize contract at market
StochCounter = 0
RSICounter = 0
RSICounterAdj = 0
LastRSI = 50
EndIf

If longonmarket and RSI2[1] >= RSIUpperLimit and RSI2 < RSIUpperLimit Then
RSICounter = RSICounter + 1
If highest[8](RSI2) < LastRSI Then
RSICounterAdj = RSICounterAdj + 1
EndIf
LastRSI = highest[8](RSI2)
ElsIf shortonmarket and RSI2[1] <= RSILowerLimit and RSI2 > RSILowerLimit Then
RSICounter = RSICounter + 1
If lowest[8](RSI2) > LastRSI Then
RSICounterAdj = RSICounterAdj + 1
EndIf
LastRSI = lowest[8](RSI2)
EndIf

If longonmarket and RSI2[1] < RSIUpperLimit and RSI2 >= RSIUpperLimit and RSICounter >= RSILimit-RSICounterAdj Then
sell at market
Stoch = 0
ElsIf shortonmarket and RSI2[1] > RSILowerLimit and RSI2 <= RSILowerLimit and RSICounter >= RSILimit-RSICounterAdj Then
exitshort at market
[bookmark: _GoBack]Stoch = 0
EndIf
