// ===========================

// WS 15MN LONG BE

// ===========================

DEFPARAM CumulateOrders = false

DEFPARAM Preloadbars = 10000

// ========== TAILLE DES POSITIONS ==========

// 3 VARIABLES A PARAMETRER

CapitalInit = 10000      // Capital initial (pour le réinvestissement des gains)

REINV = 0                // 0 = sans réinvestir  /  1 = réinvestir les gains

NCONTRATS = 1       // nombre par défaut de minicontrats (longs)

IF REINV = 0 THEN

n = NCONTRATS

Capital = CapitalInit

ELSIF REINV = 1 THEN

capital = CapitalInit + strategyprofit

n = (capital / CapitalInit) * NCONTRATS

ENDIF

// ACTIVATION OU NON DES LONGS / SHORTS

// 0 = désactiver  /  1 = activer

LongsOK = 1

ShortsOK = 0

//Coefficient SHORT

Coef = 15/10

// PARAMETRES BREAKEVEN

Breakeven1 = 1    // 0 = désactiver      1 = activer

IF not onmarket THEN

BElongactif = 0

BEshortactif = 0

ENDIF

IF not longonmarket THEN

BElongactif = 0

ENDIF

IF not shortonmarket THEN

BEshortactif = 0

ENDIF

// Paramètres Breakeven

// LONGS

BEniveauLong = 50

BELongKeep = 5

// SHORTS

BEniveauShort = 60

BEShortKeep = 5

// ACTIVATION DES PLAGES HORAIRES D'ENTRÉE EN POSITION

// 0 = désactiver la plage / 1 = activer la plage (conseillé)

// LONGS

PlageOKL1 = 1

PlageOKL2 = 0

PlageOKL3 = 0

PlageOKL4 = 0

PlageOKL5 = 0

PlageOKL6 = 0

// SHORTS

PlageOKS0 = 0

PlageOKS1 = 0

PlageOKS2 = 0

PlageOKS3 = 0

PlageOKS4 = 0

PlageOKS5 = 0

//PLAGE HORAIRE

// LONGS

CtimeAchat1 = time >= 090000 and time < 113000

CtimeAchat2 = time >= 113000 and time < 153000

CtimeAchat3 = time >= 153000 and time < 173000

CtimeAchat4 = time >= 173000 and time < 190000

CtimeAchat5 = time >= 190000 and time < 203000 and dayofweek <> 5

CtimeAchat6 = time >= 203000 and time < 213000 and dayofweek <> 5

// FILTRE : % VARIATION DE LA JOURNEE PRECEDENTE

// Pas de trade long / short si fort % variation long / short la veille

IF dayofweek = 1 THEN

dayclose = DClose(2)

dayopen = DOpen(2)

ELSIF dayofweek >=2 and dayofweek < 6 THEN

dayclose = DClose(1)

dayopen = DOpen(1)

ENDIF

PrevDayVar = dayclose - dayopen

PrevDayVarPercent = (PrevDayVar *100 / dayclose)

CaPrevDay1 = PrevDayVarPercent < 2.3

CaPrevDay2 = PrevDayVarPercent < 2.4

CaPrevDay3 = PrevDayVarPercent < 3.2

CaPrevDay4 = PrevDayVarPercent < 1.6

CaPrevDay5 = PrevDayVarPercent < 3

CaPrevDay6 = PrevDayVarPercent < 2.1

CvPrevDay0 = PrevDayVarPercent > -3

CvPrevDay1 = PrevDayVarPercent > -1.8

CvPrevDay2 = PrevDayVarPercent > -3

CvPrevDay3 = PrevDayVarPercent > -2.5

CvPrevDay4 = PrevDayVarPercent > -2.8

CvPrevDay5 = PrevDayVarPercent > -2.5

// FILTRE : MOMENTUM

MOM1a = Momentum[5]

Cam1 = MOM1a > MOM1a[1]

MOM2a = Momentum[4]

Cam2 = MOM2a > MOM2a[4]

MOM3a = Momentum[13]

Cam3 = MOM3a > MOM3a[2]

MOM4a = Momentum[8]

Cam4 = MOM4a > MOM4a[1]

MOM5a = Momentum[13]

Cam5 = MOM5a > MOM5a[4]

MOM6a = Momentum[14]

Cam6 = MOM6a > MOM6a[7]

MOM0v = Momentum[8]

Cvm0 = MOM0v < MOM0v[3]

MOM1v = Momentum[10]

Cvm1 = MOM1v < MOM1v[1]

MOM2v = Momentum[13]

Cvm2 = MOM2v < MOM2v[1]

MOM3v = Momentum[6]

Cvm3 = MOM3v < MOM3v[2]

MOM4v = Momentum[3]

Cvm4 = MOM4v < MOM4v[1]

MOM5v = Momentum[14]

Cvm5 = MOM5v < MOM5v[1]

// FILTRE : PENTE VWAP

d = max(1, intradaybarindex)

IF SUMMATION[d](volume) <> 0 Then

VWAP = SUMMATION[d](volume*typicalprice)/SUMMATION[d](volume)

ELSE

VWAP = 0

ENDIF

IF CtimeAchat1 AND VWAP[15] <> 0 THEN

IF VWAP >= VWAP[15] THEN

Slope = (VWAP - VWAP[15]) / VWAP[15]

ELSIF VWAP < VWAP[15] THEN

Slope = (VWAP - VWAP[15]) / VWAP

ENDIF

caVwap1 = Slope < 40/10000

ENDIF

IF CtimeAchat2 AND VWAP[90] <> 0 THEN

IF VWAP >= VWAP[90] THEN

Slope = (VWAP - VWAP[90]) / VWAP[90]

ELSIF VWAP < VWAP[90] THEN

Slope = (VWAP - VWAP[90]) / VWAP

ENDIF

caVwap2 = Slope < 45/10000

ENDIF

IF CtimeAchat3 AND VWAP[5] <> 0 THEN

IF VWAP >= VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP[5]

ELSIF VWAP < VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP

ENDIF

caVwap3 = Slope < 60/10000

ENDIF

IF CtimeAchat4 AND VWAP[65] <> 0 THEN

IF VWAP >= VWAP[65] THEN

Slope = (VWAP - VWAP[65]) / VWAP[65]

ELSIF VWAP < VWAP[65] THEN

Slope = (VWAP - VWAP[65]) / VWAP

ENDIF

caVwap4 = Slope < 5/10000

ENDIF

IF CtimeAchat5 AND VWAP[75] <> 0 THEN

IF VWAP >= VWAP[75] THEN

Slope = (VWAP - VWAP[75]) / VWAP[75]

ELSIF VWAP < VWAP[75] THEN

Slope = (VWAP - VWAP[75]) / VWAP

ENDIF

caVwap5 = Slope < 75/10000

ENDIF

IF CtimeAchat6 AND VWAP[5] <> 0 THEN

IF VWAP >= VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP[5]

ELSIF VWAP < VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP

ENDIF

caVwap6 = Slope < 35/10000

ENDIF

IF PlageOKS0 AND VWAP <> 0 AND VWAP[80] <> 0 THEN

IF VWAP >= VWAP[80] THEN

Slope = (VWAP - VWAP[80]) / VWAP[80]

ELSIF VWAP < VWAP[80] THEN

Slope = (VWAP - VWAP[80]) / VWAP

ENDIF

cvVwap0 = Slope < 100/10000

ELSE

cvVwap0 = 1

ENDIF

IF PlageOKS1 AND VWAP <> 0 AND VWAP[60] <> 0 THEN

IF VWAP >= VWAP[60] THEN

Slope = (VWAP - VWAP[60]) / VWAP[60]

ELSIF VWAP < VWAP[60] THEN

Slope = (VWAP - VWAP[60]) / VWAP

ENDIF

cvVwap1 = Slope < 5/10000

ELSE

cvVwap1 = 1

ENDIF

IF PlageOKS2 AND VWAP <> 0 AND VWAP[5] <> 0 THEN

IF VWAP >= VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP[5]

ELSIF VWAP < VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP

ENDIF

cvVwap2 = Slope < 5/10000

ELSE

cvVwap2 = 1

ENDIF

IF PlageOKS3 AND VWAP <> 0 AND VWAP[5] <> 0 THEN

IF VWAP >= VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP[5]

ELSIF VWAP < VWAP[5] THEN

Slope = (VWAP - VWAP[5]) / VWAP

ENDIF

cvVwap3 = Slope < 5/10000

ELSE

cvVwap3 = 1

ENDIF

IF PlageOKS4 AND VWAP <> 0 AND VWAP[10] <> 0 THEN

IF VWAP >= VWAP[10] THEN

Slope = (VWAP - VWAP[10]) / VWAP[10]

ELSIF VWAP < VWAP[10] THEN

Slope = (VWAP - VWAP[10]) / VWAP

ENDIF

cvVwap4 = Slope < 10/10000

ELSE

cvVwap4 = 1

ENDIF

IF PlageOKS5 AND VWAP <> 0 AND VWAP[30] <> 0 THEN

IF VWAP >= VWAP[30] THEN

Slope = (VWAP - VWAP[30]) / VWAP[30]

ELSIF VWAP < VWAP[30] THEN

Slope = (VWAP - VWAP[30]) / VWAP

ENDIF

cvVwap5 = Slope < 5/10000

ELSE

cvVwap5 = 1

ENDIF

//FILTRE : TAILLE DE BOUGIE ET VOLATILITE

CandleOKL = abs(open-close)<(65/10000)*close and AverageTrueRange[100](close)<=105

CandleOKS = abs(open-close)<(62/10000)*close and AverageTrueRange[100](close)<=110

// LONGS

IF LongsOK = 1 THEN

IF not longonmarket THEN

IF PlageOKL1 and CtimeAchat1 THEN

HautRange1 = highest[40](high)

c1 = close > HautRange1[1]

c2 = close[1] > HautRange1[2]

c3 = average[40](close) > average[50](close) AND average[50](close) > average[195](close)

c3bis = RSI[8] < 94 and RSI[18] > 48

IF c1 and c2 and c3 and c3bis and CtimeAchat1 and not onmarket and CandleOKL and CaPrevDay1 and Cam1 and caVwap1 THEN

Buy n shares at market

SET STOP %LOSS 0.65

SET TARGET %PROFIT 1

ENDIF

ENDIF

IF PlageOKL2 and CtimeAchat2 THEN

HautRange2 = highest[40](high)

c4 = close > HautRange2[1]

c5 = close[1] > HautRange2[2]

c6 = average[5](close) > average[15](close) AND average[15](close) > average[50](close)

c6bis = RSI[4] < 98

IF c4 and c5 and c6 and c6bis and CtimeAchat2 and not onmarket and CandleOKL and CaPrevDay2 and Cam2 and caVwap2 THEN

Buy n shares at market

SET STOP %LOSS 0.6

SET TARGET %PROFIT 1

ENDIF

ENDIF

IF PlageOKL3 and CtimeAchat3 THEN

HautRange3 = highest[58](high)

c7 = close > HautRange3[1]

c8 = close[1] > HautRange3[2]

c9 = average[20](close) > average[40](close) AND average[40](close) > average[100](close)

c9bis = RSI[6] < 96

IF c7 and c8 and c9 and c9bis and CtimeAchat3 and not onmarket and CandleOKL and CaPrevDay3 and Cam3 and caVwap3 THEN

Buy n shares at market

SET STOP %LOSS 0.6

SET TARGET %PROFIT 1

ENDIF

ENDIF

IF PlageOKL4 and CtimeAchat4 THEN

HautRange4 = highest[5](high)

c10 = close > HautRange4[1]

c11 = close[1] > HautRange4[2]

c12 = average[70](close) > average[60](close)

c12bis = RSI[12] < 82

IF c10 and c11 and c12 and c12bis and CtimeAchat4 and not onmarket and CandleOKL and CaPrevDay4 and Cam4 and caVwap4 THEN

Buy n shares at market

SET STOP %LOSS 0.5

SET TARGET %PROFIT 1

ENDIF

ENDIF

IF PlageOKL5 and CtimeAchat5 THEN

HautRange5 = highest[50](high)

c13 = close > HautRange5[1]

c14 = close[1] > HautRange5[2]

c15 = average[20](close) > average[35](close) AND average[35](close) > average[215](close)

c15bis = RSI[6] < 84

IF c13 and c14 and c15 and c15bis and CtimeAchat5 and not onmarket and CandleOKL and CaPrevDay5 and Cam5 and caVwap5 THEN

Buy n shares at market

SET STOP %LOSS 0.5

SET TARGET %PROFIT 1

ENDIF

ENDIF

IF PlageOKL6 and CtimeAchat6 THEN

HautRange6 = highest[54](high)

c16 = close > HautRange6[1]

c17 = close[1] > HautRange6[2]

c18 = average[20](close) > average[25](close) AND average[25](close) > average[165](close)

c18bis = RSI[6] < 84

IF c16 and c17 and c18 and c18bis and CtimeAchat6 and not onmarket and CandleOKL and CaPrevDay6 and Cam6 and caVwap6 THEN

Buy n shares at market

SET STOP %LOSS 0.35

SET TARGET %PROFIT 1

ENDIF

ENDIF

ENDIF

ENDIF

// SORTIE LONGS LE VENDREDI SOIR À 21H30

IF time >= 213000 and longonmarket and DayOfWeek=5 THEN

sell at market

ENDIF

// GESTION DU BREAKEVEN - Longs

IF Breakeven1 = 1 THEN

nivBElong = BEniveauLong/10000*tradeprice(1)

IF longonmarket and close-tradeprice(1)>=nivBElong THEN

Breakevenlevel = tradeprice(1) + (BELongKeep/10000*tradeprice(1))

BElongactif = 1

ENDIF

IF BElongactif = 1 THEN

sell at Breakevenlevel stop

ENDIF

ENDIF

//STAGNATION (LONGS) : SORTIE SI PERTE >= 120 pips APRES 48 BOUGIES

floatingprofit = close-tradeprice(1)

IF longonmarket and floatingprofit<=-120 and BarIndex-TradeIndex>48 THEN

sell at market

ENDIF

