indicator(

, overlay = true, max_labels_count =

import TradingView/ta/7

atr_len = input.int(10, , group

fact = input.float(3,
training_data_period = input.int(100,
highvol =

input.float(0.75,
= , tooltip

input.float(0.5,
, tooltip

input.float(0.25,
, tooltip =

input.int(70,
= input.int(95,
green = input.color(#00ffbb,
red = input.color(#ff1100,

, maxval
, maxval

(factor, atr) =>
src = hl2
upperBand = src
lowerBand = src
prevLowerBand =
prevUpperBand =

+ factor * atr
- factor * atr
nz(lowerBand[1])
nz(upperBand[1])

lowerBand :
prevLowerBand
upperBand :
prevUpperBand
int _direction = na
float superTrend = na
prevSuperTrend = superTrend[1]
if na(atr[1])
_direction := 1
else if prevSuperTrend == prevUpperBand
_direction :=
else
_direction :=
superTrend :=
[superTrend, _direction]

_direction == -1 ? lowerBa

close < lowerBand ? 1 :

500)

, group =

100, minval

100, minval =

, group =
group =

close > upperBand ? -1 :

=il

nd : upperBand

, group =
, maxval =

, maxval =

, maxval = 1, group =

lowerBand > prevLowerBand or close[1] < prevLowerBand ? lowerBand :

upperBand < prevUpperBand or close[1] > prevUpperBand ? upperBand :




volatility = ta.atr(atr_len)

upper = ta.highest(volatility, training_data_period)
lower = ta.lowest(volatility, training_data_period)

high_volatility = lower + (upper-lower) * highvol
medium_volatility = lower + (upper-lower) * midvol
low_volatility = lower + (upper-lower) * lowvol

iterations = 0

size_a
size b
size c

array.new_float()

array.new_float()

array.new_float()
amean = array.new_float(1,high_volatility)
bmean = array.new_float(1,medium_volatility)
cmean = array.new_float(1l,low_volatility)

if nz(volatility) > 0 and bar_index >= training_data_period-1

while ((amean. () == 1 ? true : (amean. () != amean. (1))) or (bmean. O
== 1 ? true : (bmean. () '= bmean. (1))) or (cmean. () ==1 ? true :
(cmean. () !'= cmean. (@&DD)))
O
O
O

for 1 = training_data_period-1 to 0
1 = math.abs(volatility[i] - amean. ®))
2 = math.abs(volatility[i] - bmean. ®))
_3 = math.abs(volatility[i] - cmean. ®))
if 1< _2and _1< _3

hv. (volatility[i])

if 2 < _1and 2 < _3
mv. (volatility[i])

if 3<_1and 3 < _2
lv. (volatility[i])

amean. (hv. ®))
bmean. (mv. O)
cmean. (lv.avg())
size_a := hv. O

size_b : . @)

size_c := lv. O
iterations := iterations + 1




O
O
O
math.abs(volatility - hv_new)
math.abs(volatility - mv_new)
math.abs(volatility - lv_new)

hv_new = amean.

mv_new = bmean.
1v_new
vdist_a
vdist_b

vdist_c

cmean.

distances
centroids

ar
ar

distances.
distances.
distances.

centroids.
centroids.
centroids.

ray.new_float()
ray.new_float()

(vdist_a)
(vdist_b)
(vdist_c)

(hv_new)
(mv_new)
(lv_new)

cluster = distances.
assigned_centroid = cluster

o))

: centroids.

(distances.
-1 ? na

== (cluster)
[ST, dir] = (fact, assigned_centroid)

upTrend = plot(close > ST ? ST : na, color = color.new(green, ti1),
plot.style_linebr)

downTrend = plot(close < ST ? ST :
plot.style linebr, force_overlay = false)
bodyMiddle = plot(barstate.isfirst ? na :

na, color = color.new(red, ti1),

(open + close) / 2, ,display =

display.none)

fill(bodyMiddle, upTrend, (open + close) / 2, ST, color.new(green, t2), color.new(green,

t1))
fill(bodyMiddle, downTrend, ST, (open + close) / 2, color.new(red,
t2))

t1), color.new(red,

plotshape(ta.crossunder(dir, 0) ? ST : na, , shape.labelup,
location.absolute, green, text = , textcolor = chart.fg color, size = size.small)

plotshape(ta.crossover(dir, 0) ? ST : na,
location.absolute, red, text = , textcolor

, shape.labeldown,
chart.fg_color, size = size.small)

label.new(bar_index, dir > 0 ? ST + ta.atr(7) : ST - ta.atr(7), text = str.tostring(4 -
(cluster + 1)), style
3, color.new(dir > 0 ? red :

label.style_none, textcolor
green, 30), color.new(dir > 0 ? red :

color.from_gradient(cluster + 1, 1,
green, 90)))

if barstate.islast

var data_table

chart.bg_color, border_width=1, border_color
chart.fg_color, frame_width = 1)

table.cell(data_table, text_halign=text.align_center, column=0, row=0, text=

, text_color

table.new(position=position.top_right, columns=4, rows=4, bgcolor

chart.fg_color, frame_color

chart.fg_color)
table.cell(data_table, text_halign=text.align_center, column=1, row=0, text=

, text color = chart.fg color




table.cell(data_table, text_halign=text.
table.cell(data_table, text_halign=text.
, text_color = chart.fg_color)
table.cell(data_table, text_halign=text.
, text_color = chart.fg_color)
table.cell(data_table, text_halign=text.
, text_color = chart.fg_color)
table.cell(data_table, text_halign=text.

, text_color =

table.cell(data_table,
text=str.format(

table.cell(data_table,
text=str.format(

table.cell(data_table,
text=str.format(

table.cell(data_table,
text=str.format(

table.cell(data_table,
text=str.format(

table.cell(data_table,
text=str.format(

table.cell(data_table,
+ str.format(
table.cell(data_table,
+ str.format(
table.cell(data_table,
+ str.format(

if cluster == 0
data_table.

else
data_table.

if cluster == 1
data_table.

else
data_table.

if cluster == 2
data_table.

else
data_table.

chart.fg_color)

text_halign=text.
, hv_new),
text_halign=text.
, mv_new),
text_halign=text.
, lv_new),

text_halign=text.
, size_c),
text_halign=text.
, size_b),
text_halign=text.

align_center, column=2, row=0,
text_color =
align_center,

chart.fg_color)

column=3, row=0,

align_center, column=0,

align_center, column=0,

align_center, column=0,

align_center, column=1, row=1,
text_color =
align_center, column=1, row=2,
text_color =

align_center, column=1, row=3,

chart.fg_color)

chart.fg_color)

text_color = chart.fg color)
align_center, column=2, row=1,
text_color = chart.fg_color)
align_center, column=2, row=2,
chart.fg_color)
align_center, column=2, row=3,

text_color =

, size_a), text_color =

text_halign=text.
, volatility) +

chart.fg_color)

, text_color =

align_center, column=3, row=1, text= +

chart.bg_color)

text_halign=text.align_center, column=3, row=2, text=

, volatility) +

, text_color

= chart.bg_color)

text_halign=text.align_center, column=3, row=3, text= +

, volatility) +

(3, chart.fg_color)

(3, chart.bg_color)

(3, chart.fg_color)

(3, chart.bg_color)

(3, chart.fg_color)

(3, chart.bg_color)

, text_color =

alertcondition(ta.crossunder(dir, 0) and barstate.isconfirmed,

alertcondition(ta.crossover(dir, 0

and barstate.isconfirmed,

chart.bg_color)




alertcondition(cluster

)

alertcondition(cluster

)

alertcondition(cluster

)

alertcondition(cluster

cluster[1]

cluster[1]

cluster[1]

cluster[1]

and barstate.

and barstate.

and barstate.

and barstate.

isconfirmed,

isconfirmed,

isconfirmed,

isconfirmed,




