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MANUAL PROCEDURE:

CandleStick Graph
When parameterized (1) Type = Candlestick, the program will act on the candlestick chart. With parameter (10) Automatic Trade = False, buy and sell orders are carried out manually. Example, when placing a purchase order, when opening the position and placing the TakeProfit as parameter (2) TakeProfit and Stop Loss as parameter (3) StopLoss.

• Any Time Frame;
• In manual, the purchase and sale order can be carried out anywhere on the chart;

- Depending on the price, with parameter (4) Trailing Stop = True, when it is equal to or greater than the value adjusted for parameter (5) Active Trailing Stop, the Stop starts to be adjusted according to parameter (6) Traling Stop.
- Depending on the price, with parameter (4) Breakeven = True, when it is equal to or greater than the adjusted value of parameter (5) Active Breakeven, the Stop is adjusted according to parameter (6) Save Breakeven.

Renko's Graph
When parameterized (1) Type = Renko, the program will act on the renko graph. With parameter (10) Automatic Trade = False, buy and sell orders are carried out manually. Example, when placing a purchase order, when opening the position and placing the TakeProfit as parameter (2) TakeProfit and Stop Loss as parameter (3) StopLoss.

• Any Time Frame;
• In manual, the purchase and sale order can be carried out anywhere on the chart;

- Depending on the price, with parameter (4) Trailing Stop = True, when it is equal to or greater than the value adjusted for parameter (5) Active Trailing Stop, the Stop starts to be adjusted according to parameter (6) Traling Stop.
- Depending on the price, with parameter (4) Breakeven = True, when it is equal to or greater than the adjusted value of parameter (5) Active Breakeven, the Stop is adjusted according to parameter (6) Save Breakeven.


AUTOMATIC PROCEDURE
CandleStick Graph
- When parameterized (1) Type = Candlestick, the program will act on the candlestick chart. With parameter (10) Automatic Trade = True, buy and sell orders are carried out automatically. Example, when EA identifies a candlestick reversal, characterized by 3 candles as shown, and a purchase order is made that will be opened at the maximum of the candlestick that indicated the reversion to the value set in parameter (16) Distance Order, when opening the position TakeProfit according to parameter (2) TakeProfit and Stop Loss according to parameter (3) StopLoss.[image: ]
• Any Time Frame;
• It should allow manual orders to be placed with the robot in operation.
• In manual, the purchase and sale order can be carried out anywhere on the chart;

- Depending on the price, with parameter (4) Trailing Stop = True, when it is equal to or greater than the value adjusted for parameter (5) Active Trailing Stop, the Stop starts to be adjusted according to parameter (6) Traling Stop.
- Depending on the price, with parameter (4) Breakeven = True, when it is equal to or greater than the adjusted value of parameter (5) Active Breakeven, the Stop is adjusted according to parameter (6) Save Breakeven.
- Parameter (20) Operating Hours = True, EA in automatic, parameter (10) Automatic Trade = True, only buy and sell operations will take place within the time programmed in parameters (21) Start and (22) Stop.
- Parameter (17) Risk Management = True, EA in automatic, parameter (10) Automatic Trade = True, operations obeyed parameters (18) Daily target and (19) Daily loss.
Parameter (18) Daily target, if greater than "0", EA will perform operations until reaching the programmed number of points per day.
The parameter (19) Daily loss, if greater than "0" the EA will perform operations until reaching the programmed number of points per day.
- Parameter (12) Trade Assistent = true, EA in automatic, parameter (10) Automatic Trade = True, AE will only execute buy and sell orders in favor of the trend indicated by the MACD indicator according to parameters (13) MACD Fast EMA , (14) MACD Slow EMA and (15) MACD SMA.

Renko's Graph
- When parameterized (1) Type = Renko, the program will act on the renko graph. With parameter (10) Automatic Trade = True, buy and sell orders are carried out automatically. For example, when EA identifies a reversal of a box, a sales box to a shopping box as shown in the images, and a purchase order is made, which will be opened after the closing of the box that indicated the reversion to the value set in parameter (16) Distance Order, when open the position and place the TakeProfit according to parameter (2) TakeProfit and Stop Loss according to parameter (3) StopLoss.
When executing TakeProfit and the parameter (23) Orders In The Trend = True, in the next box in favor of the trend executes a new order.
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• It should allow manual orders to be placed with the robot in operation.
• In manual, the purchase and sale order can be carried out anywhere on the chart;

- Depending on the price, with parameter (4) Trailing Stop = True, when it is equal to or greater than the value adjusted for parameter (5) Active Trailing Stop, the Stop starts to be adjusted according to parameter (6) Traling Stop.
- Depending on the price, with parameter (4) Breakeven = True, when it is equal to or greater than the adjusted value of parameter (5) Active Breakeven, the Stop is adjusted according to parameter (6) Save Breakeven.
- Parameter (20) Operating Hours = True, EA in automatic, parameter (10) Automatic Trade = True, only buy and sell operations will take place within the time programmed in parameters (21) Start and (22) Stop.
- Parameter (17) Risk Management = True, EA in automatic, parameter (10) Automatic Trade = True, operations obeyed parameters (18) Daily target and (19) Daily loss.
Parameter (18) Daily target, if greater than "0", EA will perform operations until reaching the programmed number of points per day.
The parameter (19) Daily loss, if greater than "0" the EA will perform operations until reaching the programmed number of points per day.
- Parameter (12) Trend Assistant = true, EA in automatic, parameter (10) Automatic Trade = True, AE will only execute buy and sell orders in favor of the trend indicated by the MACD indicator according to parameters (13) MACD Fast EMA , (14) MACD Slow EMA and (15) MACD SMA.
- Parameter (11) Reverse Stop = True, EA in automatic, parameter (10) Automatic Trade = True, the buy or sell order is closed with the box reversal. This function is only performed with parameter (1) Type = Renko.












CONFIGURATION PARAMETERS
	
	
	
	Default

	1
	Type
	Renko/Candlestick
	Renko

	2
	TakeProfit  ("0" Disabled)
	Point
	40

	3
	StopLoss ("0" Disabled)
	Point
	30

	4
	Trailing stop
	True/False
	True

	5
	Active Trailing stop
	Point
	35

	6
	Trailing stop
	Point
	35

	7
	Breakeven 
	True/False
	True

	8
	Active Breakeven 
	Point
	35

	9
	Save Breakeven 
	Point
	0

	10
	Automatic Trade
	True/False
	False

	11
	Reverse Stop
	True/False
	False

	23
	Orders In the Trend
	True/False
	True

	12
	Trend Assistant
	True/False
	False

	13
	MACD Fast EMA
	Int
	8

	14
	MACD Slow EMA
	Int
	89

	15
	MACD SMA
	Int
	3

	16
	Distance Order
	Point
	5

	17
	Risk Management
	True/False
	True

	18
	Daily target ("0" Disabled)
	Point
	2500

	19
	Daily loss ("0" Disabled)
	Point
	500

	20
	Operating Hours
	True/False
	False

	21
	Start
	Hours
	09:00:00

	22
	Stop
	Hours
	12:00:00



SCREEN INDICATOR
It will have only one indicator on the screen, it should be positioned in the upper left corner of the screen and it will show the efficiency of the day, where, Efficiency = Total Orders opened / Orders successfully reached.
Ex:  Efficiency: 96% 

CONSIDERATIONS:
Important: As the Renko graph is not native to MT5, a plugin must be used to be able to view it on the screen and perform the MANUAL AND AUTOMATIC operations.
* The most recommended indicator is EA renko2offiline, or the software works with it or another system may be agreed to perform the functions.
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RenkoCharts.mqh
//+------------------------------------------------------------------+

//|                                                  RenkoCharts.mqh |

//|                                Copyright 2018, Guilherme Santos. |

//+------------------------------------------------------------------+

#property copyright "Copyright 2018, Guilherme Santos."

#property link      "www.facebook.com/RenkoCharts2"

#property version   "2.0"

//+------------------------------------------------------------------+

//| includes                                                         |

//+------------------------------------------------------------------+

#include "Symbol.mqh"

//+------------------------------------------------------------------+

//| types                                                            |

//+------------------------------------------------------------------+

enum ENUM_RENKO_TYPE

  {

   RENKO_TYPE_TICKS, //Ticks

   RENKO_TYPE_PIPS,  //Pips

   RENKO_TYPE_POINTS,//Points

   RENKO_TYPE_R      //R Type (-1 Tick)

  };

//Enum

enum ENUM_RENKO_WINDOW

  {

   RENKO_NO_WINDOW,        //No Window

   RENKO_CURRENT_WINDOW,   //Current Window

   RENKO_NEW_WINDOW,       //New Window

   RENKO_MINI_CHART        //Mini Chart

  };

//+------------------------------------------------------------------+

//| class                                                            |

//+------------------------------------------------------------------+

class RenkoCharts

  {

//Internal Variables

private:

   MqlRates rates[],             //Rates buffer

            renko_buffer[];      //Renko buffer

   string   renko_symbol,        //Original symbol

            custom_symbol;       //Custom symbol

   double   renko_size,          //Renko size

            brick_size,          //Brick size

            up_wick,             //Upper wick size

            down_wick;           //Down wick size

   long     tick_volumes,        //Tick Volumes

            volumes;             //Volumes

   bool     show_wicks,          //Show renko wicks

            open_time,           //Save brick open time

            asymetric_reversal;  //Asymetric Reversal

   ENUM_RENKO_TYPE renko_type;

//Methods

public:

   RenkoCharts();

   ~RenkoCharts();

   bool     Setup(string symbol, ENUM_RENKO_TYPE type, double size, bool wicks, bool times, bool asymetric);

   int      LoadFrom(datetime start);

   long     LoadVolumes(datetime start, bool ticks);

   int      UpdateRates();

   int      UpdatePrice(double price, datetime time, long tick_volume, long volume, int spread);

   int      ClearRates();

   double   GetValue(int buffer, int index);

   double   GetValueAsSeries(int buffer, int index);

//Custom Symbol Methods

   string   GetSymbolName();

   void     CreateCustomSymbol(string name);

   bool     CheckCustomSymbol();

   int      ClearCustomSymbol();

   int      ReplaceCustomSymbol();

   long     OpenCustomSymbol();

   void     SetCustomSymbol(long chart_id);

   bool     ValidateSymbol(string &name);

   int      UpdateCustomRates(int count);

   int      UpdateCustomTick();

//Event Methods

   void     Start(ENUM_RENKO_WINDOW window, int event_timer, bool event_book);

   void     Stop();

   void     Refresh();

//Internal Methods

private:

   int AddOne(datetime time);

   int CloseUp(double points, datetime time, int spread);

   int CloseDown(double points, datetime time, int spread);

   int LoadPrice(double price, datetime time, long tick_volume, long volume, int spread);

   int LoadPrice(const MqlRates &price);

   int LoadPriceOHLC(const MqlRates &price);

   void MiniChartCustomSymbol();

  };

//+------------------------------------------------------------------+

//| methods                                                          |

//+------------------------------------------------------------------+

//Default Constructors

RenkoCharts::RenkoCharts()

  {

   return;

  }



RenkoCharts::~RenkoCharts()

  {

   ArrayFree(rates); 

   ArrayFree(renko_buffer);

   SymbolSelect(custom_symbol,false);

   CustomSymbolDelete(custom_symbol);   

  }



//Setup

bool RenkoCharts::Setup(string symbol, ENUM_RENKO_TYPE type = RENKO_TYPE_TICKS, double size = 20, bool wicks = true, bool times = true, bool asymetric = false)

  {

//Check Symbol

   if(symbol == "" || symbol == NULL)

     {

      Print("Line:",__LINE__," - Invalid symbol selected.");

      return(false);

     }

   if(SymbolInfoInteger(symbol, SYMBOL_CUSTOM))

   {

      if (MQL5InfoInteger(MQL5_TESTER) || MQL5InfoInteger(MQL5_DEBUG) || MQL5InfoInteger(MQL5_DEBUGGING) || MQL5InfoInteger(MQL5_OPTIMIZATION) || MQL5InfoInteger(MQL5_VISUAL_MODE))

      {       

         //Print("Line:",__LINE__," - symbol selected is custom.");

      }

      else

      {

         Print("Line:",__LINE__," - Custom Symbol selected. Please Change for the original symbol.");

         return(false);         

      }

   }     

//Select Symbol

   if(SymbolSelect(symbol, true) == false)

     {

      Print("Line:",__LINE__," - Symbol selection error.");

      return(false);

     }  

//Renko setup

   renko_symbol = symbol;

   renko_type = type;

   renko_size = size;

   show_wicks = wicks;

   open_time = times;

   asymetric_reversal = asymetric;

//Renko brick size

   int digits = (int) SymbolInfoInteger(symbol, SYMBOL_DIGITS);

   double points = SymbolInfoDouble(symbol, SYMBOL_POINT);

   double tick_size = SymbolInfoDouble(symbol, SYMBOL_TRADE_TICK_SIZE);

   double pip_size = (digits == 5 || digits == 3) ? points * 10 : points;

   if(renko_type == RENKO_TYPE_TICKS) brick_size = renko_size * tick_size;

   else if(renko_type == RENKO_TYPE_PIPS) brick_size = renko_size * pip_size;

   else if(renko_type == RENKO_TYPE_R) brick_size = renko_size * tick_size - tick_size;

   else brick_size = renko_size;

//Invalid brick size

   if(brick_size <= 0)

     {

      Print("Line:",__LINE__," - Invalid brick size. Value of ", brick_size, " selected.");

      return(false);

     }

//Minimum brick size

   if(brick_size < tick_size)

     {

      brick_size = tick_size;

      Print("Line:",__LINE__," - Invalid brick size. Minimum value of ", brick_size, " will be used.");

     }

   brick_size = NormalizeDouble(brick_size, digits);

//Success

   return(true);

  }



//Add one to buffer array

int RenkoCharts::AddOne(datetime time = 0)

  {

   //Resize buffers

   int index = ArrayResize(renko_buffer, ArraySize(renko_buffer)+1, 100000) - 1;

   if(index <= 0) return 0;

   //Time

   if(time == 0) time = TimeCurrent();

   if(!open_time) time = time - time % 86400;

   if(time <= renko_buffer[index-1].time) 

      renko_buffer[index].time = renko_buffer[index-1].time+60;

   else 

      renko_buffer[index].time = time;

   //Defaults         

   renko_buffer[index].open = renko_buffer[index].high = renko_buffer[index].low = renko_buffer[index].close = renko_buffer[index-1].close;

   renko_buffer[index].tick_volume = renko_buffer[index].real_volume = 0;

   renko_buffer[index].spread = 0;

   return index;

  }



//Add positive renko bar

int RenkoCharts::CloseUp(double points, datetime time=0, int spread=0)

  {

   int index = ArraySize(renko_buffer) -1;

   //OHLC

   if(asymetric_reversal) renko_buffer[index].open = renko_buffer[index-1].close;

   else renko_buffer[index].open = renko_buffer[index-1].close + points - brick_size;

   renko_buffer[index].high = renko_buffer[index-1].close + points;

   renko_buffer[index].close = renko_buffer[index-1].close + points;

   //Wicks

   if(show_wicks) renko_buffer[index].low = down_wick;

   else renko_buffer[index].low = renko_buffer[index].open;

   up_wick = down_wick = renko_buffer[index].close;

   //Volumes

   renko_buffer[index].tick_volume = tick_volumes;

   renko_buffer[index].real_volume = volumes;

   renko_buffer[index].spread = spread;

   tick_volumes = volumes = 0;

   //Add one

   return AddOne(time);

  }



//Add negative renko bar

int RenkoCharts::CloseDown(double points, datetime time=0, int spread=0)

  {

   int index = ArraySize(renko_buffer) -1;

   //OHLC

   if(asymetric_reversal) renko_buffer[index].open = renko_buffer[index-1].close;

   else renko_buffer[index].open = renko_buffer[index-1].close - points + brick_size;

   renko_buffer[index].low = renko_buffer[index-1].close - points;

   renko_buffer[index].close = renko_buffer[index-1].close - points;

   //Wicks

   if(show_wicks) renko_buffer[index].high = up_wick;

   else renko_buffer[index].high = renko_buffer[index].open;

   up_wick = down_wick = renko_buffer[index].close;

   //Volumes

   renko_buffer[index].tick_volume = tick_volumes;

   renko_buffer[index].real_volume = volumes;

   renko_buffer[index].spread = spread;

   tick_volumes = volumes = 0;

   //Add one

   return AddOne(time);

  }



//Load price information

int RenkoCharts::LoadPrice(double price, datetime time=0, long tick_volume=0, long volume=0, int spread=0)

  {

   static datetime last_time;

   static long last_tick_volume, last_volume;

   //Time

   if(time == 0) time = TimeCurrent();

   //Buffer size

   int size = ArraySize(renko_buffer);

   int index = size-1;

   //First bricks

   if(size==0)

     {

      //1st Buffers

      ArrayResize(renko_buffer, 2, 1000);

      renko_buffer[1].time = time - 60;

      renko_buffer[1].close = renko_buffer[1].high = NormalizeDouble(MathFloor(price/brick_size) * brick_size,_Digits);

      renko_buffer[1].open = renko_buffer[1].low = renko_buffer[1].close - brick_size;

      renko_buffer[1].tick_volume = renko_buffer[1].real_volume = 0;

      renko_buffer[1].spread = 0;

      renko_buffer[0].time = time - 120;

      renko_buffer[0].open = renko_buffer[0].low = renko_buffer[1].open - brick_size;

      renko_buffer[0].high = renko_buffer[0].close = renko_buffer[1].open;

      renko_buffer[0].tick_volume = renko_buffer[0].real_volume = 0;

      renko_buffer[0].spread = 0;

      //Current Buffer

      index = AddOne(time);

     }

   //Time change

   if(time != last_time)

     {

      last_time = time;

      tick_volumes += last_tick_volume;

      volumes += last_volume;

     }

   //Volume change

   last_tick_volume = tick_volume;

   last_volume = volume;

   //Wicks

   up_wick = MathMax(up_wick, price);

   down_wick = MathMin(down_wick, price);

   if(down_wick<=0) down_wick = price;

   //Price change

   if(renko_type == RENKO_TYPE_R)

     {

      //Up

      if(renko_buffer[index-1].close > renko_buffer[index-2].close)

        {

         if(price > renko_buffer[index-1].close+brick_size)

           {

            for(; price > renko_buffer[index-1].close+brick_size;)

               index = CloseUp(brick_size, time, spread);

           } 

         //Reversal

         else if(price < renko_buffer[index-1].close - brick_size * 2.0) 

           {

            index = CloseDown(brick_size * 2.0, time, spread);

            for(; price < renko_buffer[index-1].close-brick_size;)

               index = CloseDown(brick_size, time, spread);

           }

        }

      //Down

      if(renko_buffer[index-1].close < renko_buffer[index-2].close)

        {

         if(price < renko_buffer[index-1].close-brick_size)

           {

            for(; price < renko_buffer[index-1].close-brick_size;)

               index = CloseDown(brick_size, time, spread);

           } 

         //Reversal

         else if(price > renko_buffer[index-1].close + brick_size * 2.0)

           {

            index = CloseUp(brick_size * 2.0, time, spread);

            for(; price > renko_buffer[index-1].close+brick_size;)

               index = CloseUp(brick_size, time, spread);

           }

        }

     }

   else

     {

      //Up

      if(renko_buffer[index-1].close >= renko_buffer[index-2].close)

        {

         if(price >= renko_buffer[index-1].close+brick_size)

           {

            for(; price >= renko_buffer[index-1].close+brick_size;)

               index = CloseUp(brick_size, time, spread);

           } 

         //Reversal

         else if(price <= renko_buffer[index-1].close - brick_size * 2.0) 

           {

            index = CloseDown(brick_size * 2.0, time, spread);

            for(; price <= renko_buffer[index-1].close-brick_size;)

               index = CloseDown(brick_size, time, spread);

           }

        }

      //Down

      if(renko_buffer[index-1].close <= renko_buffer[index-2].close)

        {

         if(price <= renko_buffer[index-1].close-brick_size)

           {

            for(; price <= renko_buffer[index-1].close-brick_size;)

               index = CloseDown(brick_size, time, spread);

           } 

         //Reversal

         else if(price >= renko_buffer[index-1].close + brick_size * 2.0)

           {

            index = CloseUp(brick_size * 2.0, time, spread);

            for(; price >= renko_buffer[index-1].close+brick_size;)

               index = CloseUp(brick_size, time, spread);

           }

        }

     }

   //Current buffer

   renko_buffer[index].open = renko_buffer[index-1].close;

   renko_buffer[index].high = up_wick;

   renko_buffer[index].low = down_wick;

   renko_buffer[index].close = price;

   renko_buffer[index].tick_volume = tick_volumes + tick_volume;

   renko_buffer[index].real_volume = volumes + volume;

   renko_buffer[index].spread = spread;



   return index + 1;

  }



//Load price rates information

int RenkoCharts::LoadPrice(const MqlRates &price)

  {

   //Price

   return LoadPrice(price.close, price.time, price.tick_volume, price.real_volume, price.spread);

  }



//Load OHLC price rates information

int RenkoCharts::LoadPriceOHLC(const MqlRates &price)

  {

   LoadPrice(price.open, price.time, 0, 0, price.spread);

   if(price.close > price.open)

     {

      LoadPrice(price.low, price.time, 0, 0, price.spread);

      LoadPrice(price.high, price.time, 0, 0, price.spread);

     }

   else

     {

      LoadPrice(price.high, price.time, 0, 0, price.spread);

      LoadPrice(price.low, price.time, 0, 0, price.spread);

     }

   return LoadPrice(price.close, price.time, price.tick_volume, price.real_volume, price.spread);

  }



//Load history

int RenkoCharts::LoadFrom(datetime start = 0)

  {

   ResetLastError();

   int total, size = ArraySize(renko_buffer);

   //Copy rates

   if(size == 0)

      total = CopyRates(renko_symbol, PERIOD_M1, 0, 1000000, rates);

   else 

      total = CopyRates(renko_symbol, PERIOD_M1, start - 59, TimeCurrent(), rates);

   //Return

   if(total <= 0)

      return 0; 

   else if(total == 1) 

      size = LoadPrice(rates[0]);

   else for(int i=0; i<total; i++)

      size = LoadPriceOHLC(rates[i]);

   return size;

  }



//Update Rates

int RenkoCharts::UpdateRates()

  {

   static datetime last_update = 0;

   int size = LoadFrom(last_update);

   last_update = TimeCurrent();

   return size;

  }



//Clear Rates

int RenkoCharts::ClearRates()

  {

   return ArrayResize(renko_buffer, 0);

  }



//Get values

double RenkoCharts::GetValue(int buffer = 0, int index = -1)

  {

   index = (index<0) ? ArraySize(renko_buffer)-1 : index;

   if(index<0) return EMPTY_VALUE;

   switch(buffer)

   {

      case  0: return (double) renko_buffer[index].time;          break; //Time

      case  1: return          renko_buffer[index].open;          break; //Open

      case  2: return          renko_buffer[index].high;          break; //High

      case  3: return          renko_buffer[index].low;           break; //Low

      case  4: return          renko_buffer[index].close;         break; //Close

      case  5: return (double) renko_buffer[index].tick_volume;   break; //Tick volume

      case  6: return (double) renko_buffer[index].real_volume;   break; //Volume

      case  7: return (double) renko_buffer[index].spread;        break; //Spread

      case  8: return (double) renko_buffer[index].open < renko_buffer[index].close ? 1 : renko_buffer[index].open == renko_buffer[index].close ? 0 : -1; break; //Direction

      default: return EMPTY_VALUE; break;

   }

  }



//Get values as Series

double RenkoCharts::GetValueAsSeries(int buffer = 0, int index = -1)

{

   index = ArraySize(renko_buffer)-index;

   index = (index<=0) ? ArraySize(renko_buffer)-1 : index-1;

   if(index<0) return EMPTY_VALUE;

   switch(buffer)

   {

      case  0: return (double) renko_buffer[index].time;          break; //Time

      case  1: return          renko_buffer[index].open;          break; //Open

      case  2: return          renko_buffer[index].high;          break; //High

      case  3: return          renko_buffer[index].low;           break; //Low

      case  4: return          renko_buffer[index].close;         break; //Close

      case  5: return (double) renko_buffer[index].tick_volume;   break; //Tick volume

      case  6: return (double) renko_buffer[index].real_volume;   break; //Volume

      case  7: return (double) renko_buffer[index].spread;        break; //Spread

      case  8: return (double) renko_buffer[index].open < renko_buffer[index].close ? 1 : renko_buffer[index].open == renko_buffer[index].close ? 0 : -1; break; //Direction

      default: return EMPTY_VALUE; break;

   }    

}  



//+------------------------------------------------------------------+

//| custom symbol methods                                            |

//+------------------------------------------------------------------+

//Return custom symbol name

string RenkoCharts::GetSymbolName()

  {

   return custom_symbol;

  }



//Create renko custom symbol

void RenkoCharts::CreateCustomSymbol(string name = "")

  {

   custom_symbol = name;

   //Symbol name

   if(name == "" || name == NULL)

     {

      string sufix = StringFormat("%g", renko_size);

      if(renko_type == RENKO_TYPE_TICKS) sufix += "TICKS";

      else if(renko_type == RENKO_TYPE_PIPS) sufix += "PIPS";

      else if(renko_type == RENKO_TYPE_R) sufix += "R";

      else sufix += "POINTS";

      custom_symbol = renko_symbol + "_" + sufix;

     }

   //Create symbol

   const SYMBOL Symb(custom_symbol, "RenkoCharts");  

   Symb.CloneProperties(renko_symbol);

   Symb.On();

   //Select Custom Symbol

   if(SymbolSelect(custom_symbol, true) == false)

      Print("Custom Symbol selection error.");

   return;

  }



//Check custom symbol

bool RenkoCharts::CheckCustomSymbol()

  {

   if(custom_symbol == "" || custom_symbol == NULL)

      return(false);

   return(SymbolInfoInteger(custom_symbol, SYMBOL_CUSTOM));

  }

 

//Clear custom symbol rates

int RenkoCharts::ClearCustomSymbol()

  {

   if(!CheckCustomSymbol()) return 0;

   return CustomRatesDelete(custom_symbol, D'1970.01.01 00:00', D'3000.12.31 00:00');

  }

  

//Update custom symbol rates

int RenkoCharts::ReplaceCustomSymbol()

  {

   if(!CheckCustomSymbol()) return 0;

   return CustomRatesUpdate(custom_symbol, renko_buffer);

  }



//Open custom symbol window

long RenkoCharts::OpenCustomSymbol()

  {

   if(!CheckCustomSymbol()) return -1;

   long chart_id = ChartOpen(custom_symbol, PERIOD_M1);

   ChartSetInteger(chart_id, CHART_MODE, CHART_CANDLES);

   ChartSetInteger(chart_id, CHART_SHOW_PERIOD_SEP, 0, true);

   ChartSetInteger(chart_id, CHART_SHOW_GRID, 0, false);

   return chart_id;

  }



//Set chart current symbol

void RenkoCharts::SetCustomSymbol(long chart_id = 0)

  {

   if(!CheckCustomSymbol()) return;

   ChartSetSymbolPeriod(chart_id, custom_symbol, PERIOD_M1);

   ChartSetInteger(chart_id, CHART_MODE, CHART_CANDLES);

   ChartSetInteger(chart_id, CHART_SHOW_PERIOD_SEP, 0, true);

   ChartSetInteger(chart_id, CHART_SHOW_GRID, 0, false);

  }



//Validate original symbol

bool RenkoCharts::ValidateSymbol(string &name)

  {

   if(name=="" || name==NULL) 

      name = _Symbol;

   if(SymbolInfoInteger(name, SYMBOL_CUSTOM))

     {

      string new_name = StringAt(name, "_");

      if(SymbolInfoInteger(new_name, SYMBOL_CUSTOM))

         return false;

      else 

         name = new_name;

     }

   return true;

  }



//update custom rates

int RenkoCharts::UpdateCustomRates(int count = 0)

  {

   if(!CheckCustomSymbol()) return 0;

   //Update buffer

   MqlRates update_buffer[];

   ArraySetAsSeries(update_buffer, true);

   //Copy last buffer

   if(count <= 0) count = WHOLE_ARRAY;

   int copied = ArrayCopy(update_buffer, renko_buffer, 0, 0, count);

   if(copied <= 0) return 0;

   //Update Custom Rates

   copied = CustomRatesUpdate(custom_symbol, update_buffer);

   return copied;

  }



//Update custom tick

int RenkoCharts::UpdateCustomTick()

  {

   if(!CheckCustomSymbol()) return 0;

   //Update buffer

   static long last_tick = 0;

   MqlTick update_buffer[];

   ArraySetAsSeries(update_buffer, true);

   //Copy last buffer

   int copied = CopyTicks(renko_symbol, update_buffer, COPY_TICKS_ALL, 0, 1);

   if(copied <= 0) return 0;

   if(last_tick != update_buffer[0].time_msc)

      last_tick = update_buffer[0].time_msc;

   else

      return 0;

   //Update current tick

   update_buffer[0].time_msc = 1000 * (long) GetValue(0);

   if(update_buffer[0].bid==0)update_buffer[0].bid = GetValue(4);

   if(update_buffer[0].ask==0)update_buffer[0].ask = GetValue(4);

   if(update_buffer[0].last==0)update_buffer[0].last = GetValue(4);

   //Update Custom Tick

   copied = CustomTicksAdd(custom_symbol, update_buffer);

   return copied;

  }

  

//+------------------------------------------------------------------+

//| event methods                                                    |

//+------------------------------------------------------------------+

//Create Renko Chart/Events

void RenkoCharts::Start(ENUM_RENKO_WINDOW window = RENKO_NO_WINDOW, int event_timer = 0, bool event_book = false)

  {

   //Open/Set Custom Symbol

   Print("Updating Custom Symbol: ", custom_symbol);

   if(window == RENKO_NEW_WINDOW)

     {

      Comment("Updating Custom Symbol: ", custom_symbol);

      OpenCustomSymbol();

     }

   else if(window == RENKO_CURRENT_WINDOW)

     {

      SetCustomSymbol();

     }

   else if(window == RENKO_MINI_CHART)

     {

      MiniChartCustomSymbol();

     }

   //Events

   if(event_timer > 0)

      EventSetMillisecondTimer(event_timer);

   if(event_book)

      MarketBookAdd(renko_symbol);

  }



//Release OnBookEvent

void RenkoCharts::Stop()

  {

//---

   Comment("");

   MarketBookRelease(renko_symbol);

   ObjectDelete(0,custom_symbol);

   SymbolSelect(custom_symbol,false);

   CustomSymbolDelete(custom_symbol);   

  }

  

//Refresh rates on OnTick and OnBookEvent events

void RenkoCharts::Refresh()

  {

   static datetime last_update;

   static int last_size;

   //Update custom symbol

   int size = UpdateRates();

   if(last_size==0)

      ReplaceCustomSymbol();

   if(last_size != size)

      if(TimeCurrent() - last_update > 60)

         ReplaceCustomSymbol();

      else

         UpdateCustomRates(last_size-size);

   //Update custom tick

   UpdateCustomTick();

   last_update = TimeCurrent();

   last_size = size;

  }



//Open selectable mini-chart

void RenkoCharts::MiniChartCustomSymbol()

  {

   ObjectCreate(0,custom_symbol,OBJ_CHART,0,0,0);

   ObjectSetString(0,custom_symbol,OBJPROP_SYMBOL,custom_symbol); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_XDISTANCE,0); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_YDISTANCE,200); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_XSIZE,300); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_YSIZE,200); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_CORNER,CORNER_LEFT_LOWER);

   ObjectSetInteger(0,custom_symbol,OBJPROP_PERIOD,PERIOD_M1); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_CHART_SCALE,3);

   ObjectSetInteger(0,custom_symbol,OBJPROP_DATE_SCALE,false); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_BACK,false); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_SELECTABLE,true); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_SELECTED,false); 

   ObjectSetInteger(0,custom_symbol,OBJPROP_HIDDEN,true);  

  }



//+------------------------------------------------------------------+

//| custom functions                                                 |

//+------------------------------------------------------------------+

string StringAt(string text, string separator, int position = 0)

  {

   string result[];

   ushort s = StringGetCharacter(separator, 0);

   int n = StringSplit(text, s, result);

   if(position < n)

      return result[position];

   else

      return "";

  }
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class SYMBOL

{

public:

  const string Name;



  SYMBOL( const string Symb = NULL, const string Path = NULL ) : Name((Symb == NULL) ? _Symbol : Symb)

  {

    if (!SYMBOL::SymbolIsExist(this.Name))

      ::CustomSymbolCreate(this.Name, Path);

  }



  static bool SymbolIsExist( const string Symb = NULL )

  {

    ::ResetLastError();



    ::SymbolInfoInteger((Symb == NULL) ? _Symbol : Symb, SYMBOL_CUSTOM);



    return(::GetLastError() != ERR_MARKET_UNKNOWN_SYMBOL);

  }



  bool SetProperty( const ENUM_SYMBOL_INFO_DOUBLE Property, double Value ) const

  {

    return(::CustomSymbolSetDouble(this.Name, Property, Value));

  }



  bool SetProperty( const ENUM_SYMBOL_INFO_INTEGER Property, long Value ) const

  {

    return(::CustomSymbolSetInteger(this.Name, Property, Value));

  }



  bool SetProperty( const ENUM_SYMBOL_INFO_STRING Property, string Value ) const

  {

    return(::CustomSymbolSetString(this.Name, Property, Value));

  }



  long GetProperty( const ENUM_SYMBOL_INFO_INTEGER Property ) const

  {

    return(::SymbolInfoInteger(this.Name, Property));

  }



  double GetProperty( const ENUM_SYMBOL_INFO_DOUBLE Property ) const

  {

    return(::SymbolInfoDouble(this.Name, Property));

  }



  string GetProperty( const ENUM_SYMBOL_INFO_STRING Property ) const

  {

    return(::SymbolInfoString(this.Name, Property));

  }



  bool Delete( void ) const

  {

    return(this.IsCustom() && this.Off() && ::CustomSymbolDelete(this.Name));

  }



#define CLONE(A) this.SetProperty(A, Source.GetProperty(A))



  bool CloneProperties( const string Symb = NULL ) const

  {

    const SYMBOL Source(Symb);



    return(SYMBOL::SymbolIsExist(Symb) && this.IsCustom() &&

    CLONE(SYMBOL_BASIS) &&

    CLONE(SYMBOL_CURRENCY_BASE) &&

    CLONE(SYMBOL_CURRENCY_MARGIN) &&

    CLONE(SYMBOL_CURRENCY_PROFIT) &&

    CLONE(SYMBOL_DESCRIPTION) &&

    CLONE(SYMBOL_FORMULA) &&

    CLONE(SYMBOL_ISIN) &&

    CLONE(SYMBOL_PAGE) &&

//    CLONE(SYMBOL_PATH) &&



    CLONE(SYMBOL_MARGIN_HEDGED) &&

    CLONE(SYMBOL_MARGIN_INITIAL) &&

    CLONE(SYMBOL_MARGIN_MAINTENANCE) &&

    CLONE(SYMBOL_OPTION_STRIKE) &&

    CLONE(SYMBOL_POINT) &&

    CLONE(SYMBOL_SESSION_PRICE_LIMIT_MAX) &&

    CLONE(SYMBOL_SESSION_PRICE_LIMIT_MIN) &&

    CLONE(SYMBOL_SESSION_PRICE_SETTLEMENT) &&

    CLONE(SYMBOL_SWAP_LONG) &&

    CLONE(SYMBOL_SWAP_SHORT) &&

    CLONE(SYMBOL_TRADE_ACCRUED_INTEREST) &&

    CLONE(SYMBOL_TRADE_CONTRACT_SIZE) &&

    CLONE(SYMBOL_TRADE_FACE_VALUE) &&

    CLONE(SYMBOL_TRADE_LIQUIDITY_RATE) &&

    CLONE(SYMBOL_TRADE_TICK_SIZE) &&

    CLONE(SYMBOL_TRADE_TICK_VALUE) &&

    CLONE(SYMBOL_VOLUME_LIMIT) &&

    CLONE(SYMBOL_VOLUME_MAX) &&

    CLONE(SYMBOL_VOLUME_MIN) &&

    CLONE(SYMBOL_VOLUME_STEP) &&



    CLONE(SYMBOL_BACKGROUND_COLOR) &&

    CLONE(SYMBOL_CHART_MODE) &&

    CLONE(SYMBOL_DIGITS) &&

    CLONE(SYMBOL_EXPIRATION_MODE) &&

    CLONE(SYMBOL_EXPIRATION_TIME) &&

    CLONE(SYMBOL_FILLING_MODE) &&

    CLONE(SYMBOL_MARGIN_HEDGED_USE_LEG) &&

    CLONE(SYMBOL_OPTION_MODE) &&

    CLONE(SYMBOL_OPTION_RIGHT) &&

    CLONE(SYMBOL_ORDER_GTC_MODE) &&

    CLONE(SYMBOL_ORDER_MODE) &&

    CLONE(SYMBOL_SPREAD) &&

    CLONE(SYMBOL_SPREAD_FLOAT) &&

    CLONE(SYMBOL_START_TIME) &&

    CLONE(SYMBOL_SWAP_MODE) &&

    CLONE(SYMBOL_SWAP_ROLLOVER3DAYS) &&

    CLONE(SYMBOL_TICKS_BOOKDEPTH) &&

    CLONE(SYMBOL_TRADE_CALC_MODE) &&

    CLONE(SYMBOL_TRADE_EXEMODE) &&

    CLONE(SYMBOL_TRADE_FREEZE_LEVEL) &&

    CLONE(SYMBOL_TRADE_MODE) &&

    CLONE(SYMBOL_TRADE_STOPS_LEVEL));

  }



#undef CLONE



  int CloneHistory( string Symb = NULL ) const

  {

    return(::MathMax(this.CloneRates(Symb), this.CloneTicks(Symb)));

  }



  int CloneRates( const MqlRates &Rates[] ) const

  {

    return(this.IsCustom() ? ::CustomRatesReplace(this.Name, 0, LONG_MAX, Rates) : -1);

  }



  int CloneRates( string Symb = NULL ) const

  {

    int Res = this.IsCustom() && SYMBOL::SymbolIsExist(Symb) ? 0 : -1;



    if (Res != -1)

    {

      Symb = (Symb == NULL) ? _Symbol : Symb;

      MqlRates Rates[];



      ::CopyRates(Symb, PERIOD_M1, 0, ::Bars(Symb, PERIOD_M1), Rates);



      Res = this.CloneRates(Rates);

    }



    return(Res);

  }



  int CloneTicks( const MqlTick &Ticks[] ) const

  {

    return(this.IsCustom() ? ::CustomTicksReplace(this.Name, 0, LONG_MAX, Ticks) : -1);

  }



  int CloneTicks( string Symb = NULL ) const

  {

    Symb = (Symb == NULL) ? _Symbol : Symb;



    int Res = this.IsCustom() && ::SymbolInfoInteger(Symb, SYMBOL_CUSTOM) ? 0 : -1;



    if (Res != -1)

    {

      MqlTick Ticks[];



      ::CopyTicksRange(Symb, Ticks, COPY_TICKS_ALL, 0, LONG_MAX);



      Res = this.CloneTicks(Ticks);

    }



    return(Res);

  }



  bool Clone( const string Symb = NULL ) const

  {

    return(this.CloneProperties(Symb) && (this.CloneHistory(Symb) != -1));

  }



  virtual bool operator =( const string Symb ) const

  {

    return(this.Clone(Symb));

  }



  bool On( void ) const

  {

    return(::SymbolSelect(this.Name, true));

  }



  bool Off( void ) const

  {

    return(::SymbolSelect(this.Name, false));

  }



  bool IsCustom( void ) const

  {

    return(this.GetProperty(SYMBOL_CUSTOM));

  }



  bool IsExist( void ) const

  {

    return(SYMBOL::SymbolIsExist(this.Name));

  }

};
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//+----------------------------------------------------------------------------+

//|                                                          Renko2offline.mq5 |

//|                                          Copyright 2018, Guilherme Santos. |

//|                                                         fishguil@gmail.com |

//|                                                          Renko 2.0 Offline |

//|                                                                            |

//|2018-03-28:                                                                 |

//| Fixed events and time from renko rates                                     |

//|2018-04-02:                                                                 |

//| Fixed renko open time on renko rates                                       |

//|2018-04-10:                                                                 |

//| Add tick event and remove timer event for tester                           |

//|2018-04-30:                                                                 |

//| Correct volume on renko bars, wicks, performance, and parameters           |

//|2018-05-10:                                                                 |

//| Now with timer event                                                       |

//|2018-05-16:                                                                 |

//| New methods and MiniChart display by Marcelo Hoepfner                      |

//|2018-06-21:                                                                 |

//| New library with custom tick, performance and other improvements           |

//|2018-09-27:                                                                 |

//| Asymetric reversals, corrections on wick size and initialization           |

//+----------------------------------------------------------------------------+

#property copyright "Copyright 2018, Guilherme Santos."

#property link      "fishguil@gmail.com"

#property version   "2.0"

#property description "Renko 2.0 Offline"

#include <RenkoCharts.mqh>

//+------------------------------------------------------------------+

//| Inputs                                                           |

//+------------------------------------------------------------------+

input string            RenkoSymbol    = "";                   // Symbol (Default = current)

input ENUM_RENKO_TYPE   RenkoType      = RENKO_TYPE_TICKS;     // Type

input double            RenkoSize      = 20;                   // Brick Size (Ticks, Pips or Points)

input bool              RenkoWicks     = true;                 // Show Wicks

input bool              RenkoTime      = true;                 // Brick Open Time

input bool              RenkoAsymetricReversal = false;        // Asymetric Reversals

input ENUM_RENKO_WINDOW RenkoWindow    = RENKO_CURRENT_WINDOW; // Chart Mode

input int               RenkoTimer     = 1000;                 // Timer in milliseconds (0 = Off)

input bool              RenkoBook      = true;                 // Watch Market Book

//+------------------------------------------------------------------+

//| Internal variables and objects                                   |

//+------------------------------------------------------------------+

RenkoCharts *RenkoOffline;

string original_symbol;

string custom_symbol;

bool _DebugMode = (MQL5InfoInteger(MQL5_TESTER) || MQL5InfoInteger(MQL5_DEBUG) || MQL5InfoInteger(MQL5_DEBUGGING) || MQL5InfoInteger(MQL5_OPTIMIZATION) || MQL5InfoInteger(MQL5_VISUAL_MODE) || MQL5InfoInteger(MQL5_PROFILER));

//+------------------------------------------------------------------+

//| Expert initialization function                                   |

//+------------------------------------------------------------------+

int OnInit()

{

   //Check Symbol

   original_symbol = StringAt(_Symbol, "_");

   if(RenkoSymbol != "")

      original_symbol = RenkoSymbol;

   //Check Period

   if(RenkoWindow == RENKO_CURRENT_WINDOW && ChartPeriod(0) != PERIOD_M1)

     {

      Print("Renko must be M1 period!", __FILE__, MB_OK);

      ChartSetSymbolPeriod(0, original_symbol, PERIOD_M1);

      return(INIT_SUCCEEDED);

     }

   //Setup Renko

   if (RenkoOffline == NULL) 

      if ((RenkoOffline = new RenkoCharts()) == NULL)

        {

         MessageBox("Renko create class error. Check error log!", __FILE__, MB_OK);

         return(INIT_FAILED);

        }

   if (!RenkoOffline.Setup(original_symbol, RenkoType, RenkoSize, RenkoWicks, RenkoTime, RenkoAsymetricReversal))

     {

      MessageBox("Renko setup error. Check error log!", __FILE__, MB_OK);

      return(INIT_FAILED);

     }

   //Create Custom Symbol

   RenkoOffline.CreateCustomSymbol();

   RenkoOffline.ClearCustomSymbol();

   custom_symbol = RenkoOffline.GetSymbolName();

   //Load History

   RenkoOffline.UpdateRates();

   RenkoOffline.ReplaceCustomSymbol();  

   //Start

   if(_DebugMode) 

      RenkoOffline.Start(RENKO_CURRENT_WINDOW, RenkoTimer, RenkoBook);

   else 

      RenkoOffline.Start(RenkoWindow, RenkoTimer, RenkoBook);

   //Refresh

   RenkoOffline.Refresh();

   return(INIT_SUCCEEDED);

  }

//+------------------------------------------------------------------+

//| Expert deinitialization function                                 |

//+------------------------------------------------------------------+

void OnDeinit(const int reason)

  {

   if(RenkoOffline!=NULL)

     {

      RenkoOffline.Stop();

      delete RenkoOffline;

      RenkoOffline=NULL;

     }  

  }

//+------------------------------------------------------------------+

//| Tick Event                                                       |

//+------------------------------------------------------------------+

void OnTick()

  {

   if(!IsStopped()) 

      if(RenkoOffline!=NULL)

         RenkoOffline.Refresh();

  }

//+------------------------------------------------------------------+

//| Book Event                                                       |

//+------------------------------------------------------------------+

void OnBookEvent(const string& symbol)

  {

   if(RenkoBook)

      OnTick();

  }

//+------------------------------------------------------------------+

//| Timer Event                                                      |

//+------------------------------------------------------------------+

void OnTimer()

  {

   if(RenkoTimer>0)

      if(!MQL5InfoInteger(MQL5_TESTER) && !MQL5InfoInteger(MQL5_OPTIMIZATION))

         OnTick();

  }

//+------------------------------------------------------------------+


