Request summary:
My EA trades RSI divergences, this means it compares RSI and price at 2 different points and if the price made a higher high, while the RSI did not, it will enter a sell. On the buy side, if price continues down, but RSI did not go lower, it will enter a buy.
My wish is to add a new function, namely the ability to enter a trade only when it find 2 divergences at the same time. This new function will have its own separate timeframe:
· If chart and Double Divergence are on the same timeframe, it will basically compare RSI and price between 3 points: Peak 1, Peak 2 and Entry. It will compare Peak 1 vs. Entry using Main Settings and Peak 2 vs. Entry using Double Div settings
· If the chart and Double Divergence are on different timeframe, it will enter trades only when there is a divergence on both timeframes. Here it will compare Peak 1 vs last closed bar using Main Settings on chart timeframe and Peak 2 vs last closed bar using Double Div settings on Double Div timeframe

General information about the EA:
In order to identify a good divergence, there is a logic put in place:
1. Identify the Peak RSI
2. Wait for a number of bars, to ensure there is not a new peak RSI coming (=buffer bars)
3. The identified peak is valid only for a certain number of bars (=active bars). Between Buffer Bars and Active Bars, the entry can take place
4. Enter a trade only if price moved at least a certain number of points away from peak RSI (=min price distance points)
5. Enter a trade only if the RSI at entry is between a certain range. For example, if RSI at peak was 85, my default settings is RSI Distance = 1, RSI Range = 5. This means, the entry can be between 84 and 79 (a range of 5 points, that starts with 1 point distance from peak RSI value)
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I now want to add to the EA the ability to trade not just a simple divergence (= divergence between 2 points on a chart, like above), but also a double divergence. This is the part I need you to help me code.
New Variables
	Variable Name
	Value
	Explanation

	DoubleDiv-Filter
	On/Off
	

	DoubleDiv-Timeframe
	5 Minutes
	

	DoubleDiv-Period
	14
	RSI Period

	DoubleDiv-RSI1UpLevel
	70
	Min. RSI level for Peak 2 (sell)

	DoubleDiv-RSI1DownLevel
	30
	Min. RSI level for Peak 2 (buy)

	DoubleDiv-RSIDistance
	1
	Distance from Peak 2 RSI level, where the RSI for entry should be

	DoubleDiv-RSIRange
	5
	RSI Range for entry

	DoubleDiv-Peak1BufferBars
	12
	= Minimum number of bars between Peak 1 and Peak 2. Search for Peak 2 will start after these number of bars, in DoubleDiv timeframe

	DoubleDiv-Peak2BufferBars
	24
	= Minimum number of bars between Peak 2 and Entry. Therefore, entry takes place after Peak2BufferBars and before Peak2ActiveBars

	DoubleDiv-Peak2ActiveBars
	45
	= Number of bars where Peak 2 is active.

	DoubleDiv-MinPeak2DistancePts
	50
	= Minimum distance in points between Peak 2 and Entry



Pre-requisite: After Peak 1 is locked and DoubleDiv Filter is ON.
You can use the code starting at line 710 as reference. The logic will be similar.

If double div and chart are on the same timeframe, this is the logic for a buy: 
1. After Peak1 was found, EA waits for DoubleDiv-Peak1BufferBars. No trading here.
2. After DoubleDiv-Peak1BufferBars, EA searches Peak 2. A valid Peak 2 must be:
a. RSI is below RSI1DownLevel for buy
b. Peak 2 is the lowest RSI after DoubleDiv-Peak1BufferBars – this means that if last closed bar has a lower RSI than stored Peak2, Peak 2 is changed with last closed bar
c. The loop is broken when last bar RSI >Peak2 RSI (for buys) because this means there was no lower RSI found, so Peak 2 buffer bars can start now 
d. Peak 2 RSI is higher than Peak 1 RSI (for buys)
e. [bookmark: _Hlk66177105]Peak 2 price is lower than Peak 1 price (for buys)	
f. Peak 2 can only be located between StartHour and EndHour
3. If Peak 2 is identified as described above, display the on-screen message “Double Div Buy RSI locked = date and time”. 
4. The EA will now wait for DoubleDiv-Peak2BufferBars. Of course, if a lower RSI is found during buffer bars:
a. If new RSI is <Peak 2 RSI, but above Peak 1 RSI, Peak 2 is replaced (see above, point 2.b.)
b. If new RSI is <Peak 1 RSI, Peak 1 RSI is replaced and whole logic starts from beginning (but I think this check is already in place)
5. After DoubleDiv-Peak2BufferBars, EA searches for entry. A valid entry must be:
a. Max distance (in bars) from Peak2 is DoubleDiv-Peak2ActiveBars
b. Price at last close is at least DoubleDiv-MinPeak2DistancePts lower in points for buys
c. RSI is below DoubleDiv-RSI2DownLevel for buys
d. RSI is higher than Peak 2 RSI (for buys)
e. Entry can only be located between StartHour and EndHour
f. Entry also takes into account all the other conditions from the main program (screenshot below)
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6. Delete doublediv on-screen text if no valid Peak2 is found or it is not within DoubleDiv-Peak2ActiveBars

Example for same timeframe:
[image: ]


If double div and chart are on a different timeframe, this is the logic for a buy (changes are highlighted): 
1. After Peak1 was found, EA waits for DoubleDiv-Peak1BufferBars (using DoubleDiv timeframe). No trading here.
2.  After DoubleDiv-Peak1BufferBars, EA searches Peak 2. A valid Peak 2 must be:
a. RSI is below RSI1DownLevel for buy
b. Peak 2 is the lowest RSI after DoubleDiv-Peak1BufferBars – this means that if last closed bar has a lower RSI than stored Peak2, Peak 2 is changed with last closed bar
c. The loop is broken when last bar RSI >Peak2 RSI (for buys) because this means there was no lower RSI found, so Peak 2 buffer bars can start now
a. Peak 2 RSI is higher than Peak 1 RSI (for buys) not relevant here, since Peak 1 and Peak 2 are on two different timeframes
d. Peak 2 price is lower than Peak 1 price (for buys)	
e. Peak 2 can only be located between StartHour and EndHour
3. If Peak 2 is identified as described above, display the on-screen message “Double Div Buy RSI locked = date and time”. 
4. The EA will now wait for DoubleDiv-Peak2BufferBars (using DoubleDiv timeframe). Of course, if a lower RSI is found during buffer bars:
a. If new RSI is <Peak 2 RSI, but above Peak 1 RSI, Peak 2 is replaced (see above, point 2.b.)
b. If new RSI is <Peak 1 RSI (on chart timeframe), Peak 1 RSI is replaced and whole logic starts from beginning (but I think this check is already in place)
5. After DoubleDiv-Peak2BufferBars, EA searches for entry. A valid entry must be:
a. Max distance (in bars) from Peak2 is DoubleDiv-Peak2ActiveBars
b. Price at last close is at least DoubleDiv-MinPeak2DistancePts lower in points for buys
c. RSI is below DoubleDiv-RSI2DownLevel for buys
d. RSI is higher than Peak 2 RSI (for buys)
e. Entry can only be located between StartHour and EndHour
f. The other entry conditions from the main program were fulfilled in the last available bar, in chart timeframe. 
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6. Delete doublediv on-screen text if no valid Peak2 is found or it is not within DoubleDiv-Peak2ActiveBars
Example for different timeframe: 
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image1.png
Peak
Identified|as lowest RSI

Buffer Bars

<

Enftry
Validjoecause price is
lowet, while RS is higher

Active Bars

Buy RSH locked = 2019.07.19 13:30
Sell RSl

Buy Profit = 180

Buy drawdown = 0.00%
Sell Profit = 0.00

— Sell drawdown = 0.00%
Chart drawdown = 0.00%

"Hﬂ“l“lh'h

\

112655

Lis0

Lases

L

L0

L

NN

CE

1015 19301155 19 vl 1209 EXORTREETS vl 1355 19 v ESEAGATRENER

M5 | AUDUSDMS | USDCADMS | AUDNZDHT |_EURUSD,MS (visual)




image2.png
"Buy RSI1 locked = "+
LabelCreate (0, "RSI"+string ( Jvext,
"Arial", 10,

[1]<Clos
ose[1]
if (mini-1:
igg 1(mini))
2D0
£ (MACond (1))
if (ADXAndOtherCond (1, Time [mini], Time[1],PERIOD_CURRENT))
£ (DoubleDiver (1, Time [mini], Time[1],PER ENT) )

e

5




image3.png
Peak1 Peak|2
Entry Buy RSI1 locked = 2020.02.10 16:10 [ 107085

Sell RSI1 locked = 2020.02.10 04:30
Buy Profit = 0.00

< DoubleDiv-PeakiBufferBars > Buy drawdown = 0.00%
L6555

DoubleDiv-PeakBuffersars > Sell Profit = 0.00
Sell drawdown = 0.00% | 1 cess0

Chart drawdowr 00%
‘ DoubleDiviPeak2ActiveBars _ 1.06860
’ +|. I*“ﬂ < > .
140 -y o
. [} SN l“H--. s

i -

e





image4.png
Between these

lines, a divergence

is present on chart

timeframe. Here is

where the EA can

' entera trade if it
i

x Peak 1

alsofindsa
diverence on
DoubleDiv

'* I \ timeframe

|e— VA A

00 ¥ Mar 2100 5 Mar 05:00 ESTRRRERURDMar 21:00 b EUINRENRNN] 1300 & ERTIRNGIEIRI0500 5 Mar 1300 9 Mar
5 | EURUSDMVS | GEPAUDMS | AUDNZDMS | USDCHEMS5 | EURAUDMS | AUDUSDMS | USDCADA





