

Hello. I have a rather challenging indicator I am wanting to make. It will be coded in MQL5. It’s based on the ATR indicator. The ATR should be seen in the indicator when it’s placed on the chart, as seen in the picture here. Its also based on MTF ATR. So MTF ATR should also be called to the chart when the indicator is added. As seen in the picture as well. Basically, the idea is to get the average ATR per session. I need the average HIGH and average LOW. As is seen in this approximate picture. It’s a little bit like ADR where we will use  a look back period of days to get the average. It must always be in proportion to the oscillator and be able to view in history when I scroll back. Sessions are to be based on server time.

 INPUTS
ATR Time Frame                                                                            M1,M5,M15,H1,H4,D1
ATR Period                                                                                      14
ATR Average Look Back Sessions                                                10
Session 1 Start Time                                                                      0
Session 1 End Time                                                                        8
Session 2 Start Time                                                                      8
Session 2 End Time                                                                        15
Session 3 Start Time                                                                      12
Session 3 End Time                                                                        18
Session 4 Start Time                                                                      15
Session 4 End Time                                                                        24
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