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wac = 1= = 0 3 Stochastic RS| System

peta
Categories( “Complete System; 4ll Strategies™ ),
synopsis{ “Stochastic RSI trading system described in TASC 88/82.7 );

Inputs
Price{ Close },
Perdcd( 14, 1 ),
StdDevPerdcd( 52, 1 ),
HowToCloseBandErmtry( 2.9, 8.8 ),
LengThresholdEntry({ 2.3, 8.8 ),
HowToCloseBandExit( 2.8, 2.8 ),
LongThresholdExdit( 2.7, 2.8 ),
Longsignal( LongEmtry, ShortExit ),
shortsignal( LongExit, ShortEntry );

Variables

stochRsi, stdevstochRsi, rsival, rsiHiph, rsilow, avpviol, rdpl, rdp2, rdvl,

adjustl, adjust2, upBarviclume, wPrice, botPercentage, topPercentage,

bandMid, bandUpper, bandLower, deviations, signalil, sipnal?, sipgnal3, signald;

rsival = RSI{ Price, Periocd };
avpvol = averagerC( volume, Perdod );
whrice = { 2 * Close + High + Low ) / 4;

If Close > Open Then
upBarviclume = voluwe
Elsze
upBarviclume = upBarviclume[1];

If CurremtBar > Pericd Then Begin

rsitigh = HighestrC({ rsival, Pericd );
rsilow = LowestFC{ rsival, Period );

If rsiHigh <> rsilow Then
stochRsI =  rsival - rsibow )} /  rsiHigh - rsilow };

stdevStochRsi = Sthev( stochRsi, StdDevPeriod );

rdpl = Int{ stdevstochRsi [ 2.853 };
rdpz = Int( stdevstochRsi / 2.835 };

rdvl = Int{ sthew( avewcl [ 1822cee, StdDevPericd ) )3
adjustl = MaxItems( MinItems({ rdvl - rdpl + 11, 12 }, 5 };
adjust? = MaxItems( MinItems({ rdvl - rdp2 + 14, 28 }, 12 };

devigtions = @.8525 * adjust2 + 2.75;

Bollingergands( wPrice, adjustz, deviations, bandid, bandUpper, bandLower };

£ Emtry Signals

botPercentage = abs( { wPrice - bandLower )} / ( bandUpper - bandLower } };

signall = ( botPercentage - HowToCloseBandEntry ) < 8.3;

signal? = Close * 1.85 > bandLower and stochRsi = LongThresholdEntry;
signal3 = Close > Open And Volume > upBarviolume[1];

signald = IFF{ High <> Low, { Close - Open } / ( High - Low } » 8.2, False };

If signall and signalz and signal3 and signald Then
If Longsignal = LongErtry Then
Buy{ TLE StRSI™ )} Next Bar =t Market
Else
Cover( "= StRSIT ) Mext Bar =t Market;

ffExit Signals

topPercentage = abs({ { wPrice - bandUpper )} / ( bandUpper - bandLower } };

signall = stochRsi <« LongThresholdExit;
signal? = topPercentage < HowToCloseBandExdit;
signal3 = Close > &.95 * bandUpper;

signald = Close < bandLower;

If { =signall and signal? and signal3 ) Or Signald4 Then
If shortSipnal = LongExit Then
Sell( “Lx StRSIT ) Mext Bar =t Market
Elsze
short( "SE StRSIT ) Mext Bar =t Market;
End};
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= 9 [ Strateqy Equity Combined *

peta:
Categories( "Strategy Info; All Indicators™ ),
synopsis( “Plots the combined strategy equity curve for all traded itewe in
the chart or portfolic.” ),
SubChart( True },
ShortCode{ “CEquity™ ),
weblLink( “http://wew.tradesignalonline. comfLexicon/Default.aspxname=strategy+Equity+Combined+{CEquity)™ };

Inputs:
Mode( absclute, Percent, PercenbMoneydgmt )} = Absclute,
Capital({ 1828.2, 2.282821 );

Variables:
openEquityvalue, cleosedEquityvalue;

If Mode = absclute Then Begin

openEquityvalue = GlobalOpenEquity;

closedeEquityvalue = GlobalClosedEquity;
End Else If Mode = PercemtMoneyMgmt Then Begin

If TradeProps::InitialCapital = & Then

Ra.ISERuntl.lEEr'ﬂ:x‘[ “Pleaze enter a8 value greater zero for Initial Capital in Monsy .“.anaganan‘t ¥
tyvalue = \._GbE_CPEFE...L._.._r [ TradeProps::Initialcapital = 182 ); // percent increase over Initialcapital

= [ Gl :sbe___usec:E..L._.., [ TradeProps:iInitialCapital * 188 } [/ percent increase over InitialCapital
End Else [* If “E'I:In:l = Percent */ i

openEquityvalue = ( Glubelq:enEqurt_l,.l / Captrta.l =182 ); [/ percent increaze over Capital

closedEquityvalue = ( GlobalClosedEquity / Capital * 122 )3 // percent increase owver Capital
Endj

Drawline( openEquityvalue, "Cpen Egquity”™ };
Drawline( closedEquityvalue, "Closed Equity™ );
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