EA NAME
Fractal Vortex

EA PURPOSE
To detect dynamically support and resistance level prices.
Monitor them
Open ONLY orders at same prices accordingly to market direction at specific prices
Monitor trades till target profit
HOW EA WORKS – General Information
1) First step Support and Resistance surveillance
Detect dynamically support and resistances every Time frame.
2) Second step 
Detect dynamically correct market direction
Market direction is detected by the following  specific indicator: 
Vortex Oscillator, available at https://www.mql5.com/en/code/9430
3) Third step 
Place the correct order (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT) with SL and TP. 
4) Fourth step 
Check dynamically if the order is still valid.
5) Fifth step
Enter effectively the market.
6) Sixth step
Trail the take profit.



EA PARAMETERS
	Parameter
	values
	Description

	Working Time Frame
	M1

M5
M15
M30
H1
H4
D1
W1
MN
ALL
	All EA features work only with selected time frames. 
If Working Time Frame matches with graph Time Frame, EA calculates orders (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT), SL ,TP and so on, otherwise not.

If Working Time Frame does not match with current graph time frame:
A) EA stops working only with current pairs. 

B) An alert is shown inviting to setup correct TF
C) All orders calculated on current pairs will be cancelled.

If trader moves current Time Frame to Working Time Frame, then EA restarts and calculate new order (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT)

	EA Comment
	
	Free value

	Lots
	0,01 – 9999
	

	Magic Number
	
	Free digit value

	Max Positions per each Support and Resistance
	0-10
	Max number of buy/sell positions opened on same support or resistance level.
If exceeded, no more orders and positions are placed, and EA waits till next new support or resistance to calculate new orders (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT).

	Minimal Vortex Oscillator Value
	Empty, 0, positive digit value
	The minimal indicator value, over which order is placed. 
If =0 or if = empty space, order is always created by EA, without considering possible false market entries.
This parameter helps trader to check if there may be some false entries. 

	Max Total Positions
	Digit Value
	The max simultaneous deals (BUY or SELL) opened by EA, for all crosses. If exceeded, EA will stop till next market exit.
This parameter don’t pay attention to pending orders.
Only when a BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT becomes a real BUY or SELL position, EA calculates this feature.

	Stop Loss 
	1 – None 

2 – Fixed Manual (in points) 
3 – On Support Or Resistance
4 – On Previous Candle
	1 – If “None” is selected:

Order will have no initial SL. 
2 – If “Fixed Manual” is selected:

Trader will decide it independently. Trader fixes standard max losses points. When order becomes a buy or sell position, stop loss is equal to Stop Loss Value
3 – If “On Support or Resistance” is selected:

SL is calculated as follows:
-For buy orders: placed at nearest support level
- For sell orders: placed at nearest resistance levels
4 – If “On Previous Candle” mode is selected:
SL is calculated as follows:
- For buy orders: placed at lowest previous candle price
- For sell orders: placed at highest previous candle price

	Stop Loss Value (Points)
	Empty, 0, digit value
	The stop loss points for “Fixed Manual” mode.
If “Fixed Manual” is chosen and value is empty or 0 (zero), an alert message is shown inviting to enter a correct value

	Check Period
	M1
M5
M15
M30
H1
H4
D1
W1
MN
	Check Period is necessary to calculate if an order (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT) is still valid. 
Valid conditions are met if:
1) Minimum Vortex Distance is respected
2) Support or Resistance are still valid
Every Check period, both of them must be respected

This parameter is independent from Working Time Frame parameter and current time frame selected by trader on terminal

	Take Profit Check candle
	1
2
3
And so on
	Take profit mode will examin and fix SL at:
First previous candle min/max price
Second previous candle min/max price
Third Previous candle min/max price

	Take Profit Mode
	1 – Trailing Stop
2 – Dynamic On Previous Candle
3 – Manual 
	1 – Trailing stop
A) Trailing Stop is enabled
B) Previous:

Stop Loss Fixed Manual,

Stop Loss On Support Or Resistance, 

Stop Loss On Previous Candle, 
are cancelled ONLY when Trailing Stop starts.

2 – Dynamic On Previous Candle:
A) Trailing Stop is turned OFF
B) Previous:

Stop Loss Fixed Manual,


Stop Loss On Support Or Resistance, 


Stop Loss On Previous Candle, 

are cancelled ONLY after next Take Profit Check Candle number (EA waits next 1, 2, 3 and soon candles, before move SL).
For BUY position, SL is fixed at lowest first, second, third and so on previous candle price, but only if it is higher than previous fixed SL (SL moves UP, finding for risk free zone).
For SELL position, SL is fixed at highest first, second, third and so on previous candle price, but only if it is lower than previous fixed SL (SL moves DOWN finding for risk free zone).
SL movements stops when current price crosses SL 

3 – Manual:
A) Trailing Stop is turned OFF
B) Dynamic On Previous Candle is turned OFF
C) All previous Stop Losses are maintained
D) Manual Mode starts and deal is closed at established TP points if reached. Initial Stop Loss is maintained 

	Take Profit Value (Points)
	Empty, 0, digit value
	Desired profit per each order applied to Manual Take Profit Trailing Mode
If manual is selected but Take Profit Value = 0 or empty, an error message is shown 

	Trailing Stop (Points)
	Empty, 0, digit value
	Points at which trailing stop starts
If Trailing Stop mode is selected but Take Profit Value = 0 or empty, an error message is shown

	Trailing distance (Points)
	Empty, 0, digit value
	Distance from current  buy/sell price
If Trailing Stop mode is selected but Take Profit Value = 0 or empty, an error message is shown

	Delete pending orders on Friday
	hh:mm:ss
empty space
	Time at which on Friday all pending orders are cancelled.
If selected, after that no more orders will be created
If empty, orders will not be closed


HOW EA WORKS – Step by step
1) First step
Detect dynamically support and resistances per each cross.
Support and resistance levels are detected and shown on graph by Fractal Channels product, available at:
https://www.mql5.com/en/market/product/15159
The first check is to calculate if support or resistance are in a correct position.
Fractal Channel has two parameters:
Fractal Support
Fractal Resistance
So, EA calculates the difference between support and resistance.
IF Fractal Resistance > Fractal Support


EA goes to 2) Second step

IF Fractal Resistance < Fractal Support


EA stops and repeat 1) First step

2) Second step 
Detect correct market direction
Market direction is detected by Vortex  Oscillator, available at:
https://www.mql5.com/en/code/9430 
Indicator has one parameter: Vortex Osc(period). 
IF Vortex Osc(period) > 0



Trend is Bullish
IF Vortex Osc(period) < 0



Trend is Bearish

3) Third step 
Place the correct order (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT) with SL and TP. 
Vortex Oscillator
As Vortex Osc(period) parameter may have positive or negative value, it is used to detect Bullish or Bearish trends.
If positive, trend is bullish. If negative, trend is Bearish.
When calculating distance from current value to minimal value, EA must consider its absolute value (minimal distance always greater than current )

1) EA check firstly If EA parameter “Max Positions per each Support and Resistance” is respected


If yes, EA continues to steps 2-A) or 2-B).


If not, EA go to step 1), and waits for new support or resistance 

2-A) If Vortex Osc(period)>0, then trend is detected as bullish. 


EA check if Minimal Vortex Oscillator Value parameter is respected, then opens a buy order (BUY STOP or BUY LIMIT), by fixing: 



Buy price at last resistance.



Stop Loss and Take Profit accordingly to EA policies

2-B) If Vortex Osc(period)>0, then trend is detected as bearish. 


EA check if Minimal Vortex Oscillator Value parameter is respected, then opens a sell order (SELL STOP or SELL LIMIT), by fixing 



Sell price at last support.



Stop Loss and Take Profit accordingly to EA policies
Example 1:
Max Positions per Each Support and Resistance = 3
Order created = 3
Deals already closed = 2
Results: A new order (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT) may be opened and monitored. If price is matched, position is opened and after closed no more order is calculated. 
EA waits till next support or resistance.

Example 2:
Max Positions per Each Support and Resistance = 5
Order created = 7
Market Positions already closed = 3
Results: 4 orders (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT) have been created but cancelled. 3 orders have been created, market-processed and closed. From 0 to infinitum order may be created (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT), but only 2 more deals may be entered at market, then closed.
Example 3:
Max Positions per Each Support and Resistance = 5
Order created = 7
Market Positions already closed = 5
Results: 2 orders (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT) have been created but cancelled, 5 orders (BUY STOP or BUY LIMIT, SELL STOP or SELL LIMIT) have been created, market-processed and closed. No more orders will be created as max position on same support or resistance have been closed.

Minimal Vortex Distance, Examples specifications:
Bullish entered order:
A) Minimal Vortex Oscillator Value: 



0.30
B) Current Vortex Oscillator Value: 



0.991 (Bullish Trend)
C) Absolute Vortex Oscillator Value: 



0.991
D) Current Vortex Distance (C – A): 



0.991 – 0.30 = 0.691 (Positive Value: minimal distance respected)
Results: 
A bullish trend is detected 




B>0
Current Vortex distance > minimal distance (B>A)

D>0
Market is entered with a  BUY STOP or BUY LIMIT 
If current buy price is greater than current Fractal resistance a buy limit order is placed at current fractal resistance price
If current buy price is lower than current Fractal resistance a buy stop order is placed at current fractal resistance price

Bullish NOT entered order:
A) Minimal Vortex Oscillator Value: 



0.30
B) Current Vortex Oscillator Value: 



0.25 (Bullish Trend)
C) Absolute Vortex Oscillator Value: 



0.25
D) Current Vortex Distance (C – A): 



0.25 – 0.30 = - 0.05 (Negative value: minimal distance not respected)
Results: 
A bullish trend is detected 




B>0
Current Vortex distance  < minimal distance 


D<0
Order is NOT entered because distance is not respected

Bearish not entered order:
A) Minimal Vortex Oscillator Value: 



0.30
B) Current Vortex Oscillator Value: 



- 0.25 (Negative: Bearish trend)
C) Absolute Vortex Oscillator Value: 



0.25
D) Current Vortex Distance(C – A): 



0.25 – 0.30 = - 0.05 (Negative value: minimal distance not respected)
Results: 
A bearish trend is detected  




B<0
Current Vortex Distance < minimal distance 


D<0
Order is not entered because distance is not respected

Bearish entered order:
A) Minimal Vortex Oscillator Value: 



0.30
B) Current Vortex Oscillator Value: 



-0.991 (Negative: Bearish trend)
C) Absolute Vortex Oscillator Value: 



0.991
D) Current Vortex Distance(C – A): 



0.991 – 0.30 = 0.691 (Positive Value: minimal distance respected)
Results: 
A bearish trend is detected 




B<0
Current Vortex Distance  > minimal distance 


D>0
Market is entered with a SELL STOP or SELL LIMIT 
If current sell price is greater than current Fractal support, a sell stop order is placed at current fractal support price
If current sell price is lower than current Fractal support, a sell limit order is placed at current fractal support price

Order is monitored every check period

4) Fourth step 
Check if the order is still valid.
Every check period EA controls if:

1) Support and resistance are still the same at creation time. If Yes, the order is still valid. If not, order is cancelled and EA comes back to step 1.

2) Minimal Vortex Distance is respected. If Yes, the order is still valid, If not order is cancelled and EA comes back to step 1.
So, if only one of them are not confirmed, order is cancelled.
Supports, Resistances and Minimal Vortex Distance  are detected every Check Period parameter
Here are some examples about how Check Period works:
M1 ( check at 10:00, 10:01, 10:02, 10:03 and so on
M5 ( check at 10:00, 10:05, 10:10, 10:15 and so on
M15 ( check at 10:00, 10:15, 10:30, 10:45 and so on
M30 ( check at 10:00, 10:30, 11:00, 11:30 and so on
H1 ( check at 10:00, 11:00, 12:00, 13:00 and so on
H4 ( check at 00:00, 04:00, 08:00, 12:00 and so on

Example 1:
1) Trader selects M15 period on graph.
2) Trader selects M15 Working Time Frame 
3) Trader selects M5 Check Period. 
Results:
EA calculates every 5 minutes if:

A) Minimal Vortex Distance is respected

B) New support or resistance is detected

If A) and B) conditions are met simultaneously, order is maintained, otherwise is cancelled and the order process calculation restarts
Example 2:
1) Trader selects M30 period on graph.
2) Trader selects M15 Working Time Frame 
3) Trader selects M5 Check Period. 
Results:
EA stops working only on current pairs. 

B) An alert is shown inviting to setup correct TF

C) All orders calculated on current pairs will be cancelled.
Example 3:
1) Trader selects M15 period on graph.
2) Trader selects M15 Working Time Frame 
3) Trader selects M5 Check Period. 
Results:

EA works properly on current pairs. 

Every 5 minutes EA performs all check routine described above

Orders are also cancelled if trader changes Time Frame on graph

5) Fifth step
Enter effectively the market.
If resistance is touched, buy order (Buy Stop or Buy Limit) becomes a buy position.
If support is touched, sell order (Sell Stop or Sell Limit) becomes a sell position.
Market is entered only if “Max Total Deal” parameter is respected
If one of them is not respected, EA cancels the order.
If an order performs into a buy or sell operation, no more buy stop, buy limit, sell stop or sell limit is calculated, till market exit (Only one trade per cross).
If trader modifies current TF, an alerts invites him to turn TF to correct Working Time Frame (Example: EA Working TF non corresponding to current TF. All check routine disabled. Please setup to XX)

6) Sixth step
Trail the take profit.
First of all EA must be sure to calculate properly new candle dimensions (OHLC).
For obvious reason, EA must check if TF at opening and Take Profit calculation time are same.
If graph TF doesn’t match Working Time Frame value, (buy or sell can’t be closed in this case, as happens for pending orders), an error message appear on graph, and invites trader to setup it correctly (so that support or resistance will be calculated correctly). If a TP was already calculated, then in case of following TF mismatching it is freezed and maintained.
Once corrected, alert is turned off and next step is processed.

1 – Trailing stop
A) Trailing Stop is enabled
B) Previous:

Stop Loss Fixed Manual,


Stop Loss On Support Or Resistance, 


Stop Loss On Previous Candle, 

are cancelled ONLY when Trailing Stop starts.

2 – Dynamic On Previous Candle:
In this case, EA try to move SL to a safe area. So, target of this function is to move SL to the extremity price candle by candle, in order to trail the profit accordingly to market. When prices pulls back, it closes the order if matches SL (hope in a positive area).
A) Trailing Stop is turned OFF
B) Previous:

Stop Loss Fixed Manual,


Stop Loss On Support Or Resistance, 


Stop Loss On Previous Candle, 

are cancelled ONLY after next Take Profit Check Candle number (EA waits next 1, 2, 3 and soon candles, before move SL).
For BUY position, SL is fixed at lowest first, second, third and so on previous candle price, but only if it is higher than previous fixed SL (SL moves UP, finding for risk free zone).
For SELL position, SL is fixed at highest first, second, third and so on previous candle price, but only if it is lower than previous fixed SL (SL moves DOWN finding for risk free zone).
SL movements stop when current price crosses SL 

3 – Manual:
A) Trailing Stop is turned OFF
B) Previous: 

Stop Loss Fixed Manual,


Stop Loss On Support Or Resistance, 


Stop Loss On Previous Candle, 


are not closed
D) Manual Mode starts and deal is closed at established TP points if reached. Initial Stop Loss is maintained
Some other specifications:
1) EA works with candle graph
2) All parameters are expressed in points, not pips
3) EA works with a specific TF. If modified, the order is cancelled and EA stops only on that pair. When current TF matches again selected Working Time Frame, EA restarts and calculate new order conditions.
4) EA has a check period, performing a continuous order market validation (i.e. checks if all the conditions generating an order are still valid)
5) Pay attention: 

1) check period is independent from current time frame selected on MT4 terminal by trader

2) check period is independent from working time frame selected on EA by trader

3) Working Time Frame is strictly related to current time frame selected on MT4 terminal by trader: every time trader changes current TF on graph, a 
new support and resistance is detected by Fractal Channels Product and drawn on chart. 
That’s why every time Working Time Frame doesn’t match current time frame, EA cancel the orders and stops working, until new alignment.

6) Sometimes EA shows some false arrows, as you can see in picture below, on the left. This happens when trader changes TF. If you could correct it, would be great.
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7) This is the code about Vortex_Oscillator, available at:
https://www.mql5.com/en/code/9430
It could be great if you merge it in the EA I ordered to you.
EA must show it on graph in a separate window.

#property indicator_separate_window
#property indicator_buffers 1
#property indicator_color1 Blue
#property indicator_level1 0
#property indicator_levelcolor Black
#property indicator_levelstyle STYLE_DOT

//---- Input parameters
extern int VI_Length=14;

//---- Buffers
double VortexOsc[];     //The Vortex Oscillator - the difference betweeen VI+ and VI-
double PlusVI[];        //VI+ : + Vortex Indicator buffer
double MinusVI[];       //VI- : - Vortex Indicator buffer
double PlusVM[];        //VM+ : + Vortex Movement buffer
double MinusVM[];       //VM- : - Vorext Movement buffer
double SumPlusVM[];     //Sum of VI_Length PlusVM values
double SumMinusVM[];    //Sum of VI_Length MinusVM values
double SumTR[];         //True Range buffer
//+------------------------------------------------------------------+
//| Custom indicator initialization function                         |
//+------------------------------------------------------------------+
int init()
{
//----
    IndicatorBuffers(8);
    IndicatorDigits(Digits);
//---- Set visible buffer properties    
    SetIndexBuffer(0,VortexOsc);
    SetIndexStyle(0,DRAW_HISTOGRAM);    
    SetIndexLabel(0,"Vortex Osc(" + VI_Length + ")");
    SetIndexDrawBegin(0,VI_Length);
//---- Set indices of caching buffers
    SetIndexBuffer(1,PlusVI);
    SetIndexBuffer(2,MinusVI);
    SetIndexBuffer(3,PlusVM);
    SetIndexBuffer(4,MinusVM);
    SetIndexBuffer(5,SumPlusVM);
    SetIndexBuffer(6,SumMinusVM);
    SetIndexBuffer(7,SumTR);
//----
   return(0);
}
//+------------------------------------------------------------------+
//| Custom indicator deinitialization function                       |
//+------------------------------------------------------------------+
int deinit()
{
//----
   
//----
    return(0);
}
//+------------------------------------------------------------------+
//| Custom indicator iteration function                              |
//+------------------------------------------------------------------+
int start()
{
   int counted_bars = IndicatorCounted();
   if(counted_bars < 0)  return(-1);
   if(counted_bars > 0)   counted_bars--;
   int Limit = Bars - counted_bars;
   if(counted_bars==0) Limit-=1+VI_Length; 
   
//---- Clear caching buffers
    for(int i = 0; i < Limit; i++)
    {
      SumPlusVM[i] = 0;
      SumMinusVM[i] = 0;
      SumTR[i]= 0;  
    }
//---- Store the values of PlusVM and MinusVM
    for(i = 0; i < Limit; i++)
    {
        //PlusVM = |Today's High - Yesterday's Low|
        PlusVM[i] = MathAbs(High[i] - Low[i + 1]);
        //MinusVM = |Today's Low - Yesterday's High|
        MinusVM[i] = MathAbs(Low[i] - High[i +1]);  
    }
//---- Sum VI_Length values of PlusVM, MinusVM and the True Range
    for(i = 0; i < Limit; i++)
    {
        for(int j = 0; j <= VI_Length - 1; j++)
        {
           SumPlusVM[i] += PlusVM[i + j];
           SumMinusVM[i] += MinusVM[i + j];
           SumTR[i] += iATR(NULL,0,1,i + j); //Sum VI_Length values of the True Range by using a 1-period ATR
        }
    }
//---- Draw the indicator
    for(i = 0; i < Limit; i++)
    {
        PlusVI[i] = SumPlusVM[i] / SumTR[i];
        MinusVI[i] = SumMinusVM[i] / SumTR[i];
        VortexOsc[i] = PlusVI[i] - MinusVI[i];
    }
//----
    return(0);
}
//+------------------------------------------------------------------+----------------------------------+
