Blahtech VWAP

Volume Weighted Average Price (VWAP) is the ratio of price to total volume. It provides an average price over a specified time interval. 
Feature Highlights
· Configurable VWAP Line
· Sessions, intervals or continuous average
· Previous day settlement line
· Standard Deviation bands
· Alerts at bar close or in real time
· Automatic Broker or Tick volumes
· Default colours adjust for black background
· Significantly reduced CPU usage

Input Parameters
Blahtech Better Volume indicator is fully customisable. The input parameters are separated into sections
· Expert Advisor Mode
Reserved for iCustom calls from an Expert Advisor. Code examples available on request
· Max Bars
Restrict the number of bars back to plot the (Default 0 = plot all bars)
VWAP
· Visible
Show / Hide VWAP line on the chart
· Interval
Select the repeating duration
1) Session – User defined session repeated each day
2) Overnight (23:00-22:00) – Daily trading hours for Futures products
3) Daily – Line that resets at midnight
4) Weekly – Line that resets each Sunday
5) Monthly – Line that rests on the first of each month
6) Quarterly – Line that resets every three months
7) Yearly – Line that resets every year
8) Single Anchored – Single session that starts at a user defined time
9) Continuous – Moving average style line that does not reset
· Apply To
Select the price to use for the VWAP calculations
1) Close
2) Open
3) High
4) Low
5) Median (HL/2)
6) Typical (HLC/3)
7) Weighted (HLCC/4)
8) Mean (HLOC/4)


· Volumes
Choose real broker volumes or tick volumes
1) Auto – Choose broker when available
2) Tick 
3) Broker
· Session - Start Time
Set the daily start time (Only used for Session Interval above)
· Session – End Time
Set the daily end time (Only used for Session Interval above)
· Single Anchored – Start Time
Set the start time of the single anchored session (Only used for Single Anchored Interval above)
· Period - Intervals
Set the averaging period for the intervals (Session, Daily, Weekly, Monthly, Quarterly, Yearly, Anchored)
· Period - Continuous
Set the averaging period for the continuous interval (default 20)
· Line Colour
Set the colour for the VWAP line on the chart
· Line Style
Choose the style for the VWAP line
· Line Join
Break (or join) the line for one bar between each interval on the chart
· Line Width
Set the width of the VWAP line on the chart
· Alerts
Enable Alerts for when bar closes above or below VWAP line
Std Deviation
· Visible
Show / Hide the Standard Deviation bands on the chart
· Method
Select the algorithm for the bands standard deviation calculations

1) Sierra Chart -  sqrt( cum(pow2(p-vw)*vol) / cum(vol) )

2) TradingView -  sqrt( cum(pow2(p)*vol) / cum(vol) - pow2(vw) )

3) Bollinger   -  sqrt( cum(pow2(p-mean(p))) / count(p) )

4) VWAP Curve -  sqrt( cum(pow2(vw-mean(vw))) / count(vw) )

5) Percentage  -  vw * 0.001

· Period (Bollinger and VWAP only)
Set the averaging period for the Std Deviation calculations. Only used for Bollinger and VWAP. The other Methods use the parameter “VWAP / Period – Intervals”
· Multiplier 1
Set the scaling value for the size of the first band
· Multiplier 2
Set the scaling value for the size of the second band
· Multiplier 3
Set the scaling value for the size of the third band
· Colour 1
Set the colour for the first band
· Colour 2
Set the colour for the second band
· Colour 3
Set the colour for the third band
· Line Style
Choose the style for the bands
· Line Join
Break (or join) the line for one bar between each interval on the chart
· Line Width
Set the width of the Settlement line on the chart
· Label Upper
Set the text for the hover tips and data window variable names
· Label Lower
Set the text for the hover tips and data window variable names
· Alerts 1
Enable Alerts for when bar closes above or below the Std Deviation band one
· Alerts 2
Enable Alerts for when bar closes above or below the Std Deviation band two
· Alerts 3
Enable Alerts for when bar closes above or below the Std Deviation band three

Settlement
· Visible
Show / Hide the previous days settlement line on the chart
· Interval
Select the repeating duration
1) Time Of Day – Price at time of previous day
2) Daily – Price from start of each day
3) Weekly – Price from the start of the week
4) Monthly – Price from the start of the month
5) Quarterly – Price from the start of the quarter
6) Yearly – Price from the start of the year
· Apply To
Select the price to use for the Settlement line
1) Close
2) Open
3) High
4) Low
5) Median (HL/2)
6) Typical (HLC/3)
7) Weighted (HLCC/4)
8) Mean (HLOC/4)
9) VWAP
10) VWAP End
· Time Of Day
Set the Time of Day to use for the previous day price (Only used with Time Of Day Interval)
· TOD – Gap In Prices Action
When using “Settlement / Interval – Time Of Day” – If there is a gap in the prices due to market close or the weekend then choose one of these price options
1) Use Prev Candle Close
2) Use Prev Candle Apply To
3) Use Next Candle Open
4) Use Next Candle Apply To
· TOD – Use M1 prices for accuracy
When using “Settlement / Interval – Time Of Day” - Get accurate settlement prices from the M1 timeframe so we can get the exact price when the market closes. For instance, the price at 21:14 would not be available using just the M30 bars 
· Line Colour
Set the colour for the Settlement line on the chart
· Line Style
Choose the style for the Settlement line
· Line Join
Break (or join) the line for one bar between each interval on the chart
· Line Width
Set the width of the Settlement line on the chart
· Alerts
Enable Alerts for when bar closes above or below Settlement line

Alerts
· Popup
Enable/disable sound and/or popup dialog for active alerts
1) Disabled (Default)
2) Sound Only
3) Popup and Sound
· Email
Enable/disable email for alerts
· Notification
Enable/disable notifications for alerts 
· Signal Bar
Set the bar which is used to trigger the alerts
· Sound Wav File
Set the wav sound file to be used for alerts
· Start Time
Set the time of day when alerts will be enabled
· End Time
Set the time of day when alerts will be disabled
· Message Text
Configure the popup and notification alert message text
· Email – Subject
User customisable email subject text
· Email – Body Text
User customisable email body text


Other 
· Instance Id
Set a unique Id to differentiate multiple VWAP indicators on the same chart
· Hot Keys Map – Allows the user to reassign the hot-keys
“C”    Clears all Blahtech indicator graphics from the chart. Pressing “C” again brings them back
“R”     Resets the indicator. (Backtest mode and any hot-key values are set back to those defined in the input 
· Hot Keys Reserved Keys
Define a list of keys that will stop clashes with hotkeys from other products
· Colours - Black Background Auto Defaults
Automatically change the default colours to look good on black backgrounds
· Show Data Buffers
Show or hide the iCustom Buffer values in the Data window 
· GMT Offset - Use Daylight savings
Adjust the time by 1 hour if your local computer has switched to daylight savings mode
· GMT Offset (Seconds)
Manual GMT offset in seconds. Set if your broker clock does not match expected session times



Developers – iCustom Buffers
1. VW VWAP
2. VW Settlement
3. VW Upper 3
4. VW Upper 2
5. VW Upper 1
6. VW Lower 1
7. VW Lower 2
8. VW Lower 3


