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<i852> }//end_of_if (OrdersTotal () <=max_position)
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// @ kL R

extern int trendPeriod=300;//70
extern double _up=—0.00024;//-0.0004
extern double _down=0.00024;

extern double div_=0.04;

bool TREND_UP=((slope_kaiki (0, trendPeriod))<=(_up)) && (call_hensa(0, trendPeriod)<=div_) ;
bool TREND_DOWN
=((slope_kaiki (0, trendPeriod))>=(_down)) && (call_hensa (0, trendPeriod)<=div_) ;

double call_hensa(int start_h, int period_h)
{
double koubai_M=kaiki_sen(Price_01, start_h, period_h,0);
double seppen_M=kaiki_sen(Price_01, start_h, period_h,1);
//
double ooM=0;
double sigma=0;
for (int pM=start_h;pM<=(start_h+period_h) ; pM++)
{
Trend_[pM]=koubai_MxooM+seppen_M;
ooM=o0oM+1;
//
double div_=(Price_01[pM]-Trend_[pM])*(Price_01[pM]I-Trend_[pM]) ;
sigma=sigma+div_;
}
double div=sigma/100;//100 B &7-Y D&
//Print R, log 77 A ILICHEBEINDIDT, Ny I TR MFICEREBTOMEIZ/L D
// Print("AEEIE= ”, koubai_M);
// Print CEIRENSDIRE= ", div);
// Comment ("HEIX= ", koubai M, ":EIREMNSDFEE= ", div);
//—

return(div) ;

39



2012.06.21 (C) 2011 amenbo the 3rd

2. EAa— FOfE#H
s T AUROMIEE LT, B TRENS RIEL TOLRIZGGEMIZIA>TNE 9,

(1) RERMEEIZHOWT
OARE ARMFIZHET 5 7 m— VB EOFLR
extern- - -
double - -+ [];

int initQ{-- -+« - ]
int deinit(){- « « - - }
int start()

{

@tick fE2S NewBar (Open f) THAINENT = v 7T 5
if (IsNewBar () && (Bars>barsTotal))
{
(@NewBar (Open ) T D EHH DULFE % Fiik
<< lOpenfli) THRMHZFWL T, BEICINL, £/FZ0UTT S>>

} else
{
@NewBar (Open fl) TIZ/R<, 1N tick fiTH 2 HH O Z Gk
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}

return(0) ;

}

/111717117777 CATILEE%EE ///////1/11/1/
(A) New Bar ™WEMDF = v v BB
bool IsNewBar()f{ - - - - - ]

(B) MPrice 01[11 A ZHE->THhE I(C)) ZFUHL. EE (DEMHE) ZRT
double slope_kaiki (int start_s, int period_s)

Price_01[j_1=(1.0/4.0)*(0pen[j_]+High[j_J+Low[j_J+Close[j_1);

double slope=kaiki_sen(Price_01, start_s, period_s,0);
return(slope) ;

}
O BHNT—2AMLEREREHTET S
//EIREROEE. Ui%ERT
double kaiki_sen(double& price_[], int start_, int period_, int what_)

i f (what_==0) return(koubai_);

i f (what_==1) return(seppen_) ;
}
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// ISR E

/) TO@) 13 b Ktk T O EM
extern double profit=0.60;

extern double loss=0.70;

extern double profit_2=0.60;
extern double loss_2=0.50;

// MBollin DI

extern int period_bollin=40;
extern double IKA=0.4;

extern double IZYOU=0.2;

/] @T 4 VH —FIE

extern int shortPerlod_buy=50;
extern int mediumPeriod_buy=120;
extern double short_buy=-0.0044;
extern double long_buy=-0.0006;
// - - sell HH

extern int shortPeriod_sell=35;
extern int mediumPeriod_sell=180;
extern double short_sell=0.0044;
extern double long_sell=0.0006;
//
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/] @T 4 B —FTE
extern int shortPeriod_buy=50;

extern int mediumPeriod_buy=120;
extern double short_buy=-0.0044;
extern double long_buy=-0. 0006;
// -+ sell H[

extern int shortPeriod_sell=35;
extern int mediumPeriod_sell=180;
extern double short_sell=0.0044;
extern double long_sell=0.0006;
//
//Filter ; AMIZHWN)

double slope_s_buy=slope_kaiki (0, shortPeriod_buy) ;

double slope_m_buy=slope_kaiki (0, mediumPeriod_buy) ;

bool SLOPE_BUY=((slope_s_buy<=short_buy) && (slope_m_buy<=long buy));
//Filter ; A MIZ52 0 7

double slope_s_sell=slope_kaiki (0, shortPeriod_sell);

double slope_m_sell=slope_kaiki (0, mediumPeriod_sell);

bool SLOPE_SELL=(slope_s_sell>=short_sell) && (slope_m_sell>=long sell);
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