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(S Yauwaiwy jl g add vy law Hnput b eudais LS slasog g finitial_capital=10000 L ()strategy bl Jl
.strategy.exit L sow 2> g o 2> 1olisS b cuislS Hlookahead_on L request.security ggx g *.ta l oolaiwl
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//@version=6

strategy("RM _SO02 Supertrend", overlay=true, initial capital=10000, pyramiding=0,
default gty type=strategy.fixed, default qty value=1,
commission type=strategy.commission.percent, commission value=0.0,
slippage=2, process orders on close=false, calc on every tick=false)

/] - Siie sbsogue (Lo | LI5S, swdly aiy jn Properties suiS ounbis) ----
riskPct = input.float(1.0, "Risk % per trade", minval=0.1, maxval=2.0, step=0.1)
sWMult = input.float(2.0, "SL x ATR", step=0.25)

tpMult = input.float(4.0, "TP x ATR", step=0.25)

maxBars = input.int (200, "Max bars in trade", minval=1l)

atrVv = ta.atr(14)

/] ---- sl amwl elais] ghis: longSig o shortSig > luse |, ----
[st, dirV] = ta.supertrend(3.0, 10)
longSig = dirV < 0 and dirV[1] > 0
shortSig = dirV > 0 and dirV[1] < O

1/ === sw/ e 3> L toss femss 5L oidn ey wibg bid sgys 1 sluzl ATR glos Lo----
var int entryBar = na
flat = strategy.position size ==
if flat and not na(atrV) and (longSig or shortSig)
slD = slMult * atrV
tpD = tpMult * atrV
qty = strategy.equity * riskPct / 100 / s1D
if longSig
strategy.entry("L", strategy.long, qty=qty)
strategy.exit("XL", "L", loss=slD / syminfo.mintick, profit=tpD / syminfo.mintick)
else if shortSig
strategy.entry("S", strategy.short, qty=qty)
strategy.exit("XS", "S", loss=slD / syminfo.mintick, profit=tpD / syminfo.mintick)

if strategy.position size != 0 and strategy.position size[l] ==
entryBar := bar_index
if strategy.position size != 0 and not na(entryBar) and bar_index - entryBar >= maxBars

strategy.close all(comment="time exit")
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(Leiil o laisl) S yikiann b

//@version=6

strategy("RM Sxx Name", overlay=true, initial capital=10000, pyramiding=0,
default gty type=strategy.fixed, default qty value=1,
commission type=strategy.commission.percent, commission value=0.0,
slippage=2, process orders on close=false, calc on every tick=false)

/] - Spiie sbsdgue (Lo 1 LI5S, swély aiu jn Properties suiS eubis) ----
riskPct = input.float(1.0, "Risk % per trade", minval=0.1, maxval=2.0, step=0.1)
sWMult = input.float(SL, "SL x ATR", step=0.25)

tpMult = input.float(TP, "TP x ATR", step=0.25)

maxBars = input.int(MB, "Max bars in trade", minval=1l)

atrVv = ta.atr(14)

/] ---- s | awl elais] ghio: longSig ¢ shortSig o jluse |, ----
<<< iy | swlaiz| ghio >>>

I --mm sw/ e 3> Loges tewss L ddn ey wi8e bid sgus tSiie slozl ATR oles Lo----
var int entryBar = na
flat = strategy.position size ==
if flat and not na(atrV) and (longSig or shortSig)
slD = slMult * atrV
tpD = tpMult * atrV
gty = strategy.equity * riskPct / 100 / slD
if longSig
strategy.entry("L", strategy.long, qty=qty)
strategy.exit("XL", "L", loss=slD / syminfo.mintick, profit=tpD / syminfo.mintick)
else if shortSig
strategy.entry("S", strategy.short, qty=qty)
strategy.exit("XS", "S", loss=slD / syminfo.mintick, profit=tpD / syminfo.mintick)

if strategy.position size != 0 and strategy.position size[l] ==
entryBar := bar_index
if strategy.position size != 0 and not na(entryBar) and bar index - entryBar >= maxBars

strategy.close all(comment="time exit")

(Jxus Y- uSlhs SLY. TP ¥) SOV — EMA Y-/5- Cross + ADX Filter

emaF = ta.ema(close, 20)

emaS = ta.ema(close, 50)

[diP, diM, adxV] = ta.dmi(14, 14)

longSig = ta.crossover(emaF, emaS) and adxV > 20
shortSig = ta.crossunder(emaF, emaS) and adxV > 20

(Jxs Y- uSlhhs SL Y. TP ¥) SOY — Supertrend (ATR -, xV)

[st, dirV] = ta.supertrend(3.0, 10)
longSig = dirV < 0 and dirV[1] > 0
shortSig = dirV > 0 and dirV[1] < O

(JxisS ¥- - ,iSlh> SL Y. TP ¥) SOY — Donchian Y- Breakout

hh = ta.highest(high, 20)[1]
1l = ta.lowest(low, 20)[1]
longSig = close > hh
shortSig = close < 11
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(Jxis V- Lislhs (SL 1.5 TP ¥) SOF¥ — EMA Stack Pullback (A/21/50)

e8 = ta.ema(close, 8)

e2l = ta.ema(close, 21)

e55 = ta.ema(close, 55)

upT = e8 > e21 and e2l1 > e55

dnT = e8 < e21 and e2l1 < e55

longSig = upT and low <= e2l and close > e2l and close > open
shortSig = dnT and high >= e21 and close < e21 and close < open

(Jxis 10- iSlh> SL Y. TP ¥) SO0 — MACD Cross with EMA2- - Filter

[macdL, siglL, histL] = ta.macd(close, 12, 26, 9)

e200 = ta.ema(close, 200)

longSig = ta.crossover(macdL, sigL) and macdL < 0 and close > €200
shortSig = ta.crossunder(macdL, siglL) and macdL > 0 and close < e200

(JaiS £ ,iSlh> SL Y. TP ¥) SOf — RSI(1¥) Pullback with SMA2. .

rl4 = ta.rsi(close, 14)
s200 = ta.sma(close, 200)
longSig = ta.crossover(rl4, 30) and close > s200
shortSig = ta.crossunder(rl4, 70) and close < s200

(Jois #- ,iSlh> SL Y. TP Y) SOV — Bollinger Band Reversion + RSI

[bbM, bbU, bbL] = ta.bb(close, 20, 2.0)

rl4 = ta.rsi(close, 14)

longSig = close[l] < bbL[1] and close > bbL and rl4 < 40
shortSig = close[1l] > bbU[1] and close < bbU and r1l4 > 60

(JxiS V- - ,uSlos SL Y. TP ¥) SOA — Bollinger Squeeze Breakout

[bbM, bbU, bbL] = ta.bb(close, 20, 2.0)

bw = (bbU - bbL) / bbM

sq = bw < ta.percentile nearest rank(bw, 100, 20)
wasSq = nz(ta.barssince(sq)[1], 999) <= 4
longSig = wasSq and close > bbU

shortSig = wasSq and close < bbL

(JxiS A- iSlhs (SL V.5, TP ¥.20) SOa — Stochastic (\r,Y,Y) with EMAL- -

kRaw = ta.stoch(close, high, low, 14)

kV = ta.sma(kRaw, 3)

dV = ta.sma(kV, 3)

el00 = ta.ema(close, 100)

longSig ta.crossover(kV, dV) and kV < 25 and close > €100
shortSig = ta.crossunder(kV, dV) and kV > 75 and close < el00

(JxiS ¥r s> SL V.5, TP ¥) S1- — Asian Range Breakout (London window)

/] wlal 0 eslo UTCay 9o U hio ouiS cuym | L1585, 00l oo lo adhio ! Hl ,5S>sS L
h = hour(time, "UTC")

newDay = dayofmonth(time, "UTC") != dayofmonth(time, "UTC")[1]

var float rH = na
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var float rL = na
if newDay
rH := na
rL na
if h >= and h < 7
rH
rL
inWin = h >= 7 and h < 12

o

longSig = inWin and not na(rH) and close > rH and close[l] <=
shortSig = inWin and not na(rL) and close < rL and close[l] >=

na(rH) ? high : math.max(rH, high)
na(rL) ? low : math.min(rL, low)

(Jxis 10 iSlhs SL Y. TP ¥) S1\ — Keltner Channel Breakout (EMA2: = YxATR1-)

kcM = ta.ema(close, 20)
kcA = ta.atr(10)
longSig = ta.crossover(close,

kcM + 2 * kcA)

shortSig = ta.crossunder(close, kcM - 2 * kcA)

(JaiS V- - ,uSlas SL V.5, TP ¥) S1y — ATR Volatility Breakout + EMAL- -

el00 = ta.ema(close, 100)
longSig

close > close[1l] + 1.0 * atrV[1l] and close > €100

shortSig = close < close[1l] - 1.0 * atrV[1] and close < el00

(Jxis 10- iSlhs SL Y, TP ¥) S1v — ROC(1¥) Momentum with EMA2- -

roc = ta.roc(close, 12)

th = ta.percentile nearest rank(math.abs(roc), 200, 80)

e200 = ta.ema(close, 200)

longSig = ta.crossover(roc, th) and close > €200

shortSig = ta.crossunder(roc,

-th) and close < €200

(JaiS V10 LiSlh> SL Y, TP ¥) S1r¥ — Heikin-Ashi Flip with EMAS5 -

haO :
e50 ta.ema(close, 50)
bull haC > ha0
bear = haC < ha0

na(ha0) ? (open + close) / 2 : (ha0 + haC[1]) / 2

longSig = bull and bull[1l] and not bull[2] and close > e50
shortSig = bear and bear[1] and not bear[2] and close < e50

haC = (open + high + low + close) / 4
var float ha0 = na

(Jxis 10 iSlh> SL Y. TP ¥) S10 — Parabolic SAR Flip + EMA2- -

sar = ta.sar(0.02, 0.02, 0.2)
e200 = ta.ema(close, 200)
longSig = ta.crossover(close,

sar) and close > €200

shortSig = ta.crossunder(close, sar) and close < e200

(JaiS V- - ,iSlos SL V.5, TP Y) S15 — CCI(Y-) Zero-Cross with EMAL- -

cciV = ta.cci(hlc3, 20)
el00 ta.ema(close, 100)
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longSig = ta.crossover(cciV, 0) and cciV[1] < -50 and close > el00
shortSig = ta.crossunder(cciV, 0) and cciV[1] > 50 and close < el00

(J>iS A- ,iSlh> SL V.5, TP ¥) S1v — Inside Bar Breakout with EMAS5 -

insideB = high[1] < high[2] and low[1] > low[2]

e50 = ta.ema(close, 50)

longSig = insideB and close > high[2] and close > e50
shortSig = insideB and close < low[2] and close < e50

(JxiS ¥- ,iSlhs SL Y. TP 1.5) S1A — RSI(Y) Short-Term Reversion

r2 = ta.rsi(close, 2)

s200 = ta.sma(close, 200)

S5) = ta.sma(close, 5)

longSig = r2 < 10 and close > s200 and close < s5

shortSig = r2 > 90 and close < s200 and close > s5

(JaiS £+ ,iSlh> SLY.5,. TP ¥.5) S14 — Z-Score Reversion (SMA5-, *Y)

z = (close - ta.sma(close, 50)) / ta.stdev(close, 50)
longSig = ta.crossover(z, -2.0)
shortSig = ta.crossunder(z, 2.0)

(JxiS V- uSlos SLY, TP ¥) S2- — Ichimoku TK Cross + Cloud Filter

ten (ta.highest(high, 9) + ta.lowest(low, 9)) / 2

kij = (ta.highest(high, 26) + ta.lowest(low, 26)) / 2

spA = ((ten + kij) / 2)[26]

spB ((ta.highest(high, 52) + ta.lowest(low, 52)) / 2)[26]
cTop = math.max(spA, spB)

cBot = math.min(spA, spB)

longSig = ta.crossover(ten, kij) and close > cTop

shortSig = ta.crossunder(ten, kij) and close < cBot

o i Lol LS5 sy o5V wleMbl g n Juls — VW cuumgas

o|).o.m s Ll aw — Y-A J_g.).?

T Juls

JLSw &b V- g el icui Sy Jgigo code/engine.py

o)l aSui s 5hawl Ve szl (Saislw ool ades code/experiments.py
w9obai e ¥ 59, o )Sciiss code/mc.py

1905 waslw code/figs.py

(TradingView > oxiuigiwlejI) Pine Script x5 pine/S0\.pine ... S2-.pine
wbol e (Sizbw o3> data/synthetic_ohlc_H1.csv
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T J:lo

lgwlol pls ze,> data/experiments.json. mc.json
(28lg H5L sae o) s liwl V- auwylio Jgo= data/strategies_comparison.csv
b Sid ¢ glio cuw g9 data/references.csv

is28lg 0ol> 59, ooleiwl sl . python figs.py ¢ python mc.py uww python experiments.py 1S5 sln
ady run_all(df, cost price) a |, UTC il yuSaul 9 open/high/low/close slygiw L DataFrame
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(Seng) Webhook
(Ulowiun) Alert

Pine Script

EA (Expert Advisor)
VPS

Martingale

Sharpe Ratio
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Monte Carlo
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https://news.bgov.com/
artificial-intelligence/
openai-rolls-out-gpt-6-
astra-model-with-cyber-
guardrails-1

https://
letsdatascience.com/
news/openai-brings-
gpt-6-and-intelligent-ui-
to-chatgpt-4f0d797c

https://papers.ssrn.com/
abstract=2326253

https://papers.ssrn.com/
abstract=2460551

https://
www.tradingview.com/
support/solutions/
43000628599-strategy-
properties

https://nexusfi.com/a/
platforms/pine-script-
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