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// spread_indicator vl a
Inputs: data_seriesl(Close of datal), data_series2(Close of data2),
upper_threshold(-10), lower threshold(-300);

Variables: diff(9), slo(®@);

diff = data_seriesl - data_series2;
slo = lower_ threshold + (upper_threshold-lower_ threshold)/2;

Plotl(diff, "spread_diff");
Plot2(upper_threshold, "upper_th");
Plot3(lower threshold, "lower_th");
Plot4(slo, "slo _th");

// spread_indicator vl b
Inputs: data_seriesl(Close of datal), data_series2(Close of data2),
upper_threshold(300), lower threshold(10);

Variables: diff (@), slo(0);

diff = data_seriesl - data_series2;
slo = lower_threshold + (upper_threshold-lower_ threshold)/2;

Plotl(diff, "spread diff");
Plot2(upper_threshold, "upper_th");
Plot3(lower threshold, "lower_th");
Plot4(slo, "slo _th");
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// spread_signal vl a

Inputs: data_seriesl(Close of datal),
data_series2(Close of data2),
upper_threshold(-10),
lower_threshold(-300);

Variables: diff (@), slo(0);

diff = data_seriesl - data_series2;
slo = lower_threshold +
(upper_threshold-lower threshold)/2;

if marketposition = © then begin
if diff > upper_threshold then
sellshort next bar at market;
if diff < lower_threshold then
buy next bar at market;
end;

if marketposition = 1 then begin
if diff cross over slo then
sell next bar at market;

end;

if marketposition -1 then begin
if diff cross under slo then
buytocover next bar at market;
end;

// spread _signal vl b

Inputs: data_seriesl(Close of datal),
data_series2(Close of data2),
upper_threshold(300),

lower_threshold(10);
Variables: diff (@), slo(9);

diff = data_seriesl - data_series2;
slo = lower_threshold +
(upper_threshold-lower threshold)/2;

if marketposition = @ then begin
if diff > upper_threshold then
sellshort next bar at market;
if diff < lower_threshold then
buy next bar at market;
end;

if marketposition = 1 then begin
if diff cross over slo then
sell next bar at market;

end;

if marketposition -1 then begin
if diff cross under slo then
buytocover next bar at market;
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emmmmmm // spread_indicator_v2_same

Inputs:
data_seriesl(Close of datal), data_series2(Close of data2),
Length(20), NumDevs(2);

Variables:
diff(@), boll mid(®), boll upr(®), boll lwr(®@);

diff = data_seriesl - data_series2;

boll mid = AverageFC(diff, Length);

valuel = StandardDev(diff, Length, 1);
boll upr = boll mid + NumDevs * valuel;
boll 1wr = boll _mid - NumDevs * valuel;

Plotl(diff, "spread_diff");

Plot2(boll mid, "boll mid");
Plot3(boll upr, "boll upr");
Plot4(boll 1lwr, "boll lwr");
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// spread_signal v2 same (first version)
I Inputs: data _seriesl(Close of datal), data _series2(Close of data2),
Length(20), NumDevs(2);

Variables: diff(@), boll mid(®), boll upr(@), boll 1lwr(0);
diff = data_seriesl - data_series2;

boll mid = AverageFC(diff, Length);

valuel = StandardDev(diff, Length, 1);
boll upr = boll mid + NumDevs * valuel;
boll 1lwr = boll mid - NumDevs * valuel;

if marketposition = @ then begin
if diff cross under boll upr then sellshort next bar at market;
if diff cross over boll lwr then buy next bar at market;

end;

if marketposition = 1 then
if diff cross over boll mid then sell next bar at market;

if marketposition = -1 then
if diff cross under boll mid then buytocover next bar at market;
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// spread_signal v2 same (second version)
Inputs: data_seriesl(Close of datal), data_series2(Close of data2),
Length(20), NumDevs(2);

L
Variables: diff(@), boll mid(®), boll upr(®), boll 1lwr(0);
diff = data_seriesl - data_series2;
boll mid = AverageFC(diff, Length);
valuel = StandardDev(diff, Length, 1);
boll upr = boll mid + NumDevs * valuel;
boll 1wr = boll_mid - NumDevs * valuel;
if marketposition = @ then begin
if diff cross under boll_upr then sellshort next bar at market;
if diff cross over boll lwr then buy next bar at market;
end;
if marketposition = 1 then
if diff cross over boll mid then sell next bar at market;
if marketposition = -1 then
if diff cross under boll mid then buytocover next bar at market;
SetStopContract;
SetDollarTrailing(200);
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Fra3cs Zid3r 5 =355
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eessmmmm // spread_indicator_v3_same

Inputs:
data_seriesl(Close of datal), data_series2(Close of data2),
length1(20), thrust_th(12);

Variables:
diff(0), mai1(0), bias(0);

diff = data_seriesl - data_series2;
mal = AverageFC(diff, lengthl);
bias = diff - mal;

Plotl(diff, "spread_diff");
Plot2(mal, "ma_curve");
Plot3(bias, "bias");
Plot4(0, "zero_line");
Plot5(thrust_th, "upper");
Plot6(-thrust_th, "lower");
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// spread_signal v3 same

Inputs:
data_seriesl(Close of datal), data series2(Close of data2),
length1(20), thrust_th(12);

Variables:
diff(@), mal(®), bias(@), add pos cnt(9);

diff = data_seriesl - data_series2;
mal = AverageFC(diff, lengthl);
bias = diff - mal;

// clear all positions, if applicable

if marketposition = 1 then begin
if bias cross over 0 then sell next bar at market;
add _pos _cnt = 0;

end;

if marketposition = -1 then begin
if bias cross under @ then buytocover next bar at market;
add_pos_cnt = 0;

end;

{continue in next page...}
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// add long positions, if applicable

if add_pos _cnt = @ and bias cross over thrust_th then begin
sellshort next bar at market;
add_pos_cnt += 1;

end;

if add_pos cnt = 1 and bias cross over 2*thrust_th then begin
sellshort next bar at market;
add_pos_cnt += 1;

end;

// add short positions, if applicable

if add_pos cnt = @ and bias cross under -thrust_th then begin
buy next bar at market;
add_pos_cnt += 1;

end;

if add_pos cnt = 1 and bias cross under -2*thrust_th then begin
buy next bar at market;
add_pos_cnt += 1;

end;
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