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} http://www.tradestation.com/why - tradestation/tour/extend - the -
possibilities/easylanguage  
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Trade Tool  
 

Code Monkey Toy  

Relative Volume  
 

Vectors  
 

Composite of Internals  
 

Price Series Providers  
 

Drawing Levels and Areas of Interest  
 

Text File I/O,  
TokenList  
 

ò1-Clickó Levels Update 
 

Forms and Controls,  
Global Dictionary  
 



}Object - oriented programming (OOP) is a 
programming paradigm using "objects" ð 
usually instances of a class ð consisting of 
data fields and methods together with their 
interactions ð to design applications and 
computer programs.  
Ɓhttp://en.wikipedia.org/wiki/Object -

oriented_programming  

}It is a way to make the very complex easier to 
use.  
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}Relative Volume is the percentage of current 
volume compared to some historical volume.  

}Examples:  
ƁIf the prior 10 day simple moving average of daily 
volume is X, and todayõs total volume is Y 

¶Rel volu  = 100 * Y / X  

¶òPercentagesó are easier to deal with / to read 

ƁHow about if, for 1minute bars, the prior 50 day at 
0931ET simple moving average was X and this real 
time bar volume is Y  

¶Thatõs cool é 
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} A Vector is a data structure that allows indexing  to a 
collection of data or objects.  

} Suppose you wanted something that corresponded to each 
minute of the day?  
 // initialize volu  history vector of vectors  

 mondoVect  = New Vector;  // our vector of vectors  

 // This actually creates one extra entry, as 0 &1440 are òsame time barò 

 For jIdx  = 0 to MinutesPerDay  begin  

  mondoVect.push_back (New Vector);  

 // populate our vector of vectors, 1 per minute & empty!! Initz  on demand  

 end;   

} Why is that cool?  
ƁThe code can be indexed by minutes after midnight, so if I want the 9am 

minute vector, it is easy to get  

ƁEach minute vector can have any data or object in it  

¶What might that be?  
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// get historic bar time data vector  
Method Vector getMinVector (int  inTime ) 
Variables:  
 int  jIdx , Vector retVect , int  fromTime ; 
Begin  
 fromTime  = inTime ;      

 // need this for TS EL to deal with input / variable properly  
 jIdx  = TimeToMinutes (fromTime );     

 // mondoVect  is indexed by the closing time of the bar, in minutes from midnight  
 retVect  = mondoVect.Items [jIdx ] astype  Vector;  
  // get the vector that corresponds to this bar time slot  
 If retVect.Count  = 0 then begin      

 // does the minVect  need to be initialized? Initz  on demand  
  For jIdx  = 0 to daysBackAvgLength  begin     

  // for the simple moving average length  
   retVect.push_Back (0 astype  double);    

  // put zeros in the vector, as data type double  
  end;  
 end;  
 Return retVect ; 
end;  
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EndOfBar = BarStatus(1) = 2 ;      

// When this goes true HERE we are at end of bar  

If EndOfBar then begin       

// closing tick of the bar. On next tick, we'll have a fresh bar  

 minVect  = getMinVector (Time);      

// get the current time vector  

 minVect.push_back (Upticks + Downticks);    

// push this bar's volu  into the minute vector  

 minVect.erase (0);        

// remove the oldest volu  data from the minute vector  

end;  
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// given a vector of volu  values, get average and cumu  Sum History  
Method void getPlotValues  (Vector inVect ) 
Variables:  
 int  jIdx , double runningSum , double vectValue ; 
Begin  
 barAvg  = 0;  
 runningSum  = 0;  
 For jIdx  = 1 to daysBackAvgLength  begin  
  // for the simple average length of interest  
  vectValue  = inVect.Items [jIdx ] astype  double;  
  // get each value from the vector  
  runningSum  = runningSum  + vectValue ;   

    // sum up to prep for simple average calc  
 end;  
 barAvg  = runningSum  / daysBackAvgLength ;  // simple average  
 cumuSumHistory  = cumuSumHistory  + barAvg ;   

    // cumulative sum of average bar volu  
end;  
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}Suppose you wanted to plot @ES and $Tick 
on the same chart, for example.  
ƁPut both symbols on a time based chart  

}Suppose you wanted to put $Tick on a 1500 
tick @ES chart? 
ƁNope. No multi - symbol tick (or other non - time) 

charts allowed.  

}Suppose you wanted to put a composite of 
internals on any arbitrary chart?  

}PriceSeriesProviderõs (PSPõs) enable that é 
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Method PriceSeriesProvider  buildPSP(string aSymbol ) 

Variables:  

 PriceSeriesProvider  retVal ; 

Begin  

 retVal  = new PriceSeriesProvider ; 

 retVal.Symbol  = aSymbol ; 

 retVal.Interval.ChartType  = DataChartType.bars ; 

 retVal.Interval.IntervalType  = DataIntervalType.ticks ; 

 retVal.Interval.IntervalSpan  = 20;  

 retVal.Interval.Name  = "(unknown name)";  

 retVal.Range.Type  = DataRangeType.weeks ; 

 retVal.Range.Weeks  = 5;  

 retVal.Range.Name  = "(unknown name)";  

 retVal.IncludeVolumeInfo  = false;  

 retVal.IncludeTicksInfo  = false;  

 retVal.Load  = true;  

 retVal.Realtime  = true;  

 retVal.Name  = aSymbol ; 

  

 Return retVal ; 
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Method void buildInternalsPSPs () 
Begin 
 tickPSP = buildPSP("$TICK");  
 addiffsPSP = buildPSP("$ADSPD"); 
 volspdPSP = buildPSP("$VOLSPD"); 
End; 
 
Method void getInternalsData () 
Begin 
 myTick  = tickPSP.Close[0];  
 myAdd  = addiffsPSP.Close [0];  
 myVoldsp  = volspdPSP.Close[0];  
End; 
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There are issues building the Open High Low Close bars.  
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getInternalsData (); 
getValueScores (); 
getSlopeScores (); 
sigRaw = getAvg (); 



}Suppose you had a data service provider that 
sold òlevels of interestó for trading @ES? 
Ɓ1419.50,1421.50,R,Normal  

Ɓ1415.50,1416.75,R,Normal  

Ɓ1412.00,1412.00,L,Normal  

}Suppose you had 2 data service providers ? 
Ɓ1388.25,aoi  

Ɓ1401,sup  

Ɓ1395.50,sup  

Ɓ1392.75,sup  
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