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Model Code – C# written for RightEdge 
public class MySymbolScript : MySymbolScriptBase 

{ 

 public override void Startup() 

 { 

  _atr = new AverageTrueRange(50); 

  _atr.ChartSettings.ShowInChart = false; 

   

  // Fetch system parameters 

  SystemParameters prmtr = SystemData.SystemParameters; 

  _riskFactor = prmtr["riskFactor"]; 

  _lookBack = (int) prmtr["lookBack"]; 

  _allowShorts = prmtr["allowShorts"]; 

  _rebalanceFrequency = (int)prmtr["rebalanceFreq"]; 

  _rebalance = (int)prmtr["rebalance"]; 

   

  // For keeping track of the price a year ago 

  _yearAgo = new UserSeries(); 

  _yearAgo.ChartSettings.ShowInChart = true; 

  _yearAgo.ChartSettings.ChartPaneName = "YearAgoPane"; 

 } 

 AverageTrueRange _atr; 

 double _riskFactor;  

 int _lookBack; 

 double _allowShorts; 

 double _point_value; 

  

 int currentBar = 0; 

 int _rebalanceFrequency; 

 int _rebalance; 

  

 UserSeries _yearAgo; 

  

 public override void NewBar() 

 { 

  if (SystemData.InLeadBars) return; // Don't run any logic until we have enough history. 

  currentBar++; // Keep a running count of bars. 

   

  long targetContracts; 

   

#region Rebalance 

  // If position size rebalance is enabled, adjust position sizes every X days. 

  bool rebalanceToday = false; 

  if ( (currentBar % _rebalanceFrequency == 0) && (_rebalance != 0) ) rebalanceToday = true; 

   

  if ( rebalanceToday )  

   { 

    foreach(Position posx in OpenPositions) 

     { 

      targetContracts = positionSize(); // Recalculate position 

size and adjust as needed. 

      if ((targetContracts - posx.CurrentSize) > 0) 

      

 SystemData.PositionManager.AddToPosition(posx.ID,(targetContracts - 

posx.CurrentSize),OrderType.MarketOnOpen,0,"Rebalance"); 

      else 

      

 SystemData.PositionManager.RemoveFromPosition(posx.ID, Math.Abs(targetContracts - 

posx.CurrentSize),OrderType.MarketOnOpen,0,"Rebalance"); 

     } 

   } 

#endregion 

   

  if(this.SystemData.CurrentDate.DayOfWeek != DayOfWeek.Friday) return; // Only check for trade 

signals once a week. 

   

  double yearAgo = Close.LookBack(_lookBack); // _lookBack defaults to 250. 

  _yearAgo.Current = yearAgo; 

   

  _point_value = Symbol.SymbolInformation.ContractSize; 

  if (_point_value==0.0) _point_value = 1; // Else model won't work for other instruments than 

futures. 

  IList<Position> pos = SystemData.PositionManager.GetOpenPositions(Symbol); 

   if(pos.Count==0) // No position open yet. 

   { 

    if (Close.Current > yearAgo) // go long 

    { 



     long numberOfContracts = (long) ( 

(Math.Max(1,SystemData.AccountValue * _riskFactor /  

        (_atr.Current * _point_value * 

SystemData.AccountInfo.GetConversionRate(Symbol.CurrencyType,SystemData.AccountCurrency, QuoteType.Last) ))));  

    

 TradingSystem.OpenPosition(Symbol,PositionType.Long,OrderType.MarketOnOpen,0,numberOfContracts); 

      

    } 

    else 

    { 

     if (_allowShorts == 1) // go short, if allowed 

     { 

      long numberOfContracts = (long) ( 

(Math.Max(1,SystemData.AccountValue * _riskFactor /  

        (_atr.Current * _point_value * 

SystemData.AccountInfo.GetConversionRate(Symbol.CurrencyType,SystemData.AccountCurrency, QuoteType.Last) )))); 

// <<== fx logic needed 

     

 TradingSystem.OpenPosition(Symbol,PositionType.Short,OrderType.MarketOnOpen,0,numberOfContracts); 

     } 

    } 

     

   } 

   else 

   { 

    if ((Close.Current > yearAgo) && pos[0].Type == PositionType.Short) // Flip 

short to long 

    { 

     pos[0].CloseAtMarket("Market turned"); 

     long numberOfContracts = (long) ( 

(Math.Max(1,SystemData.AccountValue * _riskFactor /  

        (_atr.Current * _point_value * 

SystemData.AccountInfo.GetConversionRate(Symbol.CurrencyType,SystemData.AccountCurrency, QuoteType.Last) )))); 

// <<== fx logic needed 

    

 TradingSystem.OpenPosition(Symbol,PositionType.Long,OrderType.MarketOnOpen,0,numberOfContracts);  

    } 

    else if((Close.Current < yearAgo) && pos[0].Type == PositionType.Long) // 

Flip long to short 

    { 

     pos[0].CloseAtMarket("Market turned"); 

     if (_allowShorts == 1) 

     { 

      long numberOfContracts = (long) 

((Math.Max(1,SystemData.AccountValue * _riskFactor /  

        (_atr.Current * _point_value * 

SystemData.AccountInfo.GetConversionRate(Symbol.CurrencyType,SystemData.AccountCurrency, QuoteType.Last) )))); 

// <<== fx logic needed 

     

 TradingSystem.OpenPosition(Symbol,PositionType.Short,OrderType.MarketOnOpen,0,numberOfContracts);  

     } 

    } 

   } 

 } 

 private long positionSize() // Simple position size calculation 

 { 

  long contracts = 

  (long)(Math.Max(1,SystemData.AccountValue * _riskFactor / (_atr.Current * _point_value * 

SystemData.AccountInfo.GetConversionRate(Symbol.CurrencyType,SystemData.AccountCurrency, QuoteType.Last) ))); 

  return contracts; 

 } 

}


