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Trend Plunger Trade Examples 



Systems Source Code 



Source code for Clenow Counter Plunger 
public class MySymbolScript : MySymbolScriptBase 

{ 

 EMA _emaShort; 

 EMA _emaLong; 

  

 Highest _top; 

 Lowest _bottom; 

  

 AverageTrueRange _atr; 

  

 UserSeries _unitsOff; 

  

 double _riskFactor; 

 double _pointValue; 

 double _atrBase; 

  

 double _longEntry; 

 double _shortEntry; 

  

 double _longStop; 

 double _longTarget; 

  

 UserSeries _stopLine; 

 UserSeries _targetLine; 

  

 public override void Startup() 

 { 

  _longEntry = (double)SystemData.SystemParameters["longEntry"]; 

  _riskFactor = (double)SystemData.SystemParameters["riskFactor"]; 

   

  _longTarget = (double)SystemData.SystemParameters["longTarget"]; 

  _longStop = (double)SystemData.SystemParameters["longStop"]; 

   

  _emaShort = new EMA(50,Close); 

  _emaLong = new EMA(100,Close); 

   

  _emaShort.ChartSettings.ShowInChart = true; 

  _emaLong.ChartSettings.ShowInChart = true; 

   

  _top = new Highest(20, High); 



  _bottom = new Lowest(20, Low); 

   

  _top.ChartSettings.ShowInChart = false; 

  _bottom.ChartSettings.ShowInChart = false; 

   

  _atr = new AverageTrueRange(20); 

  _atr.ChartSettings.ShowInChart = false; 

   

  _unitsOff = new UserSeries(); 

  _unitsOff.ChartSettings.ChartPaneName = "Units Off"; 

  _unitsOff.ChartSettings.ShowInChart = true; 

  _unitsOff.ChartSettings.DisplayName = "Clenow Plunger"; 

   

  _pointValue = Math.Max(Symbol.SymbolInformation.ContractSize,1);  

   

  _stopLine = new UserSeries(); 

  _stopLine.ChartSettings.ShowInChart = false; 

  _stopLine.ChartSettings.Color = Color.Red; 

   

  _targetLine = new UserSeries(); 

  _targetLine.ChartSettings.ShowInChart = false; 

  _targetLine.ChartSettings.Color = Color.Green; 

   

 } 

 int flatBars = 0; 

 public override void NewBar() 

 {  

  _stopLine.Current = double.NaN; 

   _targetLine.Current = double.NaN; 

  if (SystemData.InLeadBars) return; 

   

  if (trend() ==1) 

   _unitsOff.Current = (_top.Current - Close.Current) / 

_atr.Current; 

  else 

   _unitsOff.Current = (Close.Current - _bottom.Current) / 

_atr.Current; 

   

   

  IList<Position> pos = 

SystemData.PositionManager.GetOpenPositions(Symbol); 

  if(pos.Count==0)  

  { 

   flatBars++; 

   _stopLine.Current = double.NaN; 

   _targetLine.Current = double.NaN; 



    

    

   if (trend() == 1) //Positive Trend 

   { 

    if ( (_unitsOff.Current > _longEntry) && 

(_unitsOff.Current < (_longEntry + 1)) && (flatBars > 5) ) 

    { 

     long numberOfContracts = 

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

      (_atr.Current * _pointValue *  

     

 SystemData.AccountInfo.GetConversionRate(Symbol.CurrencyType,SystemData

.AccountCurrency, QuoteType.Last) ))); 

    

 TradingSystem.OpenPosition(Symbol,PositionType.Long,OrderType.MarketOnO

pen,0,numberOfContracts); 

     _atrBase = _atr.Current; 

    } 

   } 

   else //Negative Trend 

   { 

    // This iteration only trades long side. 

   } 

  } 

  else 

  { 

   flatBars = 0; 

   double stopLoss = stop(pos[0]); 

   double targetPrice = target(pos[0]); 

   _stopLine.Current = stopLoss; 

   _targetLine.Current = targetPrice; 

    

   if (pos[0].Type == PositionType.Long) 

   { 

   

 SystemData.GetPricePane(Symbol).SetBarColor(Bars.Current,Bars.Current,C

olor.Green); 

    if (trend() == -1) pos[0].CloseaAtMarket("Trend 

Switch"); 

   } 

   else 

   { 

    // No short positions in this iteration. 

   } 

   pos[0].SetStopLossPrice(stopLoss); 

   pos[0].SetProfitTargetPrice(targetPrice); 



  } 

 } 

 private double stop(Position p) 

 { 

  if(p.Type == PositionType.Long) 

  { 

   double distance = _atrBase * _longStop; 

   double entryPrice = p.EntryPrice.SymbolPrice; 

   return entryPrice - distance; 

  } 

  else 

  { 

   double distance = _atrBase * 2; 

   double entryPrice = p.EntryPrice.SymbolPrice; 

   return entryPrice + distance; 

  } 

 } 

 private double target(Position p) 

 { 

  if(p.Type == PositionType.Long) 

  {  

   double distance = _atrBase * _longTarget; 

   double entryPrice = p.EntryPrice.SymbolPrice; 

   return entryPrice + distance; 

  } 

  else 

  { 

   double distance = _atrBase * 3; 

   double entryPrice = p.EntryPrice.SymbolPrice; 

   return entryPrice - distance; 

  } 

 } 

  

 private int trend() 

 { 

  if (_emaShort.Current > _emaLong.Current)  

   return 1; 

  else 

   return -1; 

 } 

 

  

} 

 



Source Code for the Trend Plunger 
 

public class MySymbolScript : MySymbolScriptBase 

{ 

 UserSeries _plunger; 

  

 EMA _emaShort; 

 EMA _emaLong; 

  

 Highest _top; 

 Lowest _bottom; 

  

 AverageTrueRange _atr; 

  

 double _riskFactor; 

 int _daysToHold; 

 double _pointValue; 

 int _dipAmount; 

  

 public override void Startup() 

 { 

   

  _riskFactor = (double)SystemData.SystemParameters["RiskFactor"]; 

  _daysToHold = (int)SystemData.SystemParameters["ExitDays"]; 

  _dipAmount = (int)SystemData.SystemParameters["DipAmount"]; 

   

  _plunger = new UserSeries(); 

  _plunger.ChartSettings.ShowInChart = true; 

  _plunger.ChartSettings.ChartPaneName = "PlungerPane"; 

  _plunger.ChartSettings.DisplayName = "Clenow Plunger"; 

   

  _emaShort = new EMA(50,Close); 

  _emaLong = new EMA(100,Close); 

   

  _emaShort.ChartSettings.ShowInChart = true; 

  _emaLong.ChartSettings.ShowInChart = true; 

   

  _top = new Highest(20, High); 

  _bottom = new Lowest(20, Low); 

   

  _top.ChartSettings.ShowInChart = false; 

  _bottom.ChartSettings.ShowInChart = false; 

   

  _atr = new AverageTrueRange(20); 

  _atr.ChartSettings.ShowInChart = false; 



   

  _pointValue = Math.Max(Symbol.SymbolInformation.ContractSize,1); 

 } 

  

 int validBars = 0; 

 public override void NewBar() 

 { 

  validBars++; 

  if (validBars < 100) return; 

   

  if (trend() ==1) 

   _plunger.Current = (_top.Current - Close.Current) / 

_atr.Current; 

  else 

   _plunger.Current = (Close.Current - _bottom.Current) / 

_atr.Current; 

   

  IList<Position> pos = 

SystemData.PositionManager.GetOpenPositions(Symbol); 

  if(pos.Count==0)  

  { 

   if ((_plunger.Current > _dipAmount) && (trend()==1) ) 

   { 

    long numberOfContracts = 

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

      (_atr.Current * _pointValue *  

     

 SystemData.AccountInfo.GetConversionRate(Symbol.CurrencyType,SystemData

.AccountCurrency, QuoteType.Last) ))); 

    

 TradingSystem.OpenPosition(Symbol,PositionType.Long,OrderType.MarketOnO

pen,0,numberOfContracts).Description = _plunger.Current.ToString(); 

     

   } 

  } 

  else 

  {  

  

 SystemData.GetPricePane(Symbol).SetBarColor(Bars.Current,Bars.Current,C

olor.Green); 

   if (trend() == -1 ) 

   { 

    pos[0].CloseAtMarket("Trend Shift"); 

    return; 

   } 



   if (pos[0].BarsHeld > _daysToHold) 

pos[0].CloseAtMarket("Exiting"); 

  } 

 } 

 

 private int trend() 

 { 

  if (_emaShort.Current > _emaLong.Current)  

   return 1; 

  else 

   return -1; 

 } 

  

}


