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#property copyright "Copyright 2016, Juergen P. Vaske"
#property link      ""
#define LongTrade 1
#define ShortTrade 2
#define SuperTrendTrailingStopLoss

//----External Inputs Required

extern double  LotsTraded=0.1;
extern int     MagicNumber=21215;
extern int     Slippage = 30;
extern double  PercentagePerTrade = 1.0;
extern bool    UseStopLoss=true;
extern double  SLATRMultiplier=1.0;
extern bool    UseTakeProfit=true;
extern double  TPATRMultiplier=5.0;
extern bool    UseTrailingStop=true;
extern double  TSATRMultiplier=2.0;
extern double  STMultiplier=3.0;
extern double  TakeProfitValue=22;
extern int     NbrPeriods=15;
extern int     CloseEMA=25;
extern int     SMALength=200;
extern int     StartTime=2;
extern int     FinishTime=23;
extern int     STSLthresholdPips=1;

//--- Intern Initialization
int TrailingStop=0;//|--------------------trailing stop
int TrailingStep=0;//|--------------------trailing step
double pips2dbl;

//+------------------------------------------------------------------+
//| Expert initialization function                                   |
//+------------------------------------------------------------------+
int init()
  {
//--- 
   
//---
   return(0);
  }
//+------------------------------------------------------------------+
//| Expert deinitialization function                                 |
//+------------------------------------------------------------------+
int deinit()
  {
//---


//---
   return(0);   
  }
  //+----------------------------------------------------------------+
//| expert function NormalizePrice                                   |
//+------------------------------------------------------------------+

//Open price for pending order must be adjusted to be a multiple of ticksize, not point, and on metals they are not the same.
//see also http://forum.mql4.com/45425#564188

//double NormalizePrice(double p)
//{
// double ts = MarketInfo(Symbol(),MODE_TICKSIZE);
// return(MathRound(p/ts)*ts );
//}


//+------------------------------------------------------------------+
//| Expert Start function                                             |
//+------------------------------------------------------------------+
int start()
  {
//---- Declare Variables

      int cnt, ticket, Order, CurrentTime;

//---- Check at least 100 bars of data are available

      if (Bars<100)
         {
         Print("Bars less than 100");
         return(0);
         }
                  

//---- Calculate Lots per Trade

//double Capital, CapitalRisked, SLAmount, LotsTraded, ATR, PointValue;

//ATR = iATR(NULL, 0, 20, 1);
//PointValue = Point;
//Capital = AccountFreeMargin();
//CapitalRisked = Capital*(PercentagePerTrade/100);
//SLAmount = (ATR*SLATRMultiplier/PointValue);
//LotsTraded = CapitalRisked/(SLAmount);

//---- Calculate Technical Indicators

double ST1 = iCustom(NULL, 0, "super-trend", NbrPeriods, STMultiplier, 0, 1);
double ST2 = iCustom(NULL, 0, "super-trend", NbrPeriods, STMultiplier, 0, 2);

//double SMA1 = iMA(NULL, 0, SMALength, 0, MODE_SMA, PRICE_CLOSE, 1);
//double SMA2 = iMA(NULL, 0, SMALength, 0, MODE_SMA, PRICE_CLOSE, 2);

//double EMA1 = iMA(NULL, 0, CloseEMA, 0, MODE_EMA, PRICE_CLOSE, 1);
//double EMA2 = iMA(NULL, 0, CloseEMA, 0, MODE_EMA, PRICE_CLOSE, 2);

double Close1 = iClose(NULL, 0, 1);
double Close2 = iClose(NULL, 0, 2);

//---- Enter Long-Trade

   if(ST1 < ST2) Order = LongTrade;
  // if(Close2 > ST2) Order = LongTrade;
   
//---- Enter Short-Trade

   if(ST1 > ST2) Order = ShortTrade;
   //if(Close1 < ST1) Order = ShortTrade;   
   
//---- Check the Trading Time

   CurrentTime = Hour();
   if(CurrentTime>=StartTime && CurrentTime<=FinishTime)
   {
   
   //---- Number of Trades Allowed
   
   int EATotal = 0;
   
      for(cnt=0; cnt<OrdersTotal(); cnt++)
         {
            OrderSelect(cnt, SELECT_BY_POS, MODE_TRADES);
            if(OrderMagicNumber() == MagicNumber)
               {
                  EATotal += 1;
               }
         return(0);
         }
      
      if(EATotal < 1)
         {
         
   //---- Open Long Trade
   
      if(Order == LongTrade)
            {
            if(UseStopLoss) double LongStopLossLevel = ST2 - 2.1  ; else LongStopLossLevel = 0.0;
            if(UseTakeProfit) double LongTakeProfitLevel = OrderOpenPrice() + TakeProfitValue  ; else LongTakeProfitLevel = 0.0;
            
            ticket= OrderSend(Symbol(),OP_BUY,LotsTraded,Ask,Slippage,LongStopLossLevel,OrderTakeProfit(),"BUY(#" + MagicNumber + ")",MagicNumber,0,Green);
            if(ticket>0)
               {
               if(OrderSelect(ticket,SELECT_BY_TICKET,MODE_TRADES)) Print("BUY order opened : ",OrderOpenPrice());
               }
                 
            else Print("Error opening BUY order : ",GetLastError());   
               
               if(UseStopLoss)
                  {
                  OrderModify(OrderTicket(),OrderOpenPrice(),ST1 - 2.1,OrderOpenPrice() + TakeProfitValue,0,Red);
                  }
 
//                  if(UseTrailingStop)
//                          {
//                          OrderModify(OrderTicket(),OrderOpenPrice(),ST2 - 2.1,OrderTakeProfit(),0,Red);
//                          }
//            return(0);---return "if(Order == LongTrade)" testweise deaktiviert
          }
          if(Order == ShortTrade)
          {

    //---- Open Short Trade
    
            if(UseStopLoss) double ShortStopLossLevel = ST2 + 2.1  ; else ShortStopLossLevel = 0.0;
            if(UseTakeProfit) double ShortTakeProfitLevel = OrderOpenPrice() - TakeProfitValue  ; else ShortTakeProfitLevel = 0.0;
            
            ticket=OrderSend(Symbol(),OP_SELL,LotsTraded,Bid,Slippage,ShortStopLossLevel,ShortTakeProfitLevel,"Sell(#" + MagicNumber + ")",MagicNumber,0,Red);
            if(ticket>0)
               {
               if(OrderSelect(ticket,SELECT_BY_TICKET,MODE_TRADES)) Print("SELL order opened : ",OrderOpenPrice());
               }
            else Print("ERROR opening SELL order : ",GetLastError());
               if(UseStopLoss)
               {
               OrderModify(OrderTicket(),OrderOpenPrice(),ST1 + 2.1,OrderOpenPrice() - TakeProfitValue,0,Red);
               }      
            }
//         return(0);
         }


    //---- Check wether Positions should be closed

    for(cnt=0; cnt<OrdersTotal(); cnt++)
         {
            OrderSelect(cnt, SELECT_BY_POS, MODE_TRADES);
            if(OrderMagicNumber() == MagicNumber)
               {
                  EATotal += 1;
               }
     bool modify=false;
     double NewStop;
     double STSLStop;
     
     if (OrderType()==OP_BUY) STSLStop = iCustom(NULL,0,"super-trend",NbrPeriods,STMultiplier,2,0);
     if (OrderType()==OP_SELL) STSLStop = iCustom(NULL,0,"super-trend",NbrPeriods,STMultiplier,1,0);
     if (STSLStop == 0.0 || STSLStop == EMPTY_VALUE) return(0); //no valid stop
     
      OrderSelect(cnt, SELECT_BY_POS, MODE_TRADES);
      if(OrderType()<=OP_SELL && OrderSymbol() == Symbol())
         {
         if(OrderType()==OP_BUY && OrderSymbol() == Symbol())     // Long position is open
            {
             // should be closed?
//            if(Close1 >= OrderOpenPrice() + 22)
//                  {
//                  OrderClose(OrderTicket(),OrderLots(),Bid,Slippage,Violet);  // Close position  
//                  return(0);  // exit
//                  }

       //---- Check for trailing stop and do trail
             
            if(UseTrailingStop)
               {
               NewStop = STSLStop - 2.1;//(STSLthresholdPips / Pipfactor));
               if (STSLStop > OrderStopLoss() || OrderStopLoss() == 0) modify = true;
                  {
                  if (modify)
                     {
                     bool LSLresult = OrderModify(OrderTicket(),OrderOpenPrice(),NewStop,OrderTakeProfit(),OrderExpiration(),Red);
                     if (LSLresult)
                        {
                        Print("SuperTrend TrailingStop set at :  ", OrderSymbol());
                        }//if (LSLresult)
                     if (!LSLresult)
                        {
                        int LSLerr=GetLastError();
                        Print(OrderSymbol(), ": SuperTrend TrailingStop function failed to set SL, with error(",LSLerr,")");
                        }//if (!LSLresult)
                     }
                  }
               }
         else
            {

    //---- check wether Short position should be closed
     
//            if(Close1 <= OrderOpenPrice() - 23.5)
//               {
//                OrderClose(OrderTicket(),OrderLots(),Ask,Slippage,Violet);  // close position
//                return(0);  // exit
                
       //---- Check for trailing stop on Short position
       
               if(UseTrailingStop)
                  {
                  NewStop = STSLStop + 2.1;//(STSLthresholdPips / Pipfactor));
                  if (STSLStop < OrderStopLoss() || OrderStopLoss() == 0) modify = true;
                     {
                     if (modify)
                        {
                        bool SSLresult = OrderModify(OrderTicket(),OrderOpenPrice(),NewStop,OrderTakeProfit(),OrderExpiration(),CLR_NONE);
                        if (SSLresult)
                           {
                           Print("SuperTrend TrailingStop set at :  ", OrderSymbol());
                           }//if (SSLresult)
                        if (!SSLresult)
                           {
                           int SSLerr=GetLastError();
                           Print(OrderSymbol(), ": SuperTrend TrailingStop function failed to set SL, with error(",SSLerr,")");
                           }//if (!SSLresult)
                        }
                     }
                  }
              }
            }
         }
         return(0);
     }
   }
   return(0);
  }
//+------------------------------------------------------------------+
