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#property strict

#i ncl ude <Trade/ Tr ade. ngh>

#defi ne MAG C_US30LAGCONS _LONG 77717
#def i ne MAG C_US30LAGCONS_SHORT 77718

/1 --- PARAMETRI SSRN PAPER 1 CONSERVATI VE (LOCKED PASS #102 @0.50% RI SK) ---

input group "=== 1. Asset Quida & Sessione Wall Street CET ==="

i nput string I npLeadSynbol = "USTEC'; // Asset Cuida (Nasdag 100)

i nput int I npTradeSt ar t Hour CET = 15; // Ora Inizio CET (15:30 Wall Street QOpen)

i nput int I npTradeSt art M nCET = 30; /! Mnuto Inizio CET (30m

i nput int I npTr adeEndHour CET = 18; /'l Fine Ingressi CET (18:30)

input int | npEndHour CET = 19; /1 Hard O ose Sessione CET (19:00)

input group "=== 2. Soglie Deviazione Lead-Lag & ATR ( CONSERVATI VE) ==="

i nput doubl e I npLeadThr eshol dATR = 1. 20; /1 Soglia Spinta USTEC (1.20 ATR Locked)

i nput doubl e I npLagMaxThr eshol dATR = 0. 50; /1l Ritardo Max US30 per Ingresso (0.50 ATR Locked)
i nput int | npADXPer i od = 14; /'l Periodo ADX (14)

input group "=== 3. Target, Stop ATR & Tinme Exit (CONSERVATIVE) ==="

i nput doubl e I npSt opLossATR = 0. 80; /1 Moltiplicatore ATR Stop Loss (0.80 ATR Locked)

i nput doubl e I npTakeProf i t ATR = 4.50; /1 Mltiplicatore ATR Take Profit (4.50 ATR Locked)
i nput int | npMaxHol di ngM ns = 90; /1l Time Exit Max M nuti Hol ding (90 M nuti)

input group "=== 4. Rischio & Vincoli Prop Firm==="

i nput doubl e I npRi skPct = 0. 50; /! Rischio per Trade (% Capital e —0.50% Target)

i nput doubl e | npMaxLot s = 10. 0; /] Limte Massino Lotti

i nput doubl e | npMaxDai | yLossPct = 2.50; /1 Circuit Breaker Max Loss Gornaliera (%

i nput doubl e | npMax Spr eadPoi nt s = 300.0; // Max Spread Consentito

input group "=== 5. Vincol o Posizione Singola & 1 Trade/ G orno (Hard Safety Cap) ==="

i nput int | npMaxOpenPosi ti ons = 1; /1 Max Posizioni Aperte Contenporaneanente (Tassativo:
i nput bool | npMaxOneTr adePer Day = true; // Limte Tassativo Max 1 Trade al G orno (TASSATIVO t
/!l --- dobal Variables ---

CTr ade trade;

int atr_us30_handl e;

int atr _ustec_handl e;

datetime last_bar_time = 0;

doubl e daily_start_equity = 0.0;
int daily_day = 0;

bool traded_today = fal se;

doubl e Nornal i zeLot (doubl e | ot)
{

doubl e min_lot = Synbol | nfoDoubl e(_Synbol, SYMBOL_VOLUVE M N);
doubl e max_|l ot = Synbol | nf oDoubl e(_Synbol , SYMBOL_VOLUVE_NMNAX) ;
doubl e step_| ot Synbol | nf oDoubl e(_Synbol, SYMBOL_VOLUVE_STEP) ;

if(step_lot <= 0) step_lot
if(mn_lot <= 0) mn_lot

0.01;
0.01;
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if(max_lot <= 0) nmax_lot = 1000.0;

doubl e steps = MathFloor(lot / step_lot + 0.000001);
doubl e nornmalized = steps * step_|ot;

int digits = 0;
if(step_lot < 1.0)

{
doubl e temp = step_lot;
whi l e(tenp < 0.999999)
{
temp *= 10.0;
di gi t s++;
if(digits >= 8) break;
}
}

normal i zed = Nornal i zeDoubl e(normalized, digits);

if(normalized < min_lot) normalized = min_|ot;
if(normalized > max_|lot) normalized = max_| ot;

return nornalized;

}
int Onlnit()
{
trade. Set Mar gi nMode() ;
trade. Set TypeFi | I i ngBySynbol (_Synbol);
trade. Set TypeFi | I i ng( ORDER_FI LLI NG_| OC) ;
atr_us30_handl e = i ATR(_Synbol, PERI OD_ML5, 14);
atr_ustec_handl e = i ATR(I npLeadSynbol , PERI CD_ML5, 14);
if(atr_us30_handl e == | NVALI D HANDLE || atr_ustec_handl e == | NVALI D_HANDLE) {
Print ("[US30LagCons] Errore Inizializzazione Indicatori! Verifica presenza del sinbolo USTEC ");
return(l Nl T_FAI LED);
}
Print ("[US30LagCons] SSRN Paper 1 Conservative Engine (1 Trade/Day Cap @0.50% Ri sk) Inizializzato su ", _S
return(| N T_SUCCEEDED) ;
}
voi d OnDei nit(const int reason)
{
I ndi cat or Rel ease(atr_us30_handl e);
I ndi cat or Rel ease(atr_ustec_handl e);
}
voi d C oseAl | Positions(string reason)
{
for(int i = PositionsTotal () - 1; i >=0; i--) {
ulong ticket = PositionGetTicket(i);
if(ticket > 0 & PositionGetString(POSITION_SYMBOL) == _Synbol) {

I ong magi ¢ = PositionGetlnteger(PCSI TION_MAG O);

i f (magi c == MAG C_US30LAGCONS LONG || magi ¢ == MAG C_US30LAGCONS SHORT) {
trade. Positiond ose(ticket);
Pri nt For mat (" [ US30LagCons] Chi usura Posi zi one #%: %", ticket, reason);
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bool CheckPropFirnRi skLimts()

{
datetime now = TinmeCurrent();
Myl Dat eTi ne dt;
Ti meToStruct (now, dt);
if(dt.day != daily_day) {
daily_day = dt.day;
daily_start_equity = Account | nf oDoubl e( ACCOUNT_EQUI TY) ;
traded_today = fal se;
}
if(daily_start_equity > 0) {
doubl e current_equity = Account | nf oDoubl e( ACCOUNT_EQUI TY) ;
doubl e loss_pct = ((daily_start_equity - current_equity) / daily_start_equity) * 100.0;
if(loss_pct >= I npMaxDail yLossPct) {
CloseAl |l Positions("Circuit Breaker Prop Firm (Daily Loss Limt)");
return true;
}
}
int end_server = |npEndHour CET + 1; // GMJI+3
if(dt.hour >= end_server) {
Cl oseAl | Positions("Hard O ose Sessione 19: 00 CET");
return true;
}
return fal se;
}
voi d CheckTi meExit ()
{
i f (1 npMaxHol di ngM ns <= 0) return;
datetime now = TimeCurrent();
for(int i = PositionsTotal () - 1; i >=0; i--) {
ulong ticket = PositionGetTicket(i);
if(ticket > 0 &% PositionGetString(PCSI TION SYMBOL) == _Synbol) {
I ong magi ¢ = PositionGetlnteger(PCSI TION MAG C);
if(magi c == MAG C_US30LAGCONS_LONG || nmagi c == MAG C_US30LAGCONS_SHORT) {
datetime open_tinme = (datetine)PositionGetlnteger(PCSITI ON_TI ME);
int duration_mns = (int)((now - open_tinme) / 60);
if(duration_mns >= | npMaxHol di ngM ns) {
trade. Positiond ose(ticket);
Print For mat ("[ US30LagCons] Tinme Exit Scattato dopo %@ mnuti! Ticket: %", duration_mns, ticke
}
}
}
}
}
int Total OpenPositions()
{
int count = O;
for(int i = PositionsTotal () - 1; i >=0; i--) {
ulong ticket = PositionGetTicket(i);
if(ticket > 0 & PositionGetString(POSITION_SYMBOL) == _Synbol) {

I ong nmagi ¢ = PositionGetlnteger(PCSI TION MAG C);
i f(magic == MAG C_US30LAGCONS_LONG || magi c == MAG C_US30LAGCONS_SHORT) {
count ++;



US30LagCons.mq5 (Pagina successiva)

Vo

Vo

}

return count;

d Execut eOrder (ENUM _CORDER TYPE type, double price, double atr, ulong nagic, string coment)

i f(Total OpenPosi tions() >= | npMaxQOpenPositions || (I npMaxOneTradePer Day && traded_today)) {
return;

}
trade. Set Expert Magi cNunber ( nagi c) ;

doubl e bal ance = Account | nf oDoubl e( ACCOUNT_BALANCE) ;
doubl e risk_amount = bal ance * (I npRi skPct / 100.0);

doubl e sl _dist = atr * | npStopLossATR;
doubl e tp_dist = atr * InpTakeProfitATR;

doubl e sl = (type == ORDER_TYPE_BUY) ? NornalizeDoubl e(price - sl_dist, _Digits) : NornalizeDoubl e(price +
double tp = (type == ORDER_TYPE_BUY) ? NornalizeDoubl e(price + tp_dist, _Digits) : NornalizeDouble(price -

doubl e tick_val ue = Synbol | nf oDoubl e(_Synbol, SYMBOL_TRADE_TI CK_VALUE) ;
doubl e tick_size = Synbol|nfoDoubl e(_Synmbol, SYMBOL_TRADE_TI CK_SI ZE);

doubl e loss_per_lot = (sl_dist / tick_size) * tick_val ue;
double raw | ot = (loss_per_lot > 0) ? NornalizeDoubl e(risk_anount / loss_per_lot, 2) : 0.10;

if(InpMaxLots > 0 & raw_ | ot > InpMaxLots) raw_ | ot = | npMaxLots;
doubl e I ot_size = NormalizelLot(raw_|ot);

bool success = fal se;
i f(type == ORDER TYPE_BUY) {

success = trade. Buy(lot_size, _Synbol, price, sl, tp, coment);
} else {

success = trade. Sell (|l ot_size, _Synbol, price, sl, tp, conmment);

}
i f(success) {

traded_today = true;
Pri nt For mat ("[ US30LagCons] Ordi ne Singolo Eseguito! Lot: %2f | Price: %2f | SL: %2f | TP: %2f", lot_

d OnTi ck()

i f (CheckPropFirnRi skLimts()) return;
CheckTi meExit ();

datetime current_bar = i Time(_Synbol, PER OD M5, 0);
if(current_bar == last_bar_tinme) return;
| ast _bar_tine = current_bar;

i f(Total OpenPositions() >= | npMaxQOpenPositions || (I npMaxOneTradePer Day && traded_today)) return;

Myl Dat eTi me dt;
Ti meToStruct (TimeCurrent (), dt);

/1 Entry Wndow. 15:30 CET to 18:30 CET (16:30 GMI+3 to 19: 30 GMr+3)
int server_trade_start_hour = |InpTradeStartHourCET + 1, // 16:30 GMVI+3
int server_trade_end_hour = | npTr adeEndHour CET + 1; /1 19:30 GMUr+3

if(dt.hour < server_trade_start_hour || (dt.hour == server_trade_start_hour &% dt.mn < |InpTradeStartM nCET
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if(dt.hour >= server_trade_end_hour) return;

doubl e ask = Synbol | nf oDoubl e(_Synbol , SYMBOL_ASK) ;
doubl e bid = Synbol | nf oDoubl e(_Synbol, SYMBOL_BID);
doubl e spread = ask - bid;

if(spread > | npMaxSpreadPoints * _Point) return;

/1 1. Calculate USTEC ML5 Return vs USTEC ATR

Myl Rat es ustec_rates[];

ArraySet AsSeri es(ustec_rates, true);

i f (CopyRat es(| npLeadSynbol, PERIOD M5, 1, 2, ustec_rates) < 2) return;

doubl e ustec_ret = ustec_rates[0].close - ustec_rates[1].close;

doubl e ustec_atr_val[];

ArraySet AsSeri es(ustec_atr_val, true);

i f(CopyBuffer(atr_ustec_handle, 0, 1, 1, ustec_atr_val) <= 0) return;
doubl e ustec_atr = ustec_atr_val[0];

/1 2. Calculate US30 ML5 Return vs US30 ATR

Myl Rat es us30_rates[];

ArraySet AsSeri es(us30_rates, true);

i f (CopyRat es(_Synbol, PERIOD M5, 1, 2, us30_rates) < 2) return;

doubl e us30_ret = us30_rates[0].close - us30_rates[1].close;

doubl e us30_atr_val[];

ArraySet AsSeri es(us30_atr_val, true);

i f(CopyBuffer(atr_us30_handle, 0, 1, 1, us30_atr_val) <= 0) return;
doubl e us30_atr = us30_atr_val[0];

/'l SSRN LEAD- LAG ARBI TRAGE SI GNAL:

if(ustec_ret > |InpLeadThreshol dATR * ustec_atr && us30_ret < |npLagMaxThreshol dATR * us30_atr) {
Execut eOr der (ORDER_TYPE_BUY, ask, us30_atr, MAG C_US30LAGCONS LONG "SSRN Lead-LlLag Buy US30");

}

el se if(ustec_ret < -InpLeadThreshol dATR * ustec_atr && us30_ret > -I|npLagMaxThreshol dATR * us30_atr) {
Execut eOr der (ORDER_TYPE_SELL, bid, us30_atr, MAG C_US30LAGCONS SHORT, "SSRN Lead-Lag Sel | US30");



