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#property copyright "Copyright 2026, Valeris Quant Research"

#property link "https://valeris.cont

#property version "1.00"
#property description "VALERIS M30 —NQ ORB 30m + VAP Pul | back + ADX Trend Filter"
#property strict

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

CTr ade trade;
CPosi tionl nfo pos_info;

#define MAG C_VALERI S_MBO_LONG 77730
#defi ne MAG C_VALERI S_M30_SHORT 77731

Il --- INPUTS UFFI Cl ALI REPORT VALERI S 30M - - -

input group "=== 1. Orari Operativi & Finestra Ingressi CET ==="

i nput int | npORBSt ar t Hour CET = 15; /1l Ora Apertura Sessione CET (15:00)

i nput int | NnpORBSt art M nCET = 30; /1 Mnuto Apertura (15:30 wall St)

i nput int | npORBTr adeEndHour CET = 19; /1 Fine Ingressi CET (19:00)

i nput int I npEndHour CET = 21; /1 Hard Close EOD CET (21:00)

input group "=== 2. Paranetri ORB 30m & ADX ==="

i nput int | npORBPer i 0odM ns = 30; /1 Durata Range Apertura Mns (30m —15:30-16: 00 CET)
input int | npADXPer i od = 14; /1 Periodo ADX (14)

i nput doubl e | npADXThr eshol d = 15.0; /1 Soglia Trend ADX (15.0)

input group "=== 3. Target, Stop ATR & Time Exit ==="

input int | npATRPer i od = 14; /1 Periodo ATR (14)

i nput doubl e I npSt opLossATR = 1.10; /1 Moltiplicatore ATR Stop Loss (1.10)

i nput doubl e | npTakeProf i t ATR = 2.40; /1 Mltiplicatore ATR Take Profit (2.40)
i nput int I npMaxHol di ngM ns = 150; /[l Time Exit Max M nuti Hol ding (150 M nuti = 2h30m
input group "=== 4. Rischio & Vincoli Prop Firm==="

i nput doubl e I npRi skPct = 0. 35; /1 Rischio per Trade (% Capitale)

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

i nput doubl e I npMaxDai | yLossPct = 2.50; /1 Circuit Breaker Max Loss Gornaliera (%
i nput doubl e | npMax Spr eadPoi nt s = 250.0; // Max Spread Consentito

i nput int I npMaxOpenPosi ti ons = 1; /1 Max Posizioni Aperte (Tassativo: 1)
/1 --- VAR ABI LI GLOBALI DELLO STATO ---

int adx_handl e = | NVALI D_HANDLE;

int atr_handl e = | NVALI D_HANDLE;

datetime last_bar_tine = 0;

doubl e orb_hi gh = 0.0;

doubl e orb_| ow = 0.0;

bool orb_defined = fal se;

int current _orb_day = -1;

int dai | y_day = -1,

doubl e daily_start_equity = 0.0

int Onlnit()

{

trade. Set Expert Magi cNunber (MAG C_VALERI S _ MBO_LONG) ;
trade. Set Mar gi nMode() ;
trade. Set TypeFi | I i ngBySynbol (_Synbol);
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adx_handl e = i ADX(_Synbol, PERI OD_M30, | npADXPeri od);
atr_handl e = i ATR(_Synbol, PERI OD_M30, | npATRPeri od);

i f (adx_handl e == | NVALI D_ HANDLE || atr_handl e == | NVALI D_HANDLE) {
Print("[VALERIS M30] Errore Inizializzazione Indicatori!");
return(l Nl T_FAI LED);

}
Print("[VALERI S M30] Modello Definitiva VP Pul |l back 30m Inizializzato su ", _Synbol);
return(! N T_SUCCEEDED) ;
}
voi d OnDei nit(const int reason)
{
I ndi cat or Rel ease(adx_handl e) ;
I ndi cat or Rel ease(atr_handl e);
}
int Total OpenPositions()
{
int count = 0;
for(int i = PositionsTotal () - 1; i >=0; i--) {
i f(pos_info. Sel ect Byl ndex(i)) {
i f(pos_info. Synbol () == _Synbol) {
ul ong magi ¢ = pos_info. Magic();
if(magic == MAG C_VALERIS MBO_LONG || magi ¢ == MAG C VALERI S _MB0_SHORT) count ++;
}
}
}
return count;
}
voi d O oseAl | Positions(string reason)
{
for(int i = PositionsTotal () - 1; i >=0; i--) {
i f (pos_info. Sel ect Byl ndex(i)) {
i f(pos_info.Synbol () == _Synbol) {
ul ong magi ¢ = pos_i nfo. Magi c();
if(magic == MAG C_VALERIS MBO_LONG || nmagic == MAG C VALERI S_MBO_SHORT) {
trade. Posi ti ond ose(pos_i nfo. Ticket());
Print Format ("[ VALERI' S M30] Chi usura Posi zi one #%: %", pos_info. Ticket(), reason);
}
}
}
}
}

bool CheckPropFirnRi skLimts()

{
datetime now = TimeCurrent();
Myl Dat eTi e dt;
Ti meToStruct (now, dt);

if(dt.day != daily_day) {
daily_day = dt.day;
daily_start_equity = Account | nf oDoubl e( ACCOUNT_EQUI TY) ;
orb_defined = 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;
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if(loss_pct >= | npMaxDail yLossPct) {
Cl oseAl | Positions("Circuit Breaker Prop Firm (Daily Loss Limt)");
return true;

int end_server = |InpEndHour CET + 1; // GMJI+3
if(dt.hour >= end_server) {
Cl oseAl | Positions("Hard C ose EOD 21: 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--) {
i f(pos_info. Sel ect Byl ndex(i)) {
i f(pos_info. Synbol () == _Synbol) {
ul ong magi ¢ = pos_info. Magic();
if(magic == MAG C_VALERI S_MBO_LONG || magic == MAG C_VALERI S_MBO_SHORT) {
datetinme open_tinme = pos_info.Time();
int duration_mns = (int)((now - open_tine) / 60);
i f(duration_mns >= | npMaxHol di ngM ns) {
trade. Posi tionC ose(pos_info. Ticket());
PrintFormat ("[ VALERIS M30] Tinme Exit Scattato dopo % minuti! Ticket: %", duration_mins, (i
}
}
}
}
}
}
voi d Updat eOpeni ngRange()
{

Myl Dat eTi e dt;
TimeToStruct (Ti meCurrent (), dt);

int server_start_hour = InpORBStartHourCET + 1; // 16:30 GMVI+3

int orb_end_mn = InpORBStartM nCET + | npORBPeriodM ns; // 30 + 30 = 60

int target_hour = server_start_hour + (orb_end_mn / 60); // 17:00 GMI+3 (16: 00 CET)
int target_mn = orb_end_mn %60; // Om

if(dt.day != current_orb_day) {
if((dt.hour > target_hour) || (dt.hour == target_hour && dt.min >= target_nin)) {
int numbars = InpORBPeriodMns / 5; // 30m/ 5 = 6 M bars
if(numbars < 1) numbars = 1;
Myl Rates rates[];
ArraySet AsSeri es(rates, true);
int copied = CopyRates(_Synbol, PERIOD Ms, 1, numbars, rates);
i f(copied >= num bars) {
doubl e h_val rates[ 0] . hi gh;
double | _val = rates[0].|ow,
for(int k = 1; k < copied; k++) {
if(rates[k].high > h_val) h_val
if(rates[k].low < I _val) | _val

rates[ k] . hi gh;
rates[k]. | ow

}
orb_high = h_val;
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orb_low =1_val;

orb_defined = true;

current_orb_day = dt.day;

Print Format ("[ VALERI S M30] Openi ng Range 30m |Istituzionale Definito (15:30-16:00 CET)! H CH % 2f

}
}
}
}
doubl e Cal cul at eVWAP()
{
Myl Rates rates[];
ArraySet AsSeri es(rates, true);
int copied = CopyRates(_Synbol, PERIOD M5, 0, 50, rates);
if(copied <= 0) return 0.0;
doubl e num = 0. 0;
doubl e den = 0.0;
for(int i =0; i < copied; i++) {
doubl e typical = (rates[i].high + rates[i].low + rates[i].close) / 3.0;
doubl e vol = (double)rates[i].tick_vol ume;
if(vol <= 0) vol = 1.0;
num += typical * vol;
den += vol;
}
return (den > 0) ? (num/ den) : rates[0].close;
}
doubl e Nornal i zeLot (doubl e | ot)
{
doubl e min_|l ot = Synbol I nf oDoubl e(_Synbol , SYMBOL_VOLUME_M N) ;
doubl e max_| ot = Synbol | nf oDoubl e(_Synbol , SYMBOL_VOLUME_MAX) ;
doubl e step_l ot = Synbol | nf oDoubl e(_Synbol , SYMBOL_VOLUME_STEP) ;
if(step_lot >0) lot = MathFloor(lot / step_lot) * step_lot;
if(lot < mn_lot) lot = mn_|ot;
if(lot > max_lot) lot = max_|l ot;
return NornalizeDoubl e(lot, 2);
}
voi d Execut eOrder (ENUM ORDER TYPE type, double price, double atr, ulong nagic, string coment)
{

i f(Total OpenPosi tions() >= | npMaxQpenPosi tions) return;
trade. Set Exper t Magi cNunber ( negi c) ;

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

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

doubl e sl = (type == ORDER_TYPE BUY) ? NornualizeDoubl e(price - sl _dist, _Digits) : NornualizeDoubl e(price +
double tp = (type == ORDER_TYPE_BUY) ? NormalizeDoubl e(price + tp_dist, _Digits) : NormalizeDoubl e(price -

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

doubl e loss_per _lot = (sl_dist / tick_size) * tick_val ue;
double raw | ot = (loss_per_lot > 0) ? NormalizeDoubl e(risk_amount / |oss_per_lot, 2) : 0.10;

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

bool success = fal se;
if(type == ORDER_TYPE_BUY) {

success = trade. Buy(lot_size, _Synbol, 0, sl, tp, coment);
} else {

success = trade. Sell (|l ot_size, _Synbol, 0, sl, tp, coment);

}

i f(success) {
Print Fornat ("[ VALERIS M30] Ordine Eseguito! Lot: %2f | Price: %2f | SL: %2f | TP: %2f", |ot_size, pr

}
}
voi d OnTick()
{

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

Updat eOpeni ngRange() ;
if(!orb_defined) return;

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

i f(Total OpenPositions() >= | npMaxCOpenPositions) return;

Myl Dat eTi e dt;

TimeToStruct (Ti meCurrent (), dt);

int server_trade_end = | npORBTradeEndHour CET + 1; // GMI+3
if(dt.hour >= server_trade_end) return;

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

if(spread > | npMaxSpreadPoints * _Point) return;

doubl e adx_val [];

ArraySet AsSeri es(adx_val, true);

i f (CopyBuf fer(adx_handle, 0, 1, 1, adx_val) <= 0) return;
i f(adx_val [0] < | npADXThreshol d) return;

doubl e atr_val[];

ArraySet AsSeries(atr_val, true);

i f(CopyBuffer(atr_handle, 0, 1, 1, atr_val) <= 0) return;
double atr = (atr_val[0] > 0) ? atr_val[0] : 15.0;

doubl e vwap = Cal cul at eVWAP() ;
doubl e close_nb = i d ose(_Synbol, PER CD_M, 1);

if(close_nb > orb_high & ask > vwap) {
Execut eOr der (ORDER_TYPE_BUY, ask, atr, MAG C VALERI S _MBO_LONG "Valeris M30 Long");
}
else if(close_nb < orb_low & bid < vwap) {
Execut eOr der (ORDER_TYPE_SELL, bid, atr, MAG C VALERI S _MBO_SHORT, "Valeris M0 Short");

}



