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#property indicator_chart_window

extern string info97 = "===Correlation Setting";

extern int cor_TimeFrame = 1440;

extern int cor_cPeriod = 50;

extern double cor_level = 0.9;

extern bool filter_level = TRUE;

extern string info96 = "===Volatility Setting";

extern int vol_TimeFrame = 1440;

extern int vol_cPeriod = 50;

extern string info98 = "===Broker Setting";

extern string pPair = "";

extern string sPair = "";

extern string info99a = "===Lot Setting";

extern double lotSize = 1.0;

extern string info99 = "=====SETTING DISPLAY=====";

extern int Xposition = 0;

extern int Yposition = 0;

string gs_176 = "AbScanner";

string gs_290808_184 = "290808";

string gsa_192[19] = {"EURUSD", "GBPUSD", "AUDUSD", "USDJPY", "USDCHF", "USDCAD", "EURJPY", "EURGBP", "EURCHF", "EURAUD", "GBPJPY", "GBPCHF", "NZDUSD", "CHFJPY", "EURCAD", "AUDCAD", "AUDJPY", "NZDJPY", 

"AUDNZD"};

int g_window_196 = 0;

int gi_200 = 0;

int gi_204 = 0;

int init() {

   return (0);

}

int deinit() {

   string l_name_0 = "";

   for (int li_8 = ObjectsTotal() - 1; li_8 >= 0; li_8--) {

      l_name_0 = ObjectName(li_8);

      if (StringFind(l_name_0, gs_176, 0) == 0) ObjectDelete(l_name_0);

   }

   return (0);

}

int start() {

   string l_symbol_28;

   string l_symbol_36;

   int l_datetime_44;

   int l_datetime_48;

   int li_52;

   int l_shift_56;

   int l_shift_60;

   double lda_64[];

   double lda_68[];

   int li_72;

   int li_76;

   int li_80;

   double ld_84;

   double ld_92;

   double ld_100;

   double ld_108;

   string ls_116;

   string ls_124;

   string ls_132;

   string ls_140;

   int li_0 = 55;

   int l_count_4 = 0;

   if (gi_200 != gi_204) deinit();

   else gi_204 = gi_200;

   double ld_8 = countVolatile(Symbol());

   double ld_16 = MarketInfo(Symbol(), MODE_TICKVALUE) / (MarketInfo(Symbol(), MODE_TICKSIZE) / MarketInfo(Symbol(), MODE_POINT));

   for (int l_index_24 = 0; l_index_24 < ArraySize(gsa_192); l_index_24++) {

      l_symbol_28 = Symbol();

      l_symbol_36 = pPair + gsa_192[l_index_24] + sPair;

      objectCreate(gs_176 + "line1", Xposition + 10, Yposition + 30, "---------------------------------------------------------------", 10, "Arial", DimGray);

      objectCreate(gs_176 + "line2", Xposition + 10, Yposition + 45, "---------------------------------------------------------------", 10, "Arial", DimGray);

      objectCreate(gs_176 + "line3", Xposition + 260, Yposition + 30, "------", 10, "Arial", DimGray);

      objectCreate(gs_176 + "line4", Xposition + 260, Yposition + 45, "------", 10, "Arial", DimGray);

      objectCreate(gs_176 + "sign", Xposition + 10, Yposition + 15, "»»»Arbitrage Scanner   V1.0 (Build " + gs_290808_184 + ")«««", 11, "Arial Narrow", Yellow);

      objectCreate(gs_176 + "headerlist", Xposition + 240, Yposition + 38, "Pair        |  ", 8, "Arial Narrow", Silver);

      objectCreate(gs_176 + "headerlist1", Xposition + 200, Yposition + 38, "Corr  |  ", 8, "Arial Narrow", Silver);

      objectCreate(gs_176 + "headerlist2", Xposition + 165, Yposition + 38, "Vol    | ", 8, "Arial Narrow", Silver);

      objectCreate(gs_176 + "headerlist3", Xposition + 105, Yposition + 38, "Swap (L/S)    |", 8, "Arial Narrow", Silver);

      objectCreate(gs_176 + "headerlist4", Xposition + 60, Yposition + 38, "PipValue  |", 8, "Arial Narrow", Silver);

      objectCreate(gs_176 + "headerlist5", Xposition + 10, Yposition + 38, "Hedge Lot  |", 8, "Arial Narrow", Silver);

      l_datetime_44 = iTime(l_symbol_28, cor_TimeFrame, 0);

      l_datetime_48 = iTime(l_symbol_36, cor_TimeFrame, 0);

      li_52 = MathMin(l_datetime_44, l_datetime_48);

      l_shift_56 = iBarShift(l_symbol_28, cor_TimeFrame, li_52);

      l_shift_60 = iBarShift(l_symbol_36, cor_TimeFrame, li_52);

      li_72 = ArrayCopySeries(lda_64, 3, l_symbol_28, cor_TimeFrame);

      li_76 = ArrayCopySeries(lda_68, 3, l_symbol_36, cor_TimeFrame);

      if (l_index_24 == 0) {

      }

      if (cor_cPeriod == 0) li_80 = MathMin(ArraySize(lda_64) - l_shift_56, ArraySize(lda_68) - l_shift_60);

      else li_80 = cor_cPeriod;

      ld_84 = Correlation(lda_64, lda_68, l_shift_56, l_shift_60, li_80);

      ld_92 = countVolatile(l_symbol_36);

      ld_100 = MarketInfo(l_symbol_36, MODE_TICKVALUE) / (MarketInfo(l_symbol_36, MODE_TICKSIZE) / MarketInfo(l_symbol_36, MODE_POINT));

      ld_108 = lotSize * (ld_16 / ld_100) * (ld_8 / ld_92);

      if (filter_level && ld_84 < cor_level && ld_84 > (-1.0 * cor_level)) continue;

      gi_200++;

      objectCreate(gs_176 + "pair" + l_index_24, Xposition + 245, Yposition + li_0, pPair + gsa_192[l_index_24] + sPair, 8, "Arial Narrow", Silver);

      if (ld_84 >= cor_level) objectCreate(gs_176 + "corr" + l_count_4, Xposition + 210, Yposition + li_0, DoubleToStr(ld_84, 3), 8, "Arial Narrow", Lime);

      else {

         if (ld_84 <= -1.0 * cor_level) objectCreate(gs_176 + "corr" + l_count_4, Xposition + 210, Yposition + li_0, DoubleToStr(ld_84, 3), 8, "Arial Narrow", Fuchsia);

         else objectCreate(gs_176 + "corr" + l_count_4, Xposition + 210, Yposition + li_0, DoubleToStr(ld_84, 3), 8, "Arial Narrow", Silver);

      }

      objectCreate(gs_176 + "vol" + l_count_4, Xposition + 170, Yposition + li_0, DoubleToStr(ld_92, 2), 8, "Arial Narrow", Silver);

      objectCreate(gs_176 + "swap" + l_count_4, Xposition + 110, Yposition + li_0, DoubleToStr(MarketInfo(l_symbol_36, MODE_SWAPLONG), 2) + " / " + DoubleToStr(MarketInfo(l_symbol_36, MODE_SWAPSHORT), 2), 8, 

"Arial Narrow", Silver);

      objectCreate(gs_176 + "pipval" + l_count_4, Xposition + 75, Yposition + li_0, DoubleToStr(ld_100, 2), 8, "Arial Narrow", Silver);

      objectCreate(gs_176 + "lot" + l_count_4, Xposition + 30, Yposition + li_0, DoubleToStr(ld_108, 2), 8, "Arial Narrow", Silver);

      l_count_4++;

      li_0 += 5;

      objectCreate(gs_176 + "pairLine" + l_index_24, Xposition + 10, Yposition + li_0, "----------------------------------------------------------------", 10, "Arial Narrow", DimGray);

      objectCreate(gs_176 + "pairLine2" + l_index_24, Xposition + 260, Yposition + li_0, "------", 10, "Arial", DimGray);

      li_0 += 10;

   }

   if (l_count_4 == 0) {

      ls_116 = "No pair match for current correlation filter";

      objectCreate(gs_176 + "infoLine" + l_count_4, Xposition + 10, Yposition + li_0, ls_116, 8, "Arial Narrow", Silver);

      l_count_4++;

      li_0 += 15;

   } else {

      ls_124 = "Leading Pair :" + Symbol();

      objectCreate(gs_176 + "infoLine" + l_count_4, Xposition + 10, Yposition + li_0, ls_124, 10, "Arial Narrow", Silver);

      l_count_4++;

      li_0 += 15;

      ls_132 = "*) Hedge Lot based on " + DoubleToStr(lotSize, 2) + " Lot from Leading Pair";

      objectCreate(gs_176 + "infoLine" + l_count_4, Xposition + 10, Yposition + li_0, ls_132, 8, "Arial Narrow", Silver);

      l_count_4++;

      li_0 += 15;

      l_count_4++;

      li_0 += 15;

      ls_140 = "Programmed by : Victor Iwan (Twitter:ForexMastery)";

      objectCreate(gs_176 + "infoLine" + l_count_4, Xposition + 10, Yposition + li_0, ls_140, 8, "Arial Narrow", Silver);

      l_count_4++;

      li_0 += 15;

   }

   return (0);

}

void objectCreate(string a_name_0, int a_x_8, int a_y_12, string a_text_16 = "-", int a_fontsize_24 = 42, string a_fontname_28 = "Arial", color a_color_36 = -1) {

   ObjectCreate(a_name_0, OBJ_LABEL, g_window_196, 0, 0);

   ObjectSet(a_name_0, OBJPROP_CORNER, 1);

   ObjectSet(a_name_0, OBJPROP_COLOR, a_color_36);

   ObjectSet(a_name_0, OBJPROP_XDISTANCE, a_x_8);

   ObjectSet(a_name_0, OBJPROP_YDISTANCE, a_y_12);

   ObjectSetText(a_name_0, a_text_16, a_fontsize_24, a_fontname_28, a_color_36);

}

double Correlation(double ada_0[], double ada_4[], int ai_8 = 0, int ai_12 = 0, int ai_16 = -1) {

   double ld_24;

   double ld_32;

   double ld_40;

   double ld_68;

   double ld_76;

   double ld_84;

   int li_20 = MathMin(ArraySize(ada_0) - ai_8, ArraySize(ada_4) - ai_12);

   if (li_20 > ai_16 && ai_16 > 0) li_20 = ai_16;

   if (li_20 < 2) return (-2);

   double ld_48 = ada_0[ai_8];

   double ld_56 = ada_4[ai_12];

   for (int l_count_64 = 0; l_count_64 < li_20; l_count_64++) {

      ld_68 = l_count_64 / (l_count_64 + 1.0);

      ld_76 = ada_0[l_count_64 + ai_8] - ld_48;

      ld_84 = ada_4[l_count_64 + ai_12] - ld_56;

      ld_24 += ld_76 * ld_76 * ld_68;

      ld_32 += ld_84 * ld_84 * ld_68;

      ld_40 += ld_76 * ld_84 * ld_68;

      ld_48 += ld_76 / (l_count_64 + 1.0);

      ld_56 += ld_84 / (l_count_64 + 1.0);

   }

   double ld_92 = MathSqrt(ld_24 / li_20);

   double ld_100 = MathSqrt(ld_32 / li_20);

   double ld_108 = ld_40 / li_20;

   if (ld_92 * ld_100 != 0.0) return (ld_108 / (ld_92 * ld_100));

   return (-3);

}

double countVolatile(string a_symbol_0) {

   return ((iMA(a_symbol_0, vol_TimeFrame, vol_cPeriod, 0, MODE_SMA, PRICE_HIGH, 0) - iMA(a_symbol_0, vol_TimeFrame, vol_cPeriod, 0, MODE_SMA, PRICE_LOW, 0)) * MathPow(10, MarketInfo(a_symbol_0, 

MODE_DIGITS)));

}

