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Description

The Weighted Moving Average (WMA) is calculated by multiplying each value in a series by its position divided to the sum of
positions and then adding all values up. By giving more weight to the more recent values, it is similar to the exponential moving
average (EMA).

Formula

WMAn=(Value7*1 + Value2*2 + ...+ Valuen*n)/(1+2+..4+n)
where as VValuen is the most recent value and Value 7 is the least recent value in an n periods lookback timeframe.

Parameters

Source Any price source (O, H, L, C, Vol, OI) or any other built-in or custom study

Periods Any number of periods

Output value(s)

There is a single output value resulting from the formula, the Weighted Moving Average.

Plot

The plotis an overlay inside the price series panel.
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Quant Script™ Syntax

Short Form WMA (Source, Periods)

Long Form WeightedMovingAverage (Source, Periods)

Dialogs
Chart Study Dialog

‘Y Weighted MA

Indicator Parameters

Source @ESH18close -
Period 8

Series Configuration

ET S

Save as Default Setting
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Sample Chart With Study

Y @ESHIE 1 Min

EESH1E = 2711.50000
27 14. 25000

210, SO0
ZFIZ. THOOOD

2712 OO0

2018 6:31:00 PM
Xz

Y 2ZT10.61182

GESH1E open 2711 25000
@ESH1B hagh 2711.50000
@ESH1Bow 2711.25000
@ESH1E close ZT7T11.50000
Weghtedila 2710598611

b= S SRS SN

= 2 O, OO0

ZTFDS. 5000

2T SO0

ZFON. T HOOD

2T 05 OO

2702, FHO00

= F 0 SOOI

2700, F SO0

e sls N elsininlie

ST, ZFSO000

=ERCREE SN

=00TF . FeRODC

2S00 F OO0

Ol 00 00 PRA Ol - D0 P RA CpES O 0 OFCF PIRA O3S D0y OO0 P IRA
Fals. 22, 2010

™ S-TRADER




{)) s-TRADER DESKTOP PLATFORM

Www.s-trader.com

Quant Script™ Wizard Study Dialog

oy Add Variable
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Quant Script™ Study Dialog

4 Custom Study Editor

Save To Group 1_MOVING_AVERAGES
Custom Study Mame WMA

Password

Result DashDotDot= == mum W -

Add To Mew Panel («f

Reverse_Result DashDat = === m————

Formula

SET RESULT = WMA[CLOSE,8)
SET REVERSE_RESULT = WeightedMovingfverage{CLOSE, 8)
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