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Moving Average Envelopes are percentage-based envelopes set above and below a moving average. The moving average, which 
forms the base for this indicator, can be a simple, weighted, volume weighted, exponential or any other moving average. Each 
envelope is then set the same percentage above or below the moving average. This creates parallel bands that follow price action. 
With a moving average as the base, Moving Average Envelopes can be used as a trend following indicator. However, this indicator 
is not limited to just trend following. The envelopes can also be used to identify overbought and oversold levels when the trend is 
relatively flat.

Parameters

Formula
Step 1: Calculate the series MA using existing formulas;
Step 2: Actual bands calculation:  
• Moving Average Envelope Top = MA *( 1 + q% Shift)
• Moving Average Envelope Bottom = MA *( 1 - q% Shift)

Any number of periods MA Periods

Any available moving averageMA Type

Any percentage for Up/Down shift% Shift
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Output value(s)

Plot
The plot is an overlay inside the price series panel.
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Quant Script    Syntax
Short Form
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S-TRADER DESKTOP PLATFORM

S-TRADER

There are three output values resulting from the formula, the Moving Average Envelope Top, Main (or Middle) and Bottom.

MAET (Periods, MA Type, % Shift)

MAEM (Periods, MA Type, % Shift)

Long Form

MAEB (Periods, MA Type, % Shift)

MovingAverageEnvelopeTop (Periods, MA Type, % Shift)

MovingAverageEnvelopeMain (Periods, MA Type, % Shift)

MovingAverageEnvelopeBottom (Periods, MA Type, % Shift)
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Chart Study Dialog
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Sample Chart With Study
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Quant Script    Wizard Study Dialog TM
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Quant Script    Study DialogTM
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