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Description
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The Center Of Gravity (COG) is calculated from the sum of prices over a user defined period. 

Parameters

Formula
Step 1: For the requested n periods, we calculate each individual Pricei*(i+1) as well as the sum of all such terms;
Step 2: For the requested n periods, we calculate the sum of each individual Pricei as well;
Step 3: The Center of Gravity = (-1)* (Result At Step 1 / Result At Step 2).

Output value(s)

Plot
The plot is in a separate panel at the bottom.

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

Any number of periods 

Source

Periods
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There is one output value resulting from the formula, the Center of Gravity.
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Quant Script    Syntax

Dialogs
Chart Study Dialog

Short Form

Long Form

TM
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COG (Source, Periods)

CenterOfGravity (Source, Periods) 
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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

S-TRADER DESKTOP PLATFORM

S-TRADER


