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Description
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The Coppock Curve is a momentum indicator developed by Edwin “Sedge” Coppock, who was an economist by training. Coppock 
introduced the indicator in Barron's in October 1965. The goal of this indicator is to identify long-term opportunities in the S&P 
500 and Dow Industrials. The signal is very simple. Coppock used monthly data to identify buying opportunities when the 
indicator moved from negative territory to positive territory. Although Coppock did not use it for sell signals, many technical 
analysts consider a cross from positive to negative territory as a sell signal.

Parameters

Formula
Step 1: Calculate First Period ROC using exisiting formulas;
Step 2: Calculate Second Period ROC using exisiting formulas;
Step 3: Calculate the Sum of First Period ROC and Second Period ROC;
Step 4: CPKC = Moving Average of the Sum using existing formulas.

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

Any number of periods 

Source

First Period ROC

Any number of periods 

Second Period ROC

Coppock Period
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Any number of periods 
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Output value(s)

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

Dialogs
Chart Study Dialog

Short Form

Long Form

Any available moving average typeMA Type

TM
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There is one output value resulting from the formula, the Coppock Curve.

CPKC (Source, First Period ROC, Second Period ROC, Coppock Period, MA Type)

CoppockCurve (Source, First Period ROC, Second Period ROC, Coppock Period, MA Type)
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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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