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Description
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The Trade Volume Index (TVI) leverages intraday market data to show whether a security is being accumulated (purchased) or 
distributed (sold). The Trade Volume Index assumes that higher prices represent buy orders while lower prices are sell orders.

Parameters

Formula
Step 1: Calculate 

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 studySource

Any tick valueMinimum Tick Value
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There is one output value resulting from the formula, the Trade Volume Index.
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Quant Script    Syntax

Dialogs
Chart Study Dialog

Short Form

Long Form

TM
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TVI (Source, Minimum Tick Value)

TradeVolumeIndex (Source, Minimum Tick Value)
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Sample Chart With Study

S-TRADER DESKTOP PLATFORM

S-TRADER



6

www.s-trader.com

Quant Script    Wizard Study Dialog TM
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Quant Script    Study DialogTM
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