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Description
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The Willias Accumulation Distribution (WAD) indicator is a price change index that is designed to measure market pressures and 
more specifically to look for market divergence. The Williams AD indicator is useful in measuring market strength and market 
sentiment. Traders can use the Accumulation Distribution line to confirm trend direction and strength in addition to the typical 
technical analysis methods to monitor, such as trend lines, breakouts, support, and resistance.

Parameters

Formula
Step 1: Calculate True Range High = TRH = Max (today high, yesterday closing price);
Step 2: Calculate True Range Low = TRL = Min (today low, yesterday closing price);
Step 3: Determine Price Move
• If Close Today > Close Yesterday, Price Move Today = Close Today – True Range Low
• If Close Today < Close Yesterday, Price Move Today = Close Today – True Range High
• If Close Today = Close Yesterday, Price Move Today = 0
Step 4: Determine Period WAD = Price Move * Volume
Step 5: Williams AD Today = WAD Today + Williams AD Yesterday

Output value(s)

n/anone
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There is one output value resulting from the formula, the Williams Accumulation Distribution.
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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
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WAD()

WilliamsAccumulationDistribution() 
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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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