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The Williams Variable Accumulation Distribution (WVAD), developed by Larry Williams, is a volume-weighted price momentum 
indicator.  It measures the buying and selling pressure by calculating the relationship between the number of points the market 
has moved from the open to close relative to the period’s entire range.  Short positions are taken for a negative moving average 
value, and Long positions for positive average values.

Parameters

Formula
Step 1: Calculate Period WVAD = Volume * (Close – Open)/(High – Low)
Step 2: WVAD = moving average for n period and selected moving average type of Period WVAD

Output value(s)

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

Any number of periodsPeriods

Any available moving average typeMA Type
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There is one output value resulting from the formula, the Williams Variable Accumulation Distribution.
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Quant Script    Syntax

Dialogs
Chart Study Dialog

Short Form

Long Form
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WVAD (Periods, MA Type)

WilliamsVariableAccumulationDistribution (Periods, 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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