


S-TRADER DESKTOP PLATFORM

S-TRADER

Contents
Description

www.s-trader.com

Formula
Parameters
Output value(s)
Plot
Quant Script    Syntax
Dialogs
Chart Study Dialog
Sample Chart With Study
Quant Script    Wizard Study Dialog
Quant Script    Study Dialog

2

3
4
4
4
4
5
5
5
6
7
8

TM

TM

TM

KURT | Kurtosis



3

Description
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In probability theory and statistics, kurtosis (from Greek: κυρτός, kyrtos or kurtos, meaning "curved, arching") is a measure of the 
"tailedness" of the probability distribution of a real-valued random variable. A univariate normal distribution – also known as 
mesokurtic - has a kurtosis of 3. This is why sometimes Kurtosis is expressed as Excess Kurtosis on top of the +3 value to depict 
the excess or deficit Kurtosis of a specific distribution versus that of the idealized normal distribution. A series with positive 
Excess Kurtosis is considered leptokurtic (thick tails, thin and tall peak) whereas one with negative Excess Kurtosis is considered 
platykurtic (thin tails, short and broad-looking peak).
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Formula
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Parameters
Source

Periods

MA Type

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

Any number of periods

Any available moving average type

Output value(s)

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

There is one output value resulting from the formula, the Kurtosis.

Display As Excess Kurtosis Check button to display raw or excess kurtosis numbers

4

4

Step 1: Calculate the right moving average for the specified source, n periods and moving average type using existing formulas
Step 2: Calculate SUM = (Xi – XAVERAGE) 
Step 3: Calculate the series STDEV using the required n periods and moving average type using existing formulas
Step 4: Calculate KURTOSIS = SUM / [(n-1)*STDEV   ]
Step 5: Calculate EXCESS KURTOSIS = Kurtosis - 3
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Kurtosis (Source, Periods, MA Type, Display As Excess Kurtosis)

KURT (Source, Periods, MA Type, Display As Excess Kurtosis)Short Form

Long Form
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Dialogs
Chart Study Dialog
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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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