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Description

www.s-trader.com

In statistics, the standard deviation (SDV), also represented by the Greek letter sigma σ or the Latin letter s, is a measure that is 
used to quantify the amount of variation or dispersion of a set of data values. A low standard deviation indicates that the data 
points tend to be close to the mean (also called the expected value) of the set, while a high standard deviation indicates that the 
data points are spread out over a wider range of values.
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Parameters
Source

Periods

StDev Multiple

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

Any number of periods

Any rational number greater than 0

Output value(s)

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

There is one output value resulting from the formula, the Standard Deviation.

MA Type Any available moving average type

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 Variance = SUM / (n-1);
Step 4: Calculate STANDARD DEV = SquareRoot(Variance);
Step 5: Calculate SDV = (StDev Multiple) * (STANDARD DEV).
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StandardDeviation (Source, Periods, Multiple, MA Type)

SDV (Source, Periods, Multiple, MA Type)Short Form

Long Form
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Sample Chart With Study
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Quant Script    Wizard Study Dialog TM
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