POLYMARIA - TOOL GUIDE

Cointegration Traffic Light

Indicator - MetaTrader 5 - MQL source code included

About this tool

Cointegration Traffic Light is an indicator for MetaTrader 5. It can alert you with a pop-up, sound, email or
push message. It has 11 settings, such as Second symbol, Symbol suffix and Regression window. MQL

source code included.

Files in the download: CointegrationTrafficLight.ex5, CointegrationTrafficLight.mg5,

CointegrationTrafficLight.txt.

Settings (11)

These are the inputs you see when you attach the tool to a chart. Defaults are the values in the code.

Setting

Second symbol
(InpSecondSymbol)

Symbol suffix
(InpSymbolSuffix)

Regression window
(InpRegressionWindow)

Df window
(InpDfWindow)

Criticallpct
(InpCriticallpct)

Critical10pct
(InpCritical10pct)

Corner
(InpCorner)

X distance
(InpXDistance)

Y distance
(InpYDistance)

Font size
(InpFontSize)

Default

GBPUSD

100

60

-3.5

-2.6

CORNER_LEFT_

UPPER

10

20

10
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What it does

Second leg of the pair (the chart's own symbol is the first
leg)

Broker suffix appended to InpSecondSymbol, leave blank
if none

Bars the hedge-ratio regression and the spread itself are
built over

Trailing spread bars the Dickey-Fuller regression itself
uses (<= InpRegressionWindow)

Approximate DF critical value, ~1% (t-stat at/below this =
GREEN)

Approximate DF critical value, ~10% (t-stat above this =
RED)

Panel corner

Panel horizontal offset, pixels

Panel vertical offset, pixels

Panel font size

1/2



Alerts true Alert once per closed bar when the light changes colour
(InpAlerts)

How to install

Download the ZIP from your PolyMaria library and unzip it.

In MetaTrader 5 open File -> Open Data Folder, then go to MQL5 -> Indicators.

Copy the .mq5 file(s) there. Put any .mgh files in MQL5 -> Include.

Open the .mqg5 file in MetaEditor and press Compile (F7) if MetaTrader does not show it.

o e

Drag the indicator from the Navigator onto a chart and adjust the settings.

Good to know

e Test every expert advisor on a demo account or in the Strategy Tester before trading real money.
e Past results of any tool do not guarantee future results. Trading involves risk.

¢ Questions? Open the tool page:
https://polymaria.net/product/cointegration-traffic-light-mt5--source-79f7761da82c3df0637f39f1
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