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Composite Multi-Session Volume Profile
Indicator · MetaTrader 5 · MQL source code included

About this tool

Composite Multi-Session Volume Profile is an indicator for MetaTrader 5. It has 17 settings, such as

Session a enabled, Session a start hour and Session a end hour. MQL source code included.

Files in the download: CompositeSessionProfile.ex5, CompositeSessionProfile.mq5,

CompositeSessionProfile.txt.

Settings (17)

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

Setting Default What it does

Session a enabled
(InpSessionAEnabled)

true Include session A

Session a start hour
(InpSessionAStartHour)

0 Session A start hour (broker time, 0-23)

Session a end hour
(InpSessionAEndHour)

8 Session A end hour (broker time, 0-23)

Session b enabled
(InpSessionBEnabled)

true Include session B

Session b start hour
(InpSessionBStartHour)

8 Session B start hour (broker time, 0-23)

Session b end hour
(InpSessionBEndHour)

16 Session B end hour (broker time, 0-23)

Session c enabled
(InpSessionCEnabled)

true Include session C

Session c start hour
(InpSessionCStartHour)

13 Session C start hour (broker time, 0-23)

Session c end hour
(InpSessionCEndHour)

21 Session C end hour (broker time, 0-23)

Lookback days
(InpLookbackDays)

10 Calendar days of session instances merged into the
composite

Bucket pips
(InpBucketPips)

5.0 Bucket width, in pips
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Max buckets
(InpMaxBuckets)

300 Hard cap on bucket count (performance guard on a wide
range)

Value area percent
(InpValueAreaPercent)

70.0 Percent of merged volume the value area is grown to
cover

Profile width bars
(InpProfileWidthBars)

40 Bar-widths of empty space the widest bucket is allowed
to occupy

Row color
(InpRowColor)

clrSteelBlue Normal bucket colour

Poc color
(InpPocColor)

clrOrange Composite point-of-control colour

Value area color
(InpValueAreaColor)

clrDodgerBlue Bucket colour inside the value area

How to install

1. Download the ZIP from your PolyMaria library and unzip it.

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

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

4. Open the .mq5 file in MetaEditor and press Compile (F7) if MetaTrader does not show it.

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

Good to know

• Test every expert advisor on a demo account or in the Strategy Tester before trading real money.

• Past results of any tool do not guarantee future results. Trading involves risk.

• Questions? Open the tool page:

https://polymaria.net/product/composite-multi-session-volume-profile-mt5--source-547095fe5ea68d

0295048f6b
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