POLYMARIA - TOOL GUIDE

Discrete Wavelet Transform

Script - MetaTrader 5 - MQL source code included

About this tool

Discrete Wavelet Transform is a script for MetaTrader 5. It has 3 settings, such as Sample bars, Levels
and Noise scale. MQL source code included.

Files in the download: WaveletTransform.mqg5.mqgh, WaveletTransform.txt, WaveletTransformDemo.ex5,
WaveletTransformDemo.mq5.

Settings (3)

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

Sample bars 128 Power-of-two length used for every test in this demo
(InpSampleBars)

Levels 3 Decomposition depth
(InpLevels)
Noise scale 0.5 Amplitude of injected noise in the synthetic test

(InpNoiseScale)

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 -> Scripts.

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

Open the .mq5 file in MetaEditor and press Compile (F7) if MetaTrader does not show it.
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Drag the script onto a chart to run it once.

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/discrete-wavelet-transform-mt5--source-7356297fe3305c57f6ffe6f1
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