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Volatility Scaled Momentum System
Expert advisor (trading robot) · MetaTrader 5 · MQL source code included

About this tool

Volatility Scaled Momentum System is an expert advisor (trading robot) for MetaTrader 5 based on ATR. It

can size trades from your balance and risk percent. It has 14 settings, such as Symbol list, Momentum

bars and Atr period. MQL source code included.

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

VolScaledMomentumSystem.txt.

Trading robots can lose money. Check every setting and test on a demo account before using real funds.

Indicators used in the code: ATR.

Settings (14)

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

Symbol list
(InpSymbolList)

EURUSD,GBPUSD
,USDJPY,USDCH
F,AUDUSD,USDC
A

Comma-separated candidate symbols

Momentum bars
(InpMomentumBars)

20 Lookback bars for the momentum leg of the score

Atr period
(InpAtrPeriod)

14 ATR period used to volatility-scale the momentum

Top n
(InpTopN)

3 Number of top-ranked symbols to hold at once

Min abs score
(InpMinAbsScore)

0.5 Minimum |score| (in ATRs) required to qualify at all

Scan every seconds
(InpScanEverySeconds)

60 Minimum seconds between full basket re-scans

Use risk sizing
(InpUseRiskSizing)

true Size by percent risk to the stop instead of a fixed lot

Risk percent each
(InpRiskPercentEach)

0.5 Percent of equity risked per open slot, when risk sizing is
on
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Fixed lots
(InpFixedLots)

0.10 Lot size when risk sizing is off, or as a sizing fallback

Atr mult sl
(InpAtrMultSL)

2.0 Stop loss distance, multiples of that symbol's ATR

Magic number
(InpMagicNumber)

33401 Magic number for orders opened by this EA

Slippage pips
(InpSlippagePips)

3 Slippage tolerance, in pips

Max retries
(InpMaxRetries)

5 Attempts per trade action before giving up

Retry wait ms
(InpRetryWaitMs)

500 Pause between attempts, milliseconds

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 -> Experts.

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 expert advisor from the Navigator onto a chart, check the settings, allow Algo/Auto Trading

and press OK.

6. Test it first on a demo account or in the Strategy Tester.

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/volatility-scaled-momentum-system-mt5--source-2260719497c1dd00

5bfb30e6
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