POLYMARIA - TOOL GUIDE

Weekend Gap Shield

Expert advisor (trading robot) - MetaTrader 5 - MQL source code included

About this tool

Weekend Gap Shield is an expert advisor (trading robot) for MetaTrader 5 based on ATR. It has 12
settings, such as Dry run, Magic filter and Gap lookback weeks. MQL source code included.

Files in the download: WeekendGapShield.ex5, WeekendGapShield.mqg5, WeekendGapShield.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 (12)

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

Setting

Dry run
(InpDryRun)

Magic filter
(InpMagicFilter)

Gap lookback weeks
(InpGapLookbackWeeks)

Gap sensitivity
(InpGapSensitivity)

Max trim percent
(InpMaxTrimPercent)

Min gap atr ratio
(InpMinGapAtrRatio)

Friday trim hour
(InpFridayTrimHour)

Friday trim minute
(InpFridayTrimMinute)

Atr period
(InpAtrPeriod)

Scan interval sec
(InpScanintervalSec)
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What it does

true = report only, never actually trims a position

Magic number to protect; 0 = every magic number

Weekly bars scanned to measure each symbol's historical
Monday gap

Multiplier on the measured gap-to-ATR ratio; higher trims
harder

Hard ceiling on how much of any one position can be
trimmed

Symbols whose average gap is below this fraction of their
ATR are left alone

Server hour on Friday the trim executes (broker time)
Server minute on Friday the trim executes
ATR period (daily) used as the volatility yardstick for the

gap ratio

Seconds between checks for the Friday trim window
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Max retries 5 Attempts per partial close before giving up
(InpMaxRetries)

Retry wait ms 500 Pause between attempts, milliseconds
(InpRetryWaitMs)

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 -> Experts.

Copy the .mg5 file(s) there. Put any .mqgh 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 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

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/weekend-gap-shield-mt5--source-2ff4040bde491386256fe46e
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