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Core Functionalities Development

1) Detect Market Trend via Market Structure Analysis

- First, the logic for detecting the market structure must be 
implemented (see Market Structure Slides).

- By using the Market Structure analysis, we will be able to determine 
Market Trend.

How?

Waterfall Analysis of Market Structure across the Time Zones above the 
one we are trading in.



Core Functionalities Development

1) Determine Market Trend – Waterfall Analysis (Part 1)

When we determine Market Trend, we need to 

look to see the alignment of the Market Structure 

in the Time Zones leading down to the Time Zone 

we are trading in.

We will refer to this as Waterfall Alignment.

Depending on the Time Zone we are trading in, 

there will be a different set of criteria we look for 

in this Waterfall Alignment.

In the previous version of this deck, we were 

utilizing a combination of Market Trend (a 

calculation of candle scores over time), and 

Market Structure to determine if we should look 

for demand zones, supply zones, or wait for 

alignment.

In this version of the deck, we will be using 

Market Structure analysis for the criteria that 

satisfy Waterfall Alignment.
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1) Determine Market Trend – Waterfall Alignment (Part 2)

This is an example of Waterfall Alignment in action while 

we are trading on the M15 Time Frame.

Each of these determinations is a reading of the “Market 

Structure” result.

Bearish 4H Bearish 1H Bearish 30M
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1) Determine Market Trend – Waterfall Alignment (Part 3)

Here are all of the acceptable 

scenarios for Waterfall Alignment 

across M15 and M30.

Each “Market Structure” reading 

must align in one of the following 

scenarios to make a determination on 

the type of zone to be looking for.

Any other scenario under a specified 

Time Frame will result in:

Market Indeterminate = Cancel Zones 

and Wait for Alignment to create new 

zones.

Trading in M15

Demand Zones:

4H + 1H + 30M + 15M = Bullish

4H + 1H + 30M = Bullish

4H + 1H + 15M = Bullish

Supply Zones:

4H + 1H + 30M + 15M = Bearish

4H + 1H + 30M = Bearish

4H + 1H + 15M = Bearish

Trading in M30

Demand Zones:

4H + 1H + 30M = Bullish

4H + 1H = Bullish

Supply Zones:

4H + 1H + 30M = Bearish

4H + 1H = Bearish
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1) Determine Market Trend – Waterfall Alignment (Part 4)

Here are all of the acceptable 

scenarios for Waterfall Alignment 

across 1H and 4H.

Each “Market Structure” reading 

must align in one of the following 

scenarios to make a determination on 

the type of zone to be looking for.

Any other scenario under a specified 

Time Frame will result in:

Market Indeterminate = Cancel Zones 

and Wait for Alignment to create new 

zones.

Trading in 1H

Demand Zones:

1D + 4H + 1H = Bullish

1D + 4H = Bullish

Supply Zones:

1D + 4H + 1H = Bearish

1D + 4H = Bearish

Trading in 4H

Demand Zones:

1W + 1D + 4H = Bullish

1W + 1D = Bullish

Supply Zones:

1W + 1D + 4H = Bearish

1W + 1D = Bearish



Core Functionalities Development

2) How to Determine Market Structure

The market structure is a crucial component in determining if we should look 
for demand zones or supply zones. As previously described, 

Market Structure analysis is the engine for determining Market Trend (which 
helps us determine the type of zones we should create).

How?

Analyze the recent higher high (HH), higher low (HL), lower high (LH), and 
lower low (LL) of recent market history on the 15-minute interval (aka the 
interval we will be trading on).
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2) Determine Market Structure
Whether by using a third-party 
indicator and hooking it using 

MQL4, or by coding our own logic, 
we need to detect the most recent 

HH, LH, LH, LL to determine the 
market structure.

In the image to the left, the orange 
dots represent the Highs, and the 
blue dots represent the Lows, all 
mapped on previously charted 

market activity.

https://www.patternsmart.com/cart/index.php?route=product/product&product_id=416
https://www.patternsmart.com/cart/index.php?route=product/product&product_id=416
https://www.patternsmart.com/cart/index.php?route=product/product&product_id=416
https://www.patternsmart.com/cart/index.php?route=product/product&product_id=416
https://docs.google.com/document/d/1o79x1ofvAUQsk06vmdp-nUXy04MfFqxbw4toNRHDCeU/edit?tab=t.0
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2) Determine Market Structure (Part 1) - Definitions

Bullish Market Structure 
A bullish structure is defined by the 
market making a series of Higher Highs 
(HH) and Higher Lows (HL). This shows a 
clear uptrend.

Logic: IF New High > Previous High AND 
New Low > Previous Low THEN Structure is 
Bullish

On The Chart: The entire left and central 
portion of the previous chart, from the 
start until the highest peak around Nov 
9th, demonstrates a clear bullish structure. 
Each orange dot is higher than the last, 
and each blue dot is higher than the last.

Bearish Market Structure 
A bearish structure is defined by the 
market making a series of Lower 
Highs (LH) and Lower Lows (LL). This 
shows a clear downtrend.
Logic: IF New High < Previous High 
AND New Low < Previous Low THEN 
Structure is Bearish
On The Chart: The section on the far 
right, starting after the highest peak, 
shows the beginning of a bearish 
structure. The final orange dot is 
clearly lower than the one before it (a 
Lower High), and the price is plunging 
to create a new Lower Low.

Neutral or Shifting Market 
Structure sideways
A neutral or shifting structure 
occurs when the HH/HL or LH/LL 
pattern is broken. This is often 
called a "break of structure" and 
signals a potential change in trend.
Logic: IF New High > Previous High 
BUT New Low < Previous Low (or 
vice versa) THEN Structure is 
Shifting/Neutral
On The Chart: The absolute peak 
around Nov 9th marks the critical 
shift. After making a final Higher 
High, the market failed to make a 
Higher Low. Instead, it broke below 
the previous low (the blue dot just 
before the peak). This break was the 
first major warning sign that the 
bullish structure was failing and 
reversing.
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2) Determine Market Structure (Part 1) - Definitions
In the context of a trading bot tracking market structure, these abbreviations represent the key swing points in price action that 
define a trend.

Foundational Points

H (High): A temporary peak in price before it reverses downwards. It represents the first reference point for the start of our analysis.
L (Low): A temporary trough in price before it reverses upwards. It represents the second reference point for the start of our analysis.

Uptrend Structure

An uptrend, or bullish market structure, is identified by a consistent series of higher highs and higher lows. In a bullish market, there 
will only be higher highs and lower lows present until structure is broken (aka, a BOS).

HH (Higher High): A new high that is formed at a price **higher** than the previous high. This shows that buying momentum was 
strong enough to break the previous higher high.

HL (Higher Low): A new low that is formed at a price **higher** than the previous low. This is a crucial confirmation of an uptrend, 
as it shows that buyers are stepping in sooner and preventing the price from falling to its previous higher low (which in our case 
would mean the market is stagnating/neutral and could experience a trend reversal into a bearish market).
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2) Determine Market Structure (Part 2) - Definitions
Downtrend Structure

A downtrend, or bearish market structure, is identified by a consistent series of lower highs and lower lows. In a bearish market, only 
Lower Highs and Lower Lows will be present.

LH (Lower High): A new high that is formed at a price **lower** than the previous high. This indicates that sellers are becoming dominant 
at progressively lower prices, overwhelming buyers before the previous peak is reached. A lower high represents a high point that is lower 
than the previous lower high.

LL (Lower Low): A new low that is formed at a price **lower** than the previous low. This confirms the downtrend, showing that selling 
pressure is strong enough to break below previous lower low. If the lower low fails to be broken, that would mean the market is 
stagnating/neutral and could experience a trend reversal.
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1

2

2) Determine Market Structure (Part 3) - Examples

When price “breaks” structure,
this means the candle body closes above or
below the structure line created at a HL or LH.

These structure lines start at the top of the candle 
body if a LH,
or the bottom of the candle body if a HL. 

The only time structure is 
broken when the market 
structure is bullish is when a 
Higher Low is broken, meaning 
the chart goes bearish.

The only time structure is 
broken when the market 
structure is bearish is when a 
Lower High is broken, meaning 
the chart goes bullish.
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2) Determine Market Structure (Part 4) - Examples

43

HH -> LH



Core Functionalities Development

How Market Trend and Market Structure Work Together:

By using Market Structure across Time Frames, we can determine the Market Trend and decide what kind of 

zones we will look for: 

Logic:

If Market Trend = Bullish Alignment, look for Demand Zones

If Market Trend = Bearish Alignment, look for Supply Zones

If Market Trend = Indeterminate/Lacks Waterfall Alignment, cancel zones and wait for alignment to create 

new zones.
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3) Creating Zones (and Setting Limit Orders):

Once we have a definitive Market Trend by means of Waterfall Alignment of Market Structure lined up as 

Bullish-Bullish or Bearish-Bearish, we can begin searching for zones to create – in turn, setting limit orders 

for potential trade opportunities.

Limit Order: A Trip Wire that gets set that will enter a trade once the market reenters the zone.

Demand Zone: A zone that we look for in a bullish market to trigger a long option (anticipating the market to 

move upwards from the zone after reentry.

Supply Zone: A zone that we look for in a bearish market to trigger a short option (anticipating the market to 

move downwards from the zone after reentry.

Before any zone is created, we will look for lower zone confluence simultaneously (see later slides on 

Lower Zone Confluence)
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3a) Demand Zones (Bullish Opportunities)

In the image below, we see the unfolding of a demand zone at the start of the blue rectangle. This zone was created by an indecision candle 

and strong volume out of the zone while the Market Trend determination via Waterfall Alignment was Bullish.

The demand zone is set at the top of the top wick of the indecision candle, and the bottom of the bottom wick.

The top of the zone will represent our limit order threshold

(aka the Trip Wire).

(See more about indecision candles and strong volume out in 

later slides)

Once a demand zone is created, our limit order gets 
set. 

The limit order will trip and enter the trade once the 
market returns back to the zone by touching it with 
either a wick or a candle body.

Once a trade is entered, we wait for the market to 
either hit our take profit, or stop at a loss. 
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3b) Supply Zones (Bearish Opportunities)

In the image below, we see the unfolding of a demand zone at the start of the blue rectangle. This zone was created by an indecision candle 

and strong volume out of the zone while the Market Trend determination via Waterfall Alignment was Bearish.

The supply zone is set at the bottom of the bottom wick of the indecision candle, and the top of the top wick.

The bottom of the zone will represent our limit order threshold

(aka the Trip Wire).

Once a supply zone is created, our limit order gets 
set. 

The limit order will trip and enter the trade once the 
market returns back to the zone by touching it with 
either a wick or a candle body.

Once a trade is entered, we wait for the market to 
either hit our take profit, or stop at a loss. 

(In the example to the right, the trade took profit 
successfully, reaching the lower take profit 
boundary)
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3c) Indecision Candles

In previous slides, we mentioned the creation of the zone by i) the occurrence of an indecision candle and ii) strong volume out.

An indecision candle can be defined as the below:

Doji Candle

Body: 0-10%

Wicks: greater than 30%

Spinning Top Candle

Body: 5% - 30%

Wicks: Greater than 25%

(For our use case, we have implemented flexible ranges

for the formation of these indecision candles)
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3d) Strong Volume Out

For the sake of creating zones, our indecision candles should be paired with strong volume out of the zone.

If the Market Trend is Bullish, we’re looking for strong order volume in the candle that comes after the indecision candle up and out of the 

zone.

If the Market Trend is Bearish, we’re looking for strong order volume in the candle that comes after the indecision candle down and out of 

the zone.

Strong Volume:

15m Time Frame – EURUSD: 1200+

This strong volume is represented by the large candles that are to 

come after we identify indecision candles.

(In the bar below, we see 3 values without strong order volume)

Bullish Bearish
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3e) Setting Limit Orders (Part 1)

As mentioned previously, the Limit Order will be set at either the top or bottom of the zone.

If Demand Zone, Limit Order set at top of zone.

If Supply Zone, Limit Order set at bottom of zone.

To reiterate, limit orders are the trip wires that get set upon zone creation that will enter us into a trade (trip) once the market touches the line.

Top of Indecision 
Candle Top Wick

Bottom of 
Indecision Candle 

Bottom Wick

Price Re-enters 
Zone, Entering Us 

into the Trade
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3e) Setting Limit Orders (Part 2)
The limit order will have four parameters that need to be set:

- Price: the level the limit order is set at (top or bottom of zone)

- Take Profit: the level the trade will be exited at for profit

- Stop Loss: the level the trade will be exited at for a loss

- Expiration: when the trade will automatically exit (no matter the price level)

Calculating Stop Loss:

- For Mewtwo v1, the stop loss will be set 5 to 10 pips below the bottom of the demand zone,

or 5 to 10 pips above the top of the supply zone. We will start with 5 pips for testing purposes.

Pips are a measurement of price.

Bot v2 will introduce another metric for gauging the setting of a stop loss based on “liquidity wicks”

Calculating Take Profit:

- For the trading bot, the take profit will be set as 2x the size of the zone + the stop loss.

Example:

Stop Loss = 5 pips, Zone Size = 6 pips, Take Profit would be 22 total pips. (See example to right)

22 Pips

6 Pips

5 Pips

**We will NOT enter 
any trades past 
12:30pm EST.

If we enter a trade 
before 12:30pm EST, 
we will set expiration 
to 3:00pm EST, that 
way we trade within 

session.
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3f) Trade Entry

For the bot, once we enter a trade by our previous limit order trip wire being tripped, we will wait until:

1) Take Profit is reached

2) Stop Loss is triggered

3) Trade expires at 3:00pm EST 

(The reason we expire our trades at 3:00pm is because “spreads” get too large once we approach rollover at 4:00pm. 

These spreads can make profitable trades unprofitable).

**In the bot v2, we can work with exiting trades “early”, aka before take profit is fully reached.

Once a trade is entered, the bot will not be looking for new zones on that pair/timeframe. It will simply wait until a result 

is made!
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4) Lower Zone Confluence (Part 1) 

Lower Zone Confluence is a sign that the zone we have created is a strong zone.

In order for there to be lower zone confluence, we need to see the indecision candle with strong volume out occur within the zone we 

created on lower time frames.

Example:

Step 1) 

We created a zone based on our desired pattern in the 15m time frame

Step 2) 

We look for another indecision candle with strong volume out in the 5m 

time frame that falls within our zone 

(meaning within the price bounds of our zone).

Step 3) 

We look for yet another indecision candle with strong volume out in 

the 1m time frame that falls within the 15m time frame zone AND the 5m time 

frame zone we just found.
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4) Lower Zone Confluence (Part 2) 

If we only find confluence within the 15m zone and the 5m zone, but not the 1m zone, that is good.

If we find confluence in the 15m zone and in the 1m zone, but not the 5m zone, that is NOT okay.

If this lower zone confluence is not found in the zone we are looking to

create, we will NOT create the zone!
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4) Lower Zone Confluence (Part 3) 
There is no volume number (1200+ etc) for 5m and 1m because the volume out on those time frames is 

divided out into multiple candles since 5m and 1m are just denominations of candles in the higher time 

zone 

15m time frame

a) Indecision candle happens at 9:00am as one candle 

(in our 5M photo to the right, it is comprised of 3 candles that started at 8:45am and ended at 9:00am)

b) Strong volume out occurs at 9:15am as one candle with 1200+ volume

(in our 5M photo to the right, it is comprised of 3 candles that started at 9:00am and ended at 9:15am)

5m time frame (the photo to the right)

a) Indecision candle is/should be the last candle of that 8:45am-9:00am range (there will be 3 total 

candles in the range because 5m + 5m + 5m = 15m, but on the 15M chart it would be one candle) 

b) Strong volume out will be the 3 candles that make up the 9:00-9:15am range (if we added these 

three candles together, the volume would be the same as the singular 15M candle)

1m time frame 

a) Indecision candle should be the last candle of the 8:55am-9:00am range (there will be 5 total candles 

because 1m + 1m + 1m + 1m + 1m = 5m, but on the 15M range it would be tied into the one candle) 

b) Strong volume out will be the 15 candles that make up the 9:00-9:15am range, making the volume 

the same as the singular 15M candle.

9:00-9:15

5M Chart
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4) Lower Zone Confluence (Part 4) 

For the sake of the logic:

For Indecision Candle Identification:

Look to the last candles of the respective lower time frame candle ranges described in 

the previous slide for the indecision candle

For the Volume Out Identification:

Look to the sum of the 3 candles (on 5M) or 15 candles (on 1M) that come after the 

indecision candle to match the volume with the volume of our candle on the 15M time 

frame.

9:00-9:15

5M Chart

These 3 candles Order Volume 
from Cluster Delta

should add to be the same as 
the 15M volume out candle.
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5) Zone Cancellations

The bot will actively scan for zones up until the point a limit order is triggered, entering a trade.

Because of this, there will be scenarios where Mewtwo finds a good zone and creates it/sets a limit order, but then finds a better one 

afterwards, or determines the strength of the initial zone is not strong enough to trade on.

In these scenarios, we need to cancel the initial zone and analyze if these new zone signals make room for better opportunity, triggering the 

creation of a new zone and setting a new limit order.
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5a) Zone Cancellations (Stronger Imbalances - Part 1) 

For Mewtwo v1, there are two scenarios where we will cancel previously created zones/limit orders.

1) Indecision Candles with Strong Volume Out that have greater imbalances:

In the examples to the right, we see indecision candles

with strong volume out that had strong imbalance

signals prior to the pattern emerging.

The green circles represent the indecision candles

with strong volume out, and the blue circles represent

the imbalances we will be looking for.

If we find a zone with a stronger imbalance on the

indecision candle AND imbalances on at least 3 of the

4 candles that come before it, we will cancel our

current zone/limit order and create a new zone/limit

order based on this new, stronger imbalanced

zone.
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5a) Zone Cancellations (Stronger Imbalances - Part 2) 

What makes a stronger imbalance?

For EUROUSD Demand Zones on 15m:

The bottom cells of the footprint will yield the below result:

"NUMBER > 15 | 0" 

For EUROUSD Supply Zones on 15m:

The top cells of the footprint will yield the below result:

"0 | NUMBER > 15“

*The indecision candles we create initially that then get

cancelled do not need to have a 15:0 or a 0:15 imbalance to

start
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5b) Zone Cancellations (Market Candle Breaks HH/LL of Current Structure - Part 1) 

The second situation that will cancel a zone is if there is a candle that spikes higher than the current HH of the bullish market structure after 

a demand zone is created, or a candle that spikes lower than the current LL of the bearish market structure after a supply zone is created.
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5b) Zone Cancellations (Market Candle Breaks HH/LL of Current Structure - Part 2) 

1) Here we see an initial demand zone created by 

an indecision candle and strong volume out.

This zone happens to come into play after a 

previously bearish market structure.

At this point, the Market Structure is established by 

the HL1 and the HH1 marked on the chart.

2) However, the market price then continues up 

above the HH1 marked on the chart, moving into a 

new structure determined by HH2 and HL2 (which 

should cause a cancellation of the first zone).

Why? Because the zone is no longer within the 

same market structure.

After this, we observe a new zone being created 

within the HL3 and HH3 market structure points.

HH1

HL1

HL2

HH2

HL3

HH3
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5b) Zone Cancellations (Market Candle Breaks HH/LL of Current Structure - Part 3) 

1) Here we see an initial demand zone created by 

an indecision candle and strong volume out.

This zone happens to come into play after a 

previously bearish market structure.

At this point, the Market Structure is established by 

the HL1 and the HH1 marked on the chart.

2) However, the market price then continues up 

above the HH1 marked on the chart, moving into a 

new structure determined by HH2 and HL2 (which 

should cause a cancellation of the first zone).

Why? Because the zone is no longer within the 

same market structure.

After this, we observe a new zone being created 

within the HL3 and HH3 market structure points.

HH1

HL1

HL2

HH2

HL3

HH3
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5b) Zone Cancellations (Market Candle Breaks HH/LL of Current Structure - Part 4) 

HH1

Here we see a zone created within the 
structure of HL2 and HH2. The market is 
still within the structure, so we don’t 
need to cancel the zone…

HL1

HL2

HH2

HH1

But the market eventually moves out of 
the structure set by HL2 and HH2 and 
into the structure set by HL3 and HH3, 
leading to the need to cancel the zone.

HL1

HL2

HH2
HH3

HL3

“Cancellation via Continuation”
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5b) Zone Cancellations (Market Candle Breaks HH/LL of Current Structure - Part 5) 

LH1

LL1

In this case, there is no need to 
cancel this zone, because the 
market is within the structure 
created by LL2 and LH2…

LL2

LH2

LH1

LL1

But here, we see the market exit 
the structure set by LL2 and LH2 
and move into the structure set by 
LL3 and LH3, so we need to cancel 
the zone.

LL2

LH2

LH3

LH3“Cancellation via Continuation”
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5b) Zone Cancellations (Market Candle Breaks HH/LL of Current Structure - Part 6) 

The previous examples show the 
breaking of structure termed as 
“cancellation via continuation”. The 
market “continues” out of the structure 
in the same direction (bullish/bearish).

However, we also need to cancel the 
zone if the market structure flips.

HH1

HL1

HH2

HL2

HH1

HL1

HH2

HL2

LH1

LL1

“Market Structure goes from Bullish to Bearish”
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5b) Zone Cancellations (Market Candle Breaks HH/LL of Current Structure - Part 7) 

LH1

“Market Structure goes from Bearish to Bullish”

LH2

LL2

LL1

LH1

LH2

LL2

LL1

Here is the inverse example of the 
previous slide. Once the market breaks 
out of the structure set by LL2 and LH2 
and goes bullish, we must cancel the 
zone.

HL1

HH1
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6) How to Determine a Trade Win or a Trade Loss – (Part 1)

1) View the Trade Tab (crtl + t)

An empty trade tab shows that there are no current trades OR prospective trades active. 
This means we don’t have any limit orders set, nor do we have any limit orders that 
were triggered.
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6) How to Determine a Trade Win or a Trade Loss – (Part 2)

2a) Once a limit order is set, it will appear in the trade screen. 
In this example, we see a buy limit order set at 1.17374, with a Stop Loss of 1.17334, and 
a take profit of x.xxxxx (that wasn’t set at the time of entering the limit order, ignore this.)
- This trade will go on to win in later slides.

2) Placed Limit Orders/Active Trades Enter the Trade Tab

2b) In this example, we see a buy limit order set at 1.17334, with a Stop Loss of 1.17314, and 
a take profit of 1.17432
- This trade will go on to lose in later slides.
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6) How to Determine a Trade Win or a Trade Loss – (Part 3)

3) Resolved Trades (Win, Loss, or Closed Early) Show in Account History

In this example here, we see the result of our two limit orders that triggered and closed out in Account History

Based on the left most time stamp of the first row, this corresponds to the trade on the previous slide in our 
initial example. This trade closed at a profit at the right most time stamp of this screenshot.

Based on the left most time stamp of the second row, this corresponds to the trade on the previous slide in our 
second example. This trade closed at a loss at the right most time stamp of this screenshot.

The resulting colors represent the result of the trades: Green = Win | Red = Loss 

**The third case not shown here would be an early trade exit: Gray = Premature Exit.
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7) Logging Functionalities (Part 1)
The bot logs should provide us visuals and data of when key decisions are made during the course of running the bot.

Demand Zones should be BLUE | Supply Zones should be ORANGE | Cancelled Zones should be RED

Key Decisions Include:

1) Creating Zones/Limit Orders

- Show a visual of the 15m chart with the new zone created being all the way to the right of the snapshot so that we can study the market structure 

that preceded it.

- Show a visual of the zone that gets created on the indecision candle based on the colors above.

- Provide a snapshot of the following data:

    - Market Trend Determination via Waterfall Analysis (and status of the Waterfall Analysis)

    - Order Volume Level

    - Indecision Candle Metrics

    - Lower Zone Confluence Status (15m & 5m? Or 15m, 5m, 1m?)

    - Candle Imbalance Footprint Readings (Bottom Cells) / How many candles showed imbalance ------- If you can do a visual snapshot, that’d be great

    - Price Limit Order is set at | Price Take Profit is set at | Price Stop Loss is set at

    - Total Pip Size of Supply/Demand Zone | Total Pip Size from Take Profit to Limit Order | Total Pip Size of Stop Loss
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7) Logging Functionalities (Part 2)
Key Decisions (continued):

2) Switch of Market Trend/Loss of Alignment

- Show a visual snapshot of the Waterfall Alignment when Market Trend goes from Bullish to Bearish, Bearish to Bullish, or into Indeterminate Status

- Provide data with the snapshots that states the bot is pausing its creation of new zones, waiting for Trend/Structure alignment

- Provide data with the snapshots that states the bot is looking for Demand Zones/Supply Zones based on the Trend/Structure alignment

3) When a Trade is Entered

- Show a snapshot of the Waterfall Alignment at the point that a trade is entered (meaning the limit order is tripped)

- Show a snapshot of the chart on the timeframe we are trading on when a trade is entered

- Provide data with the snapshot stating the take profit level, the stop loss level

- Provide a time stamp of when the trade was entered.

4) When a Zone is Cancelled

- Show a snapshot of the market at the point that the zone/limit order is cancelled.

- Change the color of the zone that was cancelled and leave it on the chart until the session ends

- Label the zone as cancelled

- Provide data explaining why the zone was cancelled (New zone with stronger imbalance, expiration, candle broke structure)
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7) Logging Functionalities (Part 3)
Key Decisions (continued):

5) When a Trade is Won or Lost

- Provide Log Data on when the trade that was entered via Limit Order is Won

- Provide Log Data on when the trade that was entered via Limit Order is Lost

6) When Daily Trade Limit is Reached

- Provide data when the bot reached its configured trade limit for the day

- Provide data describing the result of the trades for the day

     Example:

            Trade 1 – 5:17am – Result: Win

            Trade 2 – 11:17am – Result: Loss

            Trade 3 – 12:11pm – Result: Expired at 3:00pm at Profit/Loss Level X

***For testing purposes, we will not configure a # of trades limit so that we can train the bot on more scenarios.

Once live, trade limits are important for risk management (that is, if the trader’s win rate isn’t 100%)



Core Functionalities Development

7) Logging Functionalities (Part 4)
Overall Bot Performance Logs:

1) Overall Trade Performance

- Log the gross profits of the bot (Total Profits)

- Log the gross losses of the bot (Total Losses)

- Log the net proceeds of the bot (Total Profits – Total Losses)

- Calculate the Bot’s Win Rate

   (This will calculate wins as any trade that ended profitably)

- Calculate the Bot’s Absolute Win Rate

   (This will calculate wins only as trades that reached the take profit level).



Core Functionalities Development
Bot Logic Snapshot Review

1) Check when an indecision candle shows up

2) Once the candle next to the indecision candle finishes drawing, check if its volume is >= our threshold

3) Determine whether we want a supply zone or demand zone, based on whether the indecision candle and the volume candle are bullish/bearish AND 
the market trend via Waterfall analysis is also bullish/bearish.

4) Check lower zone confluence - if it matches our goal, set the limit order and wait for price to reenter the zone (which will trigger the trade) 

5) While this is going on, we are looking for zone cancellations/creations (new indecision candle with strong volume out with a greater imbalance OR 
candle goes higher/lower than the highest high/lowest low)

       5a) If a stronger imbalance setup is found, cancel the current zone/limit order and create a new zone/limit order on this new portion
       5b) If the market breaks the structure either by continuation or a flip, cancel the current zone and look for new zones.

6) Once a trade triggers (meaning the limit order is tripped, the program stops looking for new opportunities on that pair/timeframe and waits until the 
trade plays out, or until the expiration is reached at 3pm)

*If past 12:30pm EST, stop looking for new zones/trades all together until the next day
**Log all visuals and data accordingly based on the logging snapshots
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