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Interchart Communication

Part One:

Interchart Communication in Wave59
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ÅAccess Ădatañ from other charts

Ådifferent time-frames

Ådifferent symbols (intermarket, market condition)

Åprice data (close, moving averages)

Åindicator data

ÅFrom the internal memory for fast handling

Åwithout the need for file write input/output operations

ÅEasy usage with new Qscript functions

ÅTo realize muti-time-frame and intermarket trading strategies



Interchart Communication
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The Solution: Save data into 

global shared 

memory

Chart A: Symbol XYZ / Timeframe 123

Chart B: Symbol ABC / Timeframe 678
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New Chart C:

Contains Data from Chart A and B

Master Chart



Interchart Communication
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The Solution:

ÅAvaiable global memory via new DLL 

ÅNew Qscript functions to read/write data

New QScript functions for Interchart Communication handling:

1) garray_push

Save values into the global memory area (append). QScript usage:

POSITION = garray_push( ARRAY_ID , VALUE1 , VALUE2 , VALUE3 );

2) garray_read

Read all values saved into the array for the given position. Qscript usage:

DATAENTRY = garray_read ( ARRAY_ID , POSITION_NR );



Interchart Communication
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The Solution ïGlobal Array concept:

ÅEach array corresponds to one CHART (=timeframe/symbol).

ÅA new position in each array corresponds to a BAR on that

chart.

ÅEach position can save up to 30 individual data

values which corresponds to different indicator values

on that BAR.



Interchart Communication

Example 1:

Interchart Adaptive Moving Average

Setup

Å Symbol: SP500 Index

Å Timeframe: 5 Minute & 60 Minute

Å Indicator: Adadtive Moving Average Indicator (AMA)

Å Interchart: Plot 60min AMA on 5min chart

Å Idea: Crossover of 60min and 5min AMA on 5min chart
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Interchart Communication

Example: Adaptive Moving Average

Å S&P 500 60 Minute Chart with Adaptive Moving Average
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Interchart Communication

Example: Adaptive Moving Average

Å S&P 500 5min Chart with 60min AMA Import
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Interchart Communication

Example: Adaptive Moving Average

Å S&P 500 5min Chart with 60min AMA Import & 5min AMA plot
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Interchart Communication

Example: Adaptive Moving Average

Å S&P 500 Multi-Time-Frame 60/5 AMA Main Signals / 6 ï16 July 2009
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Interchart Communication

Example: Adaptive Moving Average

Å S&P 500 Multi-Time-Frame 60/5 AMA Main Signals / 6 ï16 July 2009
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Interchart Communication

Example: Adaptive Moving Average

Å S&P 500 Multi-Time-Frame 60/5 AMA ïSystem Study: Feb 09 ïJuly 09
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4D Indicator:  5min AMA minus 60min AMA

System: long/short on zero crossover



Interchart Communication

Example: Adaptive Moving Average

Å S&P 500 Multi-Time-Frame 60/5 AMA ïSystem Study: Feb 09 ïJuly 09
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119 Trading Days

=3.5 Trades per day

Avg. Win:  +8 eMini Points

Avg. Loss: -3.3 eMini Points

Equity Curve


