#region Using declarations

using System;

using System.Diagnostics;

using System.Drawing;

using System.Drawing.Drawing2D;

using System.ComponentModel;

using System.Collections;

using System.Xml.Serialization;

using NinjaTrader.Cbi;

using NinjaTrader.Data;

using NinjaTrader.Gui.Chart;

#endregion

#region Global Enums

public enum anaSessionTypeTWAP31 {ETH, RTH}

public enum anaSessionCountTWAP31 {First, Second, Third, Hybrid}

#endregion

// This namespace holds all indicators and is required. Do not change it.

namespace NinjaTrader.Indicator

{

/// <summary>

/// Current Open, High, Low and Fibonacci Levels.

/// </summary>

[Description("anaCurrentDayTWAPV31.")]

public class anaCurrentDayTWAPV31 : Indicator

{

#region Variables

private DateTime



sessionBegin


= Cbi.Globals.MinDate;

private DateTime



sessionEnd


= Cbi.Globals.MinDate;

private DateTime



plotStart


= Cbi.Globals.MinDate;

private DateTime



cacheSessionBeginTmp   
= Cbi.Globals.MinDate;

private DateTime



cacheSessionEndTmp
= Cbi.Globals.MinDate;

private DateTime



cacheSessionDate

= Cbi.Globals.MinDate;

private DateTime



sessionDateTmp

= Cbi.Globals.MinDate;

private DateTime



currentDate


= Cbi.Globals.MinDate;

private
double




barSum


= 0;

private
double




barPriceSum


= 0;

private
double




currentBarSum

= 0;

private
double




currentBarPriceSum

= 0;

private TimeSpan



barLength


= new TimeSpan (0,0,0);

private double




barWeight


= 0;

private
double




weightedSum


= 0;

private
double




weightedPriceSum

= 0;

private
double




currentWeightedSum

= 0;

private
double




currentWeightedPriceSum
= 0;

private SolidBrush



textBrush

   = new SolidBrush(Color.Red);

private Font




textFont

   = new Font("Arial", 12);

private string
          errorData1  = "Current Day TWAP can only be displayed on intraday charts.";

private bool




plotOHL


= false;

private bool




periodOpen


= false;

private bool




init



= false;

private bool




skipPublicHoliday

= false;

private bool




isPublicHoliday

= false;

private bool




rthOHL



= false;

private bool




isCurrency


= false;

private bool




isGlobex


= false;

private anaSessionTypeTWAP31
currentSession
= anaSessionTypeTWAP31.ETH;

private anaSessionCountTWAP31 
selectedSession
= anaSessionCountTWAP31.Hybrid;

private anaSessionCountTWAP31 
activeSession

= anaSessionCountTWAP31.Second;

private Data.PivotRange

pivotRangeType
= PivotRange.Daily;

private int



numberOfSessions

= 1;

private int



sessionCount


= 0;

private int



sessionBar


= 1;

private int 




smooth
             = 2;

private Color




upColor

= Color.LightBlue;

private Color




downColor

= Color.Orange;

private int




plot0Width
            = 2;

private PlotStyle



plot0Style

= PlotStyle.TriangleRight;

private DashStyle



dash0Style

= DashStyle.Solid;

private DateTime



publicHoliday0
= new DateTime (2009,01,19);

private DateTime



publicHoliday1
= new DateTime (2009,02,16);

private DateTime



publicHoliday2
= new DateTime (2009,05,25);

private DateTime



publicHoliday3
= new DateTime (2009,07,03);

private DateTime



publicHoliday4
= new DateTime (2009,09,07);

private DateTime



publicHoliday5
= new DateTime (2009,11,26);

private DateTime



publicHoliday6
= new DateTime (2010,01,18);

private DateTime



publicHoliday7
= new DateTime (2010,02,15);

private DateTime



publicHoliday8
= new DateTime (2010,05,31);

private DateTime



publicHoliday9
= new DateTime (2010,07,05);

private DateTime



publicHoliday10
= new DateTime (2010,09,06);

private DateTime



publicHoliday11
= new DateTime (2010,11,25);

private DateTime



publicHoliday12
= new DateTime (2011,01,17);

private DateTime



publicHoliday13
= new DateTime (2011,02,21);

private DateTime



publicHoliday14
= new DateTime (2011,05,30);

private DateTime



publicHoliday15
= new DateTime (2011,07,04);

private DateTime



publicHoliday16
= new DateTime (2011,09,05);

private DateTime



publicHoliday17
= new DateTime (2011,11,24);

private DateTime[]



publicHoliday

= new DateTime [18];

private DataSeries



TWAP;

#endregion

/// <summary>

/// This method is used to configure the indicator and is called once before any bar data is loaded.

/// </summary>

protected override void Initialize()

{

Add(new Plot(new Pen(Color.Peru,1), PlotStyle.Dot, "Smoothed TWAP"));

TWAP = new DataSeries(this);

for(int i=0; i<18; i++)

publicHoliday[i] = Cbi.Globals.MinDate;

AutoScale




= true;

Overlay




= true;

PriceTypeSupported



= false;

PlotsConfigurable



= false;

// Defining all instruments for which this indicator can be used. Indicator will not show on any instruments not listed here!

if(Instrument == null)

return;

}

/// <summary>

/// </summary>

protected override void OnStartUp()

{

if (Instrument.MasterInstrument.InstrumentType == InstrumentType.Future &&

(Instrument.MasterInstrument.Name == "EMD" 

||Instrument.MasterInstrument.Name == "ES" 

|| Instrument.MasterInstrument.Name == "NQ"

||Instrument.MasterInstrument.Name == "YM"

||Instrument.MasterInstrument.Name == "GE" 

||Instrument.MasterInstrument.Name == "SR"

||Instrument.MasterInstrument.Name == "UB"

||Instrument.MasterInstrument.Name == "ZB" 

||Instrument.MasterInstrument.Name == "ZF"

||Instrument.MasterInstrument.Name == "ZN"

||Instrument.MasterInstrument.Name == "ZQ" 

||Instrument.MasterInstrument.Name == "ZT"

||Instrument.MasterInstrument.Name == "6A"

||Instrument.MasterInstrument.Name == "6B" 

||Instrument.MasterInstrument.Name == "6C"

||Instrument.MasterInstrument.Name == "6E"

||Instrument.MasterInstrument.Name == "6J" 

||Instrument.MasterInstrument.Name == "6M"

||Instrument.MasterInstrument.Name == "6N"

||Instrument.MasterInstrument.Name == "6S" 

||Instrument.MasterInstrument.Name == "E7"

||Instrument.MasterInstrument.Name == "J7"
||Instrument.MasterInstrument.Name == "ZW"))

isGlobex = true;

if (isGlobex)

{

publicHoliday[0] = publicHoliday0;

publicHoliday[1] = publicHoliday1;

publicHoliday[2] = publicHoliday2;

publicHoliday[3] = publicHoliday3;

publicHoliday[4] = publicHoliday4;

publicHoliday[5] = publicHoliday5;

publicHoliday[6] = publicHoliday6;

publicHoliday[7] = publicHoliday7;

publicHoliday[8] = publicHoliday8;

publicHoliday[9] = publicHoliday9;

publicHoliday[10] = publicHoliday10;

publicHoliday[11] = publicHoliday11;

publicHoliday[12] = publicHoliday12;

publicHoliday[13] = publicHoliday13;

publicHoliday[14] = publicHoliday14;

publicHoliday[15] = publicHoliday15;

publicHoliday[16] = publicHoliday16;

publicHoliday[17] = publicHoliday17;

}

if (Instrument.MasterInstrument.InstrumentType == Cbi.InstrumentType.Currency 
|| Instrument.MasterInstrument.Name == "6A"

|| Instrument.MasterInstrument.Name == "6B"
|| Instrument.MasterInstrument.Name == "6C" 

|| Instrument.MasterInstrument.Name == "6E"

|| Instrument.MasterInstrument.Name == "6J" 
|| Instrument.MasterInstrument.Name == "6M" 
|| Instrument.MasterInstrument.Name == "6S"

|| Instrument.MasterInstrument.Name == "6N" 
|| Instrument.MasterInstrument.Name == "E7" 
|| Instrument.MasterInstrument.Name == "J7"

|| Instrument.MasterInstrument.Name == "M6A" 
|| Instrument.MasterInstrument.Name == "M6B" 
|| Instrument.MasterInstrument.Name == "M6C"

|| Instrument.MasterInstrument.Name == "M6E" 
|| Instrument.MasterInstrument.Name == "M6J" 
|| Instrument.MasterInstrument.Name == "M6S")

isCurrency = true;

if (selectedSession == anaSessionCountTWAP31.Hybrid)

{

if (isCurrency)

activeSession = anaSessionCountTWAP31.Third;

else

activeSession = anaSessionCountTWAP31.Second;

}

else

activeSession = selectedSession;

if (currentSession == anaSessionTypeTWAP31.ETH)

rthOHL = false;

else

rthOHL = true;

Plots[0].Pen.Width 

= plot0Width;

Plots[0].PlotStyle

= plot0Style;

Plots[0].Pen.DashStyle 
= dash0Style;

}

/// <summary>

/// Called on each bar update event (incoming tick)

/// </summary>

protected override void OnBarUpdate()

{

if (Bars == null)

return;

if (!Data.BarsType.GetInstance(Bars.Period.Id).IsIntraday)

{

textBrush.Color = ChartControl.AxisColor;

DrawTextFixed("errortag1", errorData1, TextPosition.Center, textBrush.Color, textFont, Color.Transparent,Color.Transparent,0);

return;

}

if (CurrentBar == 0)

{

currentDate = GetLastBarSessionDate(Time[0], Bars, pivotRangeType);

Bars.Session.GetNextBeginEnd(Time[0], out sessionBegin, out sessionEnd);

plotStart = sessionEnd;

if (plotStart.DayOfWeek == DayOfWeek.Saturday)

plotStart = plotStart.AddDays(2);

return;

}

DateTime lastBarTimeStamp1 = GetLastBarSessionDate(Time[0], Bars, pivotRangeType);

if (lastBarTimeStamp1 != currentDate)

{
if (FirstTickOfBar)

{

sessionCount 

            = 1;

periodOpen


= false;

init 



= false;

barSum


= currentBarSum;

barPriceSum


= currentBarPriceSum;

weightedSum


= currentWeightedSum;

weightedPriceSum
             = currentWeightedPriceSum;

Bars.Session.GetNextBeginEnd(Time[0], out sessionBegin, out sessionEnd);

}
if (numberOfSessions == 1 || !rthOHL || (rthOHL && activeSession == anaSessionCountTWAP31.First))

{

periodOpen = true;

init = true;

barLength
= Time[0].Subtract(sessionBegin);

barWeight
= (double) (3600*barLength.Hours + 60*barLength.Minutes + barLength.Seconds);
if (!skipPublicHoliday || rthOHL)

{

barSum 



= 0;

barPriceSum 



= 0;

currentBarSum 


= 1;

currentBarPriceSum 


= Typical[0];

weightedSum



= 0;

weightedPriceSum 


= 0;

currentWeightedSum 


= barWeight;

currentWeightedPriceSum 
            = Typical[0]*barWeight;

sessionBar



= 1;

}

else

{

currentBarSum


= barSum + 1;

currentBarPriceSum


= barPriceSum + Typical[0];

currentWeightedSum


= weightedSum + barWeight;

currentWeightedPriceSum

= weightedPriceSum + Typical[0]*barWeight;

sessionBar



= sessionBar + 1;

}

}

currentDate = lastBarTimeStamp1;

skipPublicHoliday = false;
for (int i =0; i<18; i++)

{

if (publicHoliday[i].Date == currentDate)

skipPublicHoliday = true;

}

plotOHL = true;

}

else if (Bars.FirstBarOfSession)

{

if (FirstTickOfBar)

{

sessionCount 

            = sessionCount +1;

numberOfSessions 
            = Math.Min(3, Math.Max(sessionCount, numberOfSessions));

barSum


= currentBarSum;

barPriceSum


= currentBarPriceSum;

weightedSum


= currentWeightedSum;

weightedPriceSum
            = currentWeightedPriceSum;

Bars.Session.GetNextBeginEnd(Time[0], out sessionBegin, out sessionEnd);

}

barLength


= Time[0].Subtract(sessionBegin);

barWeight


= (double) (3600*barLength.Hours + 60*barLength.Minutes + barLength.Seconds);

if (!rthOHL)

{

currentBarSum

= barSum + 1;

currentBarPriceSum

= barPriceSum + Typical[0];

currentWeightedSum

= weightedSum + barWeight;

currentWeightedPriceSum
= weightedPriceSum + Typical[0]*barWeight;

sessionBar


= sessionBar + 1;

}
else if (rthOHL && ((sessionCount == 2 && activeSession == anaSessionCountTWAP31.Second)

|| (sessionCount == 3 && activeSession == anaSessionCountTWAP31.Third)))

{

barSum 

            = 0;

barPriceSum 

             = 0;

currentBarSum 
             = 1;

currentBarPriceSum                = Typical[0];

weightedSum 

             = 0;

weightedPriceSum 

= 0;

currentWeightedSum 

= barWeight;

currentWeightedPriceSum     = Typical[0]*barWeight;

sessionBar


= 1;

periodOpen


= true;

init



= true;

}
else

periodOpen


= false;

}

else if (periodOpen)

{

if (FirstTickOfBar)

{

sessionBar 


= sessionBar + 1;

barSum 


= currentBarSum;

barPriceSum


= currentBarPriceSum;

weightedSum 

            = currentWeightedSum;

weightedPriceSum
            = currentWeightedPriceSum;

}

currentBarSum

= barSum + 1;

currentBarPriceSum

= barPriceSum + Typical[0];

barLength


= Time[0].Subtract(Time[1]);

barWeight
= (double) (3600*barLength.Hours + 60*barLength.Minutes + barLength.Seconds);

currentWeightedSum

= weightedSum + barWeight;

currentWeightedPriceSum
= weightedPriceSum + Typical[0]*barWeight;

}

if (plotOHL && init && !(rthOHL && activeSession == anaSessionCountTWAP31.Third && numberOfSessions == 2))

{

if (Bars.Period.Id == PeriodType.Minute || Bars.Period.Id == PeriodType.Second)

{

if (currentBarSum != 0)

TWAP.Set(currentBarPriceSum/currentBarSum);

else

TWAP.Set(Typical[0]);

}

else

{

if (currentWeightedSum != 0)

TWAP.Set(currentWeightedPriceSum/currentWeightedSum);

else

TWAP.Set(Typical[0]);

}

if (sessionBar <= Smooth)

{

if (sessionBar == 1 && Plots[0].PlotStyle != PlotStyle.Dot)

PlotColors[0][0] = Color.Transparent;

SmoothedTWAP.Set(TWAP[0]);

}

else

{

double sum = 0;

for (int i = 0; i< Smooth; i++)

sum = sum + TWAP[i];

SmoothedTWAP.Set(sum/Smooth);

}

if (TWAP[0] >= TWAP[1])

PlotColors[0][0] = UpColor;

else

PlotColors[0][0] = DownColor;

}
else

{

TWAP.Reset();

SmoothedTWAP.Reset();

}

}
#region Properties

/// <summary>

/// </summary>

[Browsable(false)]

[XmlIgnore]

public DataSeries SmoothedTWAP

{

get { return Values[0]; }

}

/// <summary>

/// </summary>

[Description("Number of bars used for smoothing TWAP")]

[GridCategory("Parameters")]

public int Smooth

{

get { return smooth; }

set { smooth = Math.Max(1, value); }

}

/// <summary>

/// </summary>

[Description("Session used for calculating TWAP")]

[GridCategory("Parameters")]

[Gui.Design.DisplayNameAttribute("Session")]

public anaSessionTypeTWAP31 CurrentSession

{

get { return currentSession; }

set { currentSession = value; }

}

/// <summary>

/// </summary>

[Description("Session number used for calculating TWAP")]

[GridCategory("Parameters")]

[Gui.Design.DisplayNameAttribute("Session # for RTH")]

public anaSessionCountTWAP31 SelectedSession

{

get { return selectedSession; }

set { selectedSession = value; }

}

/// <summary>

/// </summary>

[Description("Select color for rising TWAP")]

[Category("Plots")]

[Gui.Design.DisplayName("TWAP Rising")]

public Color UpColor

{

get { return upColor; }

set { upColor = value; }

}
// Serialize Color object

[Browsable(false)]

public string UpColorSerialize

{

get { return NinjaTrader.Gui.Design.SerializableColor.ToString(upColor); }

set { upColor = NinjaTrader.Gui.Design.SerializableColor.FromString(value);       

}

}

/// <summary>

/// </summary>

[Description("Select color for falling TWAP")]

[Category("Plots")]

[Gui.Design.DisplayName("TWAP Falling")]

public Color DownColor

{

get { return downColor; }

set { downColor = value; }

}

// Serialize Color object

[Browsable(false)]

public string DownColorSerialize

{

get { return NinjaTrader.Gui.Design.SerializableColor.ToString(downColor); }

set { downColor = NinjaTrader.Gui.Design.SerializableColor.FromString(value); }

}

/// <summary>

/// </summary>

[Description("Width for TWAP Line")]

[Category("Plots")]

[Gui.Design.DisplayNameAttribute("Line Width")]

public int Plot0Width

{

get { return plot0Width; }

set { plot0Width = Math.Max(1, value); }

}

/// <summary>

/// </summary>

[Description("DashStyle for TWAP Line")]

[Category("Plots")]

[Gui.Design.DisplayNameAttribute("Plot Style")]

public PlotStyle Plot0Style

{

get { return plot0Style; }

set { plot0Style = value; }

}
/// <summary>

/// </summary>

[Description("DashStyle for TWAP Line")]

[Category("Plots")]

[Gui.Design.DisplayNameAttribute("Dash Style")]

public DashStyle Dash0Style

{

get { return dash0Style; }

set { dash0Style = value; }

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 01 /No Trade Date")]

public DateTime PublicHoliday0

{

get { return publicHoliday0;}

set { publicHoliday0 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 02 /No Trade Date")]

public DateTime PublicHoliday1

{

get { return publicHoliday1;}

set { publicHoliday1 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 03 /No Trade Date")]

public DateTime PublicHoliday2

{

get { return publicHoliday2;}

set { publicHoliday2 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 04 /No Trade Date")]

public DateTime PublicHoliday3

{

get { return publicHoliday3;}

set { publicHoliday3 = value;}

}
///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 05 /No Trade Date")]

public DateTime PublicHoliday4

{

get { return publicHoliday4;}

set { publicHoliday4 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 06 /No Trade Date")]

public DateTime PublicHoliday5

{

get { return publicHoliday5;}

set { publicHoliday5 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 07 /No Trade Date")]

public DateTime PublicHoliday6

{

get { return publicHoliday6;}

set { publicHoliday6 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 08 /No Trade Date")]

public DateTime PublicHoliday7

{

get { return publicHoliday7;}

set { publicHoliday7 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 09 /No Trade Date")]

public DateTime PublicHoliday8

{

get { return publicHoliday8;}

set { publicHoliday8 = value;}

}
///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 10 /No Trade Date")]

public DateTime PublicHoliday9

{

get { return publicHoliday9;}

set { publicHoliday9 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 11 /No Trade Date")]

public DateTime PublicHoliday10

{

get { return publicHoliday10;}

set { publicHoliday10 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 12 /No Trade Date")]

public DateTime PublicHoliday11

{

get { return publicHoliday11;}

set { publicHoliday11 = value;}

}
///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 13 /No Trade Date")]

public DateTime PublicHoliday12

{

get { return publicHoliday12;}

set { publicHoliday12 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 14 /No Trade Date")]

public DateTime PublicHoliday13

{

get { return publicHoliday13;}

set { publicHoliday13 = value;}

}
///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 15 /No Trade Date")]

public DateTime PublicHoliday14

{

get { return publicHoliday14;}

set { publicHoliday14 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 16 /No Trade Date")]

public DateTime PublicHoliday15

{

get { return publicHoliday15;}

set { publicHoliday15 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 17 /No Trade Date")]

public DateTime PublicHoliday16

{

get { return publicHoliday16;}

set { publicHoliday16 = value;}

}

///<summary

///</summary>

[Description("Enter dates for public holidays with no session close.")]

[Category("Globex Open with Settlement Next Day")]

[Gui.Design.DisplayNameAttribute("Holiday 18 /No Trade Date")]

public DateTime PublicHoliday17

{

get { return publicHoliday17;}

set { publicHoliday17 = value;}

}
#endregion

#region Miscellaneous

public override string FormatPriceMarker(double price)

{

double trunc = Math.Truncate(price);

int fraction = Convert.ToInt32(320 * Math.Abs(price - trunc) - 0.0001); // rounding down for ZF and ZT

string priceMarker = "";

if (TickSize == 0.03125)

{

fraction = fraction/10;

if (fraction < 10)

priceMarker = trunc.ToString() + "'0" + fraction.ToString();

else

priceMarker = trunc.ToString() + "'" + fraction.ToString();

}

else if (TickSize == 0.015625 || TickSize == 0.0078125)

{

if (fraction < 10)

priceMarker = trunc.ToString() + "'00" + fraction.ToString();

else if (fraction < 100)

priceMarker = trunc.ToString() + "'0" + fraction.ToString();

else

priceMarker = trunc.ToString() + "'" + fraction.ToString();

}

else

priceMarker = price.ToString(Gui.Globals.GetTickFormatString(TickSize));

return priceMarker;

}

private DateTime RoundUpTimeToPeriodTime(DateTime time, PivotRange pivotRange)

{

if (pivotRange == PivotRange.Weekly)

return  time.AddDays(6 - Convert.ToInt16(time.DayOfWeek)).Date;

else if (pivotRange == PivotRange.Monthly)

{

DateTime result = new DateTime(time.Year, time.Month, 1);

return result.AddMonths(1).AddDays(-1);

}
else

return time;

}

private DateTime GetLastBarSessionDate(DateTime time, Data.Bars bars, PivotRange pivotRange)

{

if (time > cacheSessionEndTmp)

{

isPublicHoliday = false;

for (int i =0; i<18; i++)

{

if (publicHoliday[i].Date == sessionDateTmp)

isPublicHoliday = true;

}

Bars.Session.GetNextBeginEnd(time, out cacheSessionBeginTmp, out cacheSessionEndTmp);

if (Bars.BarsType.IsIntraday)

sessionDateTmp = Bars.GetTradingDayFromLocal(time);

else

sessionDateTmp = time.Date;

if(cacheSessionDate != sessionDateTmp || (rthOHL && sessionCount == 1 && activeSession == anaSessionCountTWAP31.Second)

|| (rthOHL && sessionCount ==2 && activeSession == anaSessionCountTWAP31.Third))

{

cacheSessionDate = sessionDateTmp;

}

}

return sessionDateTmp;

}

#endregion

}

}

#region NinjaScript generated code. Neither change nor remove.

// This namespace holds all indicators and is required. Do not change it.

namespace NinjaTrader.Indicator

{

public partial class Indicator : IndicatorBase

{

private anaCurrentDayTWAPV31[] cacheanaCurrentDayTWAPV31 = null;

private static anaCurrentDayTWAPV31 checkanaCurrentDayTWAPV31 = new anaCurrentDayTWAPV31();

/// <summary>

/// anaCurrentDayTWAPV31.

/// </summary>

/// <returns></returns>

public anaCurrentDayTWAPV31 anaCurrentDayTWAPV31(anaSessionTypeTWAP31 currentSession, anaSessionCountTWAP31 selectedSession, int smooth)

{

return anaCurrentDayTWAPV31(Input, currentSession, selectedSession, smooth);

}
/// <summary>

/// anaCurrentDayTWAPV31.

/// </summary>

/// <returns></returns>

public anaCurrentDayTWAPV31 anaCurrentDayTWAPV31(Data.IDataSeries input, anaSessionTypeTWAP31 currentSession, anaSessionCountTWAP31 selectedSession, int smooth)

{

if (cacheanaCurrentDayTWAPV31 != null)

for (int idx = 0; idx < cacheanaCurrentDayTWAPV31.Length; idx++)

if (cacheanaCurrentDayTWAPV31[idx].CurrentSession == currentSession && cacheanaCurrentDayTWAPV31[idx].SelectedSession == selectedSession && cacheanaCurrentDayTWAPV31[idx].Smooth == smooth && cacheanaCurrentDayTWAPV31[idx].EqualsInput(input))

return cacheanaCurrentDayTWAPV31[idx];

lock (checkanaCurrentDayTWAPV31)

{

checkanaCurrentDayTWAPV31.CurrentSession = currentSession;

currentSession = checkanaCurrentDayTWAPV31.CurrentSession;

checkanaCurrentDayTWAPV31.SelectedSession = selectedSession;

selectedSession = checkanaCurrentDayTWAPV31.SelectedSession;

checkanaCurrentDayTWAPV31.Smooth = smooth;

smooth = checkanaCurrentDayTWAPV31.Smooth;

if (cacheanaCurrentDayTWAPV31 != null)

for (int idx = 0; idx < cacheanaCurrentDayTWAPV31.Length; idx++)

if (cacheanaCurrentDayTWAPV31[idx].CurrentSession == currentSession && cacheanaCurrentDayTWAPV31[idx].SelectedSession == selectedSession && cacheanaCurrentDayTWAPV31[idx].Smooth == smooth && cacheanaCurrentDayTWAPV31[idx].EqualsInput(input))

return cacheanaCurrentDayTWAPV31[idx];

anaCurrentDayTWAPV31 indicator = new anaCurrentDayTWAPV31();

indicator.BarsRequired = BarsRequired;

indicator.CalculateOnBarClose = CalculateOnBarClose;

#if NT7

indicator.ForceMaximumBarsLookBack256 = ForceMaximumBarsLookBack256;

indicator.MaximumBarsLookBack = MaximumBarsLookBack;

#endif

indicator.Input = input;

indicator.CurrentSession = currentSession;

indicator.SelectedSession = selectedSession;

indicator.Smooth = smooth;

Indicators.Add(indicator);

indicator.SetUp();

anaCurrentDayTWAPV31[] tmp = new anaCurrentDayTWAPV31[cacheanaCurrentDayTWAPV31 == null ? 1 : cacheanaCurrentDayTWAPV31.Length + 1];

if (cacheanaCurrentDayTWAPV31 != null)

cacheanaCurrentDayTWAPV31.CopyTo(tmp, 0);

tmp[tmp.Length - 1] = indicator;

cacheanaCurrentDayTWAPV31 = tmp;

return indicator;

}

}

}

}

// This namespace holds all market analyzer column definitions and is required. Do not change it.

namespace NinjaTrader.MarketAnalyzer

{

public partial class Column : ColumnBase

{
/// <summary>

/// anaCurrentDayTWAPV31.

/// </summary>

/// <returns></returns>

[Gui.Design.WizardCondition("Indicator")]

public Indicator.anaCurrentDayTWAPV31 anaCurrentDayTWAPV31(anaSessionTypeTWAP31 currentSession, anaSessionCountTWAP31 selectedSession, int smooth)

{

return _indicator.anaCurrentDayTWAPV31(Input, currentSession, selectedSession, smooth);

}
/// <summary>

/// anaCurrentDayTWAPV31.

/// </summary>

/// <returns></returns>

public Indicator.anaCurrentDayTWAPV31 anaCurrentDayTWAPV31(Data.IDataSeries input, anaSessionTypeTWAP31 currentSession, anaSessionCountTWAP31 selectedSession, int smooth)

{

return _indicator.anaCurrentDayTWAPV31(input, currentSession, selectedSession, smooth);

}

}

}

// This namespace holds all strategies and is required. Do not change it.

namespace NinjaTrader.Strategy

{

public partial class Strategy : StrategyBase

{

/// <summary>

/// anaCurrentDayTWAPV31.

/// </summary>

/// <returns></returns>

[Gui.Design.WizardCondition("Indicator")]

public Indicator.anaCurrentDayTWAPV31 anaCurrentDayTWAPV31(anaSessionTypeTWAP31 currentSession, anaSessionCountTWAP31 selectedSession, int smooth)

{

return _indicator.anaCurrentDayTWAPV31(Input, currentSession, selectedSession, smooth);

}

/// <summary>

/// anaCurrentDayTWAPV31.

/// </summary>

/// <returns></returns>

public Indicator.anaCurrentDayTWAPV31 anaCurrentDayTWAPV31(Data.IDataSeries input, anaSessionTypeTWAP31 currentSession, anaSessionCountTWAP31 selectedSession, int smooth)

{

if (InInitialize && input == null)

throw new ArgumentException("You only can access an indicator with the default input/bar series from within the 'Initialize()' method");

return _indicator.anaCurrentDayTWAPV31(input, currentSession, selectedSession, smooth);

}

}

}

#endregion
