
using WealthLab.Backtest;

using WealthLab.Core;

using WealthLab.Indicators;

namespace WealthScript2

{

    public class AtCloseAlways : UserStrategyBase

    {

        public override void Initialize(BarHistory bars)

        {

            _fast = SMA.Series(bars.Close, 5);

            _slow = SMA.Series(bars.Close,  10);

            PlotIndicator(_fast);

            PlotIndicator(_slow);

            DrawHeaderText("Ein- & Ausstieg am Bar-Close", WLColor.Red, 14);

        }

        public override void Execute(BarHistory bars, int idx)

        {

            if (!HasOpenPosition(bars, PositionType.Long))

            {

                if (_fast.CrossesOver(_slow, idx))

                    PlaceTrade(bars, TransactionType.Buy, OrderType.MarketClose);   // Entry-Close

            }

            else

            {

                if (_fast.CrossesUnder(_slow, idx))

                    ClosePosition(LastPosition, OrderType.MarketClose);            // Exit-Close

            }

        }

        SMA _fast, _slow;

    }

}


