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anchoredTrueWAP Title anchoredTrueWAP
Description

Calculates Anchored True Range-Weighted Average Price (TrueWAP)

Usage

anchoredTrueWAP(high, low, close, true_range, period)

Arguments

high Vector of High Values

low Vector of Low Values

close Vector of Close Values

true_range Vector of True Range Values

period Vector of bars since start of fixed period
Value

Vector of Anchored TrueWAP values



anchoredTWAP

Examples

data(nikkei)

anchoredTrueWAP (

high = nikkei$High

, low = nikkei$Low

, close = nikkei$Close

, true_range = nikkei$tr

, period = nikkei$bars_since_segment

)

anchoredTWAP Title anchoredTWAP

Description

Calculates Anchored Time-Weighted Average Price (TWAP)

Usage

anchoredTWAP (OHLC, period)

Arguments
OHLC Data frame object with Open, High, Low, & Close fields
period Vector of bars since start of fixed period

Value

Vector of Anchored TWAP values

Examples

data(nikkei)

anchoredTWAP (

OHLC = nikkei$OHLC

, period = nikkei$bars_since_segment

)



nikkei

anchoredVWAP Title anchoredVWAP

Description

Calculates Anchored Volume-Weighted Average Price (VWAP)

Usage

anchoredVWAP(HLC3, volume, period)

Arguments
HLC3 Vector of High, Low, Close Average Values
volume Vector of Volume values
period Vector of bars since start of fixed period
Value

Vector of Anchored VWAP values

Examples

data(nikkei)

anchoredVWAP (

HLC3 = nikkei$HLC3

, volume = nikkei$Volume

, period = nikkei$bars_since_segment

)

nikkei nikkei

Description

An example data set of OHLCV data for Nikkei 225 (Osaka), Active Daily Continuation

Usage

data("nikkei”)



nikkei

Format

A data frame with 4411 observations on the following 27 variables.

Open a numeric vector

High a numeric vector

Low a numeric vector

Close a numeric vector

Volume a numeric vector

Adjusted a numeric vector

OHLC a numeric vector

HLC3 a numeric vector

tr anumeric vector

atr anumeric vector

trueHigh a numeric vector

trueLow a numeric vector

segment a Date

Date a Date

FirstRowNumSegment a numeric vector
RowNum a numeric vector
bars_since_segment a numeric vector
current_std a numeric vector
Mature_Days a numeric vector
Mature_STD a numeric vector
lags_mature_days a numeric vector
lags_mature_std a numeric vector
current_sma a numeric vector
current_adiv a numeric vector
Mature_ADIV a numeric vector
Current_IV anumeric vector

lags_mature_adiv a numeric vector

Examples

data(nikkei)
## maybe str(nikkei) ; plot(nikkei)



6 TWAP

TrueWAP Title TrueWAP

Description

Calculates True Range-Weighted Average Price (TrueWAP)

Usage

TrueWAP(high, low, close, true_range, period)

Arguments
high Vector of High Values
low Vector of Low Values
close Vector of Close Values
true_range Vector of True Range Values
period Rolling window length
Value

Vector of TrueWAP values

Examples

data(nikkei)

TrueWAP (

high = nikkei$High

, low = nikkei$Low

, close = nikkei$Close

, true_range = nikkei$tr
, period = 50)

TWAP Title TWAP

Description

Calculates Time-Weighted Average Price (TWAP)

Usage

TWAP(OHLC, period)



VWAP

Arguments

OHLC Data frame object with Open, High, Low, & Close fields
period Rolling window length

Value

Vector of TWAP values

Examples

data(nikkei)
TWAP (nikkei$OHLC, 50)

VWAP Title VWAP

Description

Calculates Volume-Weighted Average Price (VWAP)

Usage
VWAP(HLC3, volume, period)

Arguments
HLC3 Vector of High, Low, Close Average Values
volume Vector of Volume values
period Rolling window length
Value
Vector of VWAP values
Examples
data(nikkei)

VWAP(nikkei$HLC3, nikkei$Volume, 50)
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