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1. X% AEMEZ{+4 / What the Line Helps You Observe
VWAP Pro £ B 2 RHE K BN B IRAKESE - AR $MENEESEREST - ARRIKE > Bt
WA THN  EFEETS -

VWAP Pro overlays a volume-weighted price reference for an anchored interval, with an ATR band for distance. Choose the
interval, then read whether close is inside, above, or below the band.

VWAP = 2(Source x Volume) / ZVolume

AR HERZFRIUTERET » UARSMBBRE RE"  £75 ~ THMEREEENUE  FEEAEEHRAHLE

He o

The ATR band is not a statistical confidence interval and does not require price to revert. Above, below, and inside describe
relative positions, not trend verdicts or trading instructions.

= EiERF / Reading Order

L #IAER ~ BHSEEETH -

2.3 VWAP RS ZHHEXNUE -

3. EEMERA FUERE  BEANMIEE -
1. Check the anchor, timeframe, and data.

2. Read position relative to VWAP and the band.

3. Observe approaches, crossings, and moves away alongside price structure.

wLEH Above band SEENRN Inside band HwRA Below band
[ J
101.2 101.2 101.2
100 100 s 100
98.8 98.8 98.8
([ J
Yz#% / Close 102 % / Close 100 I # / Close 98
I3z~ 0 VWAP=100 > ATR=2 > k=0.6 - JEELITIE - Independent examples. Not market data.
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2. kXt 5 / Choose the Anchor

BEAXSERER

Accumulation and chart requirement

Daily (FRIA ERSEHANLRER ; AFHANE K4
Default) Resets at exchange daily-bar boundaries; intraday time-based charts
only
Weekly ERSEHEANLRER ; FANE 1D
Resets at exchange weekly-bar boundaries; intraday or 1D charts
Manual MRS F ot B SR EMNETR ; XKiFirERE K 2
Starts from the bar qualifying for the selected time; standard time-based
charts

H/ BLRZR&MNRZ SN ESZSREBEEX » THERRE RN XEE » B R RIEEIERNE R AN E TR - &
MR 3F tick B 5 Heikin Ashi ~ Renko & IEfrEE R o

Daily and weekly boundaries follow the symbol's exchange time and trading-session definitions, not the chart's display
timezone. They are not necessarily midnight in Beijing or local time. Tick charts and non-standard charts such as Heikin Ashi
or Renko are unsupported.

F et a R ERELE / Manual Time Uses Whole Bars

APAFENBRTRETFHEN DN - RS —REPNNIESE - HI20 15 5 FhEERE 09:37 » 09:30 FiaMHE
REFAITAN ; E—IRAPARBER 09:45 1% -

Only bars opening at or after the selected anchor are included; a bar's price and volume are not split. On a 15-minute chart
with a 09:37 anchor, the 09:30 bar is not partially included; the first qualifying bar is normally 09:45.
MIAMER R — > HERMBETRFERENZ - EHEMERZET IR FREIE&RHR AR SR T EBEE
VWAP : M#EZHLEFAFBE S TENHEA

The script must see a bar before the anchor, or the first loaded bar must open exactly at the anchor. History starting later
cannot substitute for a complete anchored VWARP. Load more history or choose an anchor with complete coverage.

Daily /Weekly ZMB / BHEME - WeFFT—PAESLOR ; EERMBEELFIDR - WA MZLF S -

Daily/Weekly loading mid-period waits for the next actual boundary. A first loaded bar exactly at the boundary can start that
period.

F R BERINRAEH 2025-08-01 00:00 UTC+8 » FEMAEGA - F HEHHENSEHI BN RER - REZFHA
BRAE ; SRR RRRIE AR BIA -

The saved manual default is 2025-08-01 00:00 UTC+8, not a recommended anchor. The card shows the actual included
start in the symbol's exchange timezone; an incomplete start is marked unconfirmed.
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3. {%ES %% 5 87r / Read the Band and Display
SEHH VWAP LKXATR » BRiA ATR KEE 14~ k=0.6 - HRAIE L TINR - LHIRTEHN > BHUESN LT
HTT ; RS T VWAP  thalge{nE T H W -

The reference band is VWAP + kxATR, with ATR length 14 and k=0.6 by default. Band edges are included. Inside-band
classification takes priority over above/below, so a close slightly above VWAP can still be inside the band.

ATR E S RTERIREIE » I VWAP SR EE | REN O NSER RO -

ATR uses current-chart data and does not reset with the VWAP anchor. A multiplier of O collapses the band to its centerline.

NEiIZE

Observation setting

ZRIAS RiE
Default or purpose

HEREL
Anchor

MgR

Price source

ATR KE
ATR length

Band multiplier

Line, glow, band, background

E S ERINTE

Event markers

REESR
Alert conditions

BRI

Close-confirmed events

Daily ; a7k Weekly ~ Manual
Daily; Weekly and Manual available

HLC3 ; AT m
HLC3; close also available

14 5 EZEIR S ERNNEKE
14; volatility-reference lookback

0.6 ; AT » AT VWAP
0.6; changes band width, not VWAP

BRAME > FRERTITHE
Adjustable display, without changing accumulation

FRINK
Off by default

FIAFE 5 hHAIE TradingView 1212
On by default; a TradingView alert must still be created

BN RAREMS

On by default; applies only to events

BIATLE 3 XBFE 7  TEPE 8 HREME 90 - XATLSEANRENSR ; 2EH - BRMFHMIIER -
WESRZFFHEDGE ~ B3/ R/ AEE  UBHNESFSERE -
Defaults are line width 3, glow width 7, band transparency 88, and background transparency 90. Hiding the main line also

hides its glow; the band, background, and events are independent. The status card supports Chinese/English,
Auto/Light/Dark themes, four corners, and text-size settings.

VWAP ~ ATR S RVASHEZ HE LRI NE S BHIREN - FHEFURERANNSREHRLE - #FASETRTERAN
B3 - ATBERE VWAP 5 ATR A S -

VWAP, the ATR band, and state update intrabar with current price and volume. Close-confirmed events do not freeze the
curves. A band entry can result from price movement or from changes in VWAP or the ATR band itself.

TR RRBEFE - NIRET 7R - VWAP S EZRMMER/INHRUER ; ERREBRRELFNR - (LRSS
HIEEmM ~ AHMHE - SR -

The card follows the latest bar, not the crosshair. VWAP and half-band width use the symbol's tick-size formatting; rounding
does not change actual boundaries. Compare one setting category at a time on the same asset, timeframe, and history.
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4. 245128 / Events and Alerts

S g

Condition Description

VWAP [a]_E 22k WHEINE VWAP IR RM TR AESEH I ET

Cross Up Close moves from below or equal to above VWAP

VWAP [ &k WEMS VWAP X RAM LA ESEEATH

Cross Down Close moves from above or equal to below VWAP

VWAP A SET MENE AR » FBF ; (NHEMERE

Enter Band Moves from outside to inside, including edges; a wick touch alone does
not qualify

B MEIRE AERWEN (BRI ; EHLC3/Close hIRRKE VWAP » Rt EHER SR RthAaE
KE - YHI SR —HRER—HEREN ; HaEER VWAP AT  BREFH - FHEHFRLE ATR i -
T NE IR E AR EHEEA A

The comparison price is always chart close/current last price. Changing HLC3/Close changes VWAP and can therefore
change event results and timing. Current and prior bars must be valid in the same anchor segment. VWAP may jump on an
anchor reset, but that is not a crossing. Crosses need no ATR warmup; band entry requires valid bands on both bars.

#1288 / Create an Alert

1 g anid ~ B~ MENFERE - RIFREAXTE -

2. #£ TradingView GIEIZEE » HIFAIBIRE =Lz — -

3. BANRBEMWESIA - FERBEMER SR "SR K AREN"; ZFBHTEEE -

4. ZEFMHER > W BHFL ; REFRC A XHREESRM -

1. Set the symbol, timeframe, anchor, and band settings, leaving alerts enabled.

2. Create a TradingView alert and choose this indicator and one of the three conditions.

3. Keep close confirmation enabled by default and choose Once Per Bar Close; select notification options and create it.

4. Enable markers separately if wanted. Hidden markers do not disable alert conditions.

KAEHREWANSATEPRET  FHTREREINAEE | IT2AERN - FERFFIETRKE LW TR
A o TradingView {REFOIZERN B AFIEBIRAR ; EREE ~ 28 - RS EAHE - EBkIAREHER - ELRE
TH o

Disabling event close confirmation allows conditions that can change or disappear before the close; it is not a freeze mode.
Historical markers do not establish that a live notification was sent. TradingView saves a creation-time script/settings

snapshot; delete and recreate alerts after changing code, inputs, symbol, or timeframe. See the linked official alert
documentation.
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5. #iEkA S5 R 658 / Data Status and Questions

VWAP fE E 8 SEREBEEMN - TRRKAELFCHA ; TRTZNEORTERR - REE - AR
NEEART B FELEBEES TR 1 HE - B/ AEXSF T -EXLR ; FHEATEEREK /T
AREHE - SRR XL ANHER - UEMERHETEEER — MR -

VWAP weights bar prices by the chart's volume feed, not an account's actual cost basis; volume definitions vary by market.
Missing/negative volume or invalid prices make the segment incomplete and stop plots and events, without substituting
volume=1. Daily/Weekly wait for the next boundary. Manual requires corrected missing/invalid data or a new anchor
excluding those samples; more earlier history does not fix the same bad sample.

TRZBRAEE - RAUTEHATHNEFERRZE | A RITBEAEN - TERRE VWAP MDAl #aXEBRE
SELTREM - ATR FHAEE VWAP AI 8 7R » BSEHE AT o

Zero volume is valid. With no positive accumulated volume, the script waits; after positive volume has accumulated, a
zero-volume bar holds VWAP while price may still form events relative to it. During ATR warmup, VWAP can appear in a
neutral color while the band is unavailable.

e KRE

Question Check first

BRZ% BFRER - FH - HRES ~ BEUE

No line Chart type, timeframe, anchor coverage, volume
&irnh - (BREIRD FRIEERIAKR 5 FHERIAZYE

Moving line, no marker Markers default off; events default to close confirmation
B HEIRRETREL MER (BIRAR IR AR

Old alert ignores new inputs Delete and recreate the alert snapshot

BEATRERRE VWAP HAEE  EFATATERFIR O

Band entry without touching VWAP The band has width; entry need not cross its center

"BHE T B R E MEHRE RE MERQNEIRI A » MANEBRRESLTE - [H5L ~ BEOF - BRNEN#ER
BEMER | TRBEEAER T ERESR" ~ MBEERZHER -

"Data complete" means a known loaded-anchor start with no detected invalid samples, not certified feed completeness.
History, volume definitions, chart granularity, and anchor affect results. There is no blanket non-repainting claim or guarantee
of reversion or trading results.

B3 TradingView A O #FTFHIA - HINEISZIFENRER BB » MBRIAVRBEFFIRWER -

Open the TradingView script, add it to a supported standard time-based chart, and start with the defaults.
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