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@ RBERESE (Depth Score)
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Depth _1m = max(N) where breakout[1m][N] != 0
Depth 5m = max(N) where breakout[5m][N] !'= 0

@ SRKEESIE (Width Score)
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Width = count(timeframes where Depth >= 1)

@ EE%=E (Propagation Efficiency)

Efficiency = Width / Depth_ 1m
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5.2 55t &2 ((HED)

def update breakout matrix(current bars: dict) -> BreakoutMatrix:
current bars: {
"Im': latest 50 bars of 1m data,
'5m': latest 50 bars of 5m data,
'15m': latest 50 bars of 15m data,
'30m': latest 50 bars of 30m data,
}

matrix = {}
lookbacks = [1, 2, 5, 10, 20, 50]

timeframes = ['1Im', '5m', '15m', '30m']

for tf in timeframes:
bars = current bars[tf]
current = bars[-1] # 4BIKZ
matrix[tf] = {}

for n in lookbacks:
if len(bars) < n + 1:
matrix[tf][n] = 0

continue

past n bars = bars[-(n+1):-1] # TENIE (RS %50)
highest high = max(b.high for b in past _n_bars)

lowest low = min(b.low for b in past n bars)

if current.high > highest high:
matrix[tf][n] = +1 # [ b3sRg
elif current.low < lowest low:
matrix[tf]l[n] = -1 # [ATFEE
else:
matrix[tf]l[n] = 0 # R

return matrix

def check entry signals(matrix, risk manager, clock):
nn Ilﬁﬁzﬁ\ﬁ%ﬂq)\iﬁ%{iﬁ nun



direction = determine direction(matrix) # +1 or -1
if direction ==

return None

depth 1m = max_breakout depth(matrix['lm'], direction)
depth 5m = max_breakout depth(matrix['5m'], direction)
depth 15m = max_breakout depth(matrix['15m'], direction)
depth 30m = max_breakout depth(matrix['30m'], direction)

width = sum(1l for tf in ['1Im','5m','15m', '30m']

if max_breakout depth(matrix[tf], direction) >= 1)

efficiency = width / max(depth 1m, 1)

# oo ARA: SEEHE ---
if (depth 1m >= 5 and depth 5m >= 1 and
clock.in window('09:45', '15:30') and

not risk manager.daily limit reached()):

return Signal('A', direction,
strike="'ATM',

size=risk manager.position size('A'))

# --- ARBIWHANG ---

if (depth 1m >= 10 and depth 5m >= 2 and depth 15m >= 1 and
efficiency > 0.5 and
clock.in window('10:00', '15:00') and

not risk manager.daily limit reached()):

return Signal('B', direction,
strike='1 0TM',

size=risk manager.position size('B'))

# --- FEC: BN ---

if (depth 5m >= 5 and depth 15m >= 1 and
pullback detected(matrix, direction) and
pullback recovered(matrix, direction) and
clock.in window('10:00', '15:00')):

return Signal('C', direction,
strike='ATM',

size=risk manager.position size('C'))



return None

def check exit signals(matrix, position, risk manager):

nn Ilﬁﬁﬂjiﬁ%{q:" nn
dir = position.direction

# IR
if position.unrealized pnl pct <= -position.max_loss pct:

return Exit('hard stop')

# LEMLERR - KR RARARRIEK
if position.strategy == 'A':
if max breakout depth(matrix['5m'], dir) < 1:
return Exit('structure stop')
elif position.strategy == 'B':
if max_breakout depth(matrix['5m'], dir) < 1:
return Exit('structure stop')
elif position.strategy == 'C':
if pullback deeper than(matrix, dir, threshold=5):

return Exit('structure stop')

# SR
profit targets = get profit targets(position, matrix)
for target in profit targets:

if target.condition met(matrix):

return PartialExit(target.portion)
# B[R]
if position.holding time > position.max _holding time:

return Exit('time stop')

return None
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