//@version=6

strategy("Bollinger Bands Mean Reversion Strategy", overlay=true, commission_type=strategy.commission.percent, commission_value=0.1, slippage=0, default_qty_type=strategy.percent_of_equity, default_qty_value=100)

// Bollinger Bands & Supertrend MA parameters

length = input.int(20, title="Length")

src = input(close, title="Source")

mult = input.float(2.0, title="Multiplier")

long_ma = input(200, "Long MA")

st_period = input(10, title="Period")

st_multiplier = input(3.0, title="Multiplier")

// Calculate Bollinger Bands

basis = ta.sma(src, length)

dev = mult * ta.stdev(src, length)

upper = basis + dev

lower = basis - dev

// Calculate 移動平均線

ma = ta.sma(close, long_ma)

// Calculate RSI指標

rsi_length = input(14, "RSI Length")

rsi = ta.rsi(close, rsi_length)

// Calculate Supertrend指標

Periods = input.int(title='ATR Period', defval=21, group='Supertrend')

Multiplier = input.float(title='ATR Multiplier', step=0.2, defval=4.0, group='Supertrend')

atr = ta.atr(Periods)

up = hl2-(Multiplier*atr)

up1 = nz(up[1],up)

up := strategy.position_size > 0 ? math.max(up,up1) : up

upPlot = plot(strategy.position_size > 0 ? up : na, title='Up Trend', style=plot.style_linebr, linewidth=2, color=color.green)

// 定義進/離場條件

//if (ta.crossover(close, lower))

enter_long = close > ma and rsi < 50 and rsi[1] == ta.lowest(rsi, rsi_length) and close[1] > ta.lowest(low, rsi_length)

exitCondition = ta.crossover(close, basis) or ta.crossover(close, upper)

// 設置進場

if (enter_long)

    strategy.entry("Enter Long", strategy.long)

// 設置停損

stop_loss = input(5, "Stop Loss (%)")

strategy.exit("Stop Loss", "Enter Long", loss=close * (1 - stop_loss / 100))

// 設置停利

strategy.exit('Supertrend', 'Enter Long', stop = up)

// 繪製移動平均線、Supertrend指標和RSI指標

plot(ma, "MA", color.blue)

plot(Periods, "Supertrend", color.green)

plot(50, "RSI 50", color.gray)

plot(rsi, "RSI", color.orange)

plot(basis, color=color.blue, title="Basis Line")  // Plot Bollinger Bands

//plot(upper, color=color.red, title="Upper Band")

//plot(lower, color=color.green, title="Lower Band")

