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Step 1-trend calculation
Data: Close price vector (cV)
Result: Trend on each day(t)
cV = difference(cV);
Append 0 to cV;
=0
foriincV do
if i> 0 then
tlil =1
else
1[j1=0;
end
increment j;
end

Algorithm to Calculate Trend on Each Day

Step 2- identification of continuous five days up/down
Data: Date vector along with trend vector(d)
Result: Vector containing relationship between trend and volume
traded(t)
i=0;
J=0;
for i,i+1,i+2,i+3 in d do
for j,j+1,j+2,j+3 in t do
ifj==j+1 ££j==j+2 ££j == j+3 then
cD=1;
else
cD=0
end
end
end

Algorithm to check continuous days up/down
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vV= difference(volume);
append 0 to Vv ;
for iin Vvdo
for jintdo
ifi==-1 then
vD =0;
else if i>i-1 ££ j==1 then
if i> (2* (i-1) then

| vD= 1;
else

| vD=0.5;
end

else if i< i-1££ j == 0 then
i12* I<(i-1) then

vD=-1;

else
| vD=-o0s5;
end

else

l vD=-1

end

end
end

Date: vector containing volume traded on each day (vV) and vector containing trend on each day (t)
Result: vector containing relationship between trend and volume of stock traded(vD)

Algorithm to Find the Relationship Between Trend and Volume of Stock Traded
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