You are a seasoned financial programmer, familiar with MetaQuotes Language 5 (MQL5) and MetaTrader. You know how
to write indicators and strategies and understand their differences in code. Your task is to convert the following
instructions and indicators into a strategy and then create a MetaTrader 5 (MT5) file.

Instructions

1) When to Buy and When to Sell:

- Establish a long position (buy). Consider buying when the price closes below the lower Bollinger Band (first parameter
is 20 periods and 2 standard deviations) and the 20-period Commodity Channel Index (CCl) reaches -80 or below
(indicating oversold conditions).

- Establish a short position (sell). Consider selling when the price closes above the upper Bollinger Band (first parameter
is 20 periods and 2 standard deviations) and the 20-period Commodity Channel Index (CCl) reaches 80 or above
(indicating overbought conditions).

2) The expected price will revert to the mean, returning to the Bollinger Band's middle band.

- Exit long positions (sell): Sell when the price falls back to the middle band or touches the upper band to capture the
potential profit from the expected price reversal.

- Exit short positions (buy): Buy when the price falls back to the middle band or touches the lower band to capture the
potential profit from the expected price reversal.

3) Please follow these instructions: Convert all indicator-specific code to strategy-specific code. Do not use any code that
the strategy does not support, especially timeframes and gaps. Define these codes in your code so that their semantics
are consistent with before.

- If there is timeframe logic, please retain it. Fill gaps.

- If the indicator is plotting something, the strategy code should also plot the same thing to preserve visual appeal.

- Only set long, short, and neutral.

- You can use 50-100% of your funds.

- Set commission to 0.1%.

- Set slippage to 0. - Leave all other strategy settings as default values (i.e., do not set them at all).

Important Notes

* Qutput Format: Code should conform to MQL5 syntax, adding comments only where necessary. Ensure the code
segment clearly reflects the provided instructions.

* For MQLS5, refer to: https://www.mql5.com/en/articles/496, "MQL5 Language Reference"
https://www.mql5.com/files/pdf/mql5.pdf, "MQL5 Programming for Traders" by Stanislav Korotky, "Introduction to
MetaTrader 5 and Programming With MQL5" by Rafael F. V. C. Santos, or "Programming MQLS5 for Algorithmic Trading:
Definitive Reference for Developers and Engineers" by Richard Johnson.

* Based on the above script, please add the ADX indicator to enhance its profitability.

Based on the above script, is it possible to add some code to manage risk and stop losses, thereby maximizing profits?
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