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1- Strategy Tool Overview SRV

The Strategy Tool automatically enters a trade based on user defined conditions. The trade is
triggered by filters set in a Strategy Template and other conditions set in the Strategy Tool.

The Strategy Tool adds timing and money management to the trade setup a
user has defined in a Strategy Template. There is no more effective way to
hone trading skills, gain awareness of market patterns as they develop,and
build the confidence required to trade successfully in the live market.

The Strategy Tool can be used three different ways:

e Live Market

The Strategy Tool can be run in simulated mode while trading a live account. The Tool will
trigger a trade and then the user can make a decision to enter a live trade.

e Simulated Trading

Multiple simulated accounts can be created. The Strategy Tool can execute trades in one
simulated account while the user practices making entries in a different simulated account.

e Replay Mode

The Strategy Tool can be set to run in Replay mode and gather data for the user to refine their
trade setups.

The Strategy Tool

KTML - Long Term Money Lm) Uses a Strategy Template created
using the LTML indicator

Set conditions on the LTML indicator
using the appropriate filters. Plus

/ -

Save Strategy Template Timing and Money Management filters

in the Strategy Tool.
k Print Arrow Alert OR Not )
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2- Nuances Running the Strategy Tool in NinjaTrader SRV

There are some very important key points to understand prior to using the Strategy Tool.

You MUST DISABLE the Strategy Tool prior to closing your workspace.

e If you close a workspace with the Strategy Tool enabled, you can leave NinjaTrader in an
inconsistent state which can cause numerous problems with your charts and data.

e If you see this warning, you should click No and go back and disable the Strategy Tool prior to
closing the workspace.

Close Workspace

The workspace you wish to close has 1 enabled strategies. By closing
this workspace these strategy(s) will be disabled. Do you wish to
proceed?

Yes | No '

e You CANNOT save the Strateqy Tool settings within a chart template.

e Butyou CAN save the Strateay Tool settings in a workspace if the following two conditions
are met:

v" Must be working with a REAL-time data feed (not Replay mode).

v' The Strategy Tool must be DISABLED.

\_

e . )
¢ In Replay mode you can save the Strategy Tool settings in a workspace but they will NOT
ENABLE the next time you use the workspace.
Therefore, you must configure a NEW Strategy Tool every time you use Replay Mode.
,

It is best to use a different workspace for Real-time and Replay mode.
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3- Follow These Steps to Minimize Problems

A

It is best to Connect and Disconnect following these steps in the exact order.

Real-Time Connection

\_

Open NinjaTrader.

Connect to Real-time data feed.
Open Real-time workspace or create
workspace.

CONFIGURE Strategy Tool.

Save workspace.

THEN ENABLE Strategy Tool.

To Disconnect

DISABLE Strategy Tool.
Save workspace if desired.
Close workspace.
Disconnect from data feed.

_/

ﬂrst Time You Configure Strategy Tm ﬂubseguent Real-Time Connectiom

kE

To Disconnect

Open NinjaTrader.

Connect to Real-time data feed.
Open Real-time workspace.
ENABLE Strategy Tool.

DISABLE Strategy Tool.
Save workspace if desired.
Close workspace.
Disconnect from data feed.

/

Replay Connection

ﬂmect To Replay Mode

Open NinjaTrader.

Connect to Replay data feed.
Open Replay workspace or
create workspace.

Select date and time.

¢ CONFIGURE Strategy Tool.
o ENABLE Strategy Tool.

To Disconnect
¢ REMOVE Strategy Tool.
e Save workspace if desired.
¢ Close workspace.
¢ Disconnect from data feed.

Download Replay data if needed.

5%

(. )

You must configure a NEW
Strategy Tool every time
you use Replay mode!

e Do NOT use the workspace
you are using with Real-

\ time data feed!

J

See Page 20 for more information
on using Replay mode.
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4- Configure the Strategy Tool

VA

NinjaTrader must be connected to a data feed to Configure the Strategy Tool.

A data feed connection can be seen in the lower left corner of the control center.

~ Control Center - Untitea1 - © HEM

File Tools Help [+/-]

~ Control Center - Untitled1 = O

File Tools Help [+/-]

Bd Ask
wa e
wa e
Open  High

Ordets | Siiategies | Executions | Positions | Accaunts | Account Performa + [ *

3 THH

Orders | Stategies | Executions | Postions | Accourts | Account Pesfoma ¢ |+
Bid Ak Last

v e n/a ™
el - Open  High Low

1
Connected - COG |

e T
|H.‘.rnuﬁd‘ﬁud. \l

CQG and Replay data feeds

~ Control Center - Untited1 = O HIESN

File Tools Help [+/]

Oidess | Suategies | Ewecutions | Positions | Accounts | Account Pedforma < | *
Bid Ask Last
wa na v | Type Delaut> v
na na n/a AT <

SR I Mo

| | |

No data feed showing

¢ Right click on a MasterBar chart then click on Strategies.

e On the top left Click on MLT then click on the New

button.

Notice the filters on the right are
“grayed” out and not accessible
. licki | | _

e You can now start setting the filters as desired.

Instruments

Intervals

Data Series...

Indicators...

Strategy Performance

Strategies
SampleMACrossOiver
SampleMulinsirument
SamplebluliTimeF rame
13 Apply Close

[ See the following pages for details on all of the Strategy Tool Filters. ]
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5- Strategy Tool Filters JAV

Strategy Template

Strategy Templates are created using the LTML indicator (Long Term Money Line) and are saved
as “.csv’ files.

e Click on the Template 1 field then click the drop down menu to the right and you will see all of
your saved Strategy Templates. B Strategy Templae

01b. Waves to Trade 135
(e, Bars to Trade 1.2.3

Ola. Select the name of the Strategy Template from the drop 01 Iorere BavsAaves STHL Cross | Tras
down menu that you want the Strategy Tool to trade.
01b. Enter the Waves to trade this strategy.

O1c. Enter the Bars to trade this strategy.

01d. On/Off filter to ignore entries on lines 01b and Olc.

Slope Trade.csv
1

Olc. Bars to Trade 1.2

01d. Ignore Bars/\Waves STML Cr Fal:
Use commas NOT periods between the numbers for the Waves T e o e 135
[ and Bars. Otherwise the Strategy Tool will not enable. } :é;;’:&j,j&sm T
e 123
g".i: I.[q“n:pe‘j:‘s/wave: STML Cross  True
04b. Waves to Trade 135
02a. — 02d. Use to enter a second Strategy Template. Dedmploe 123
03a. — 03d. Use to enter a third Strategy Template. 5 Wenee o i 135
04a. — 04d. Use to enter a fourth Strategy Template. %E‘:;L“J;E";ummm =
05a. — 05d. Use to enter a fifth Strategy Template. _
06a. — 06d. Use to enter a sixth Strategy Template. If running more than one Template, the

Strategy Tool will allow only one Template
to have an active trade at a time.

Note: The “Ignore” filter only needs to be used IF

The Strategy Template being used is using the STML Cross filter on the LTML.

“Order Inputs” is broken into sections below.

Bar Close Entry

This filter controls whether the Tool enters trades only after a MasterBar has closed or enters “inter-
bar” which can result in subsequent trades on the same MasterBar.

e Generally this will be set to True.

01. On/Off filter to use Bar Close entries. [01. Use Bar Closs Enty? False |

e |Ifitis setto False, the Strategy Tool can enter subsequent trades on the same bar.

e If you do not want subsequent trades, then set line “06- [05. One Trade Per Bar? Tiue |
One Trade Per Bar?” to True.
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5- Strategy Tool Filters - Continued ¥/

ATM Strategy [<][ Rev | FLAT  [cLosE ]
Instrument: CL11-14 v Orderqty: 1
This filter allows you to use “ATM Strategy” templates that have been e [EDEE o EED
created using a DOM. B =
(®) 1Target () 2Target () 3 Target
If using this filter, line “03d. Limit Offset?” CAN be enabled. m
Profit target: 5

Stop strategy: <None> v

If using this filter, the Strategy Tool will not use the values in lines 03a,
03e and 03f.

02a. On/Off filter to use an ATM Strategy that you have created with a DOM.
02b. Enter name of “ATM Strategy” you want the Strategy Tool to use.

02a Usze ATHM Template? Falze
EXACT name
You must enter the of the (2b, ATM Template name

ATM Strategy jncluding punctuation.

Order Parameters

These filters are used to set the order entry and profit/loss requirements for the Strategy Tool. The
Strategy Tool can enter a trade using a market order or a limit order.

e Market Order — The best price obtainable at the time the order is executed. This type of order
will guarantee an execution but does not guarantee at what price.

e Limit Order — A specific price the user is willing to pay to enter a trade. This type of order will
guarantee the price but does not guarantee an execution.

e Limit Offset is the number of ticks above or below the current limit price when conditions are
met for an entry.

03a. Number of contracts to enter.

03b. On/Off filter to enter the trade using a limit order.

03d. -Use a negative humber to get a better price than the current limit price.
-Use zero for the current limit price.

-Only use a positive number if you are TRYING to ensure an 03a. Order Guaniity 1
. 03c. Uze Limit Entry? False
execution but do not want to use a Market order. 02, Lirit et 0
03e. Number of _tlcks profit to close the trade. 03e. Prafit T arget 10
03f. Number of ticks loss to close the trade. 03 Stop Loss 10

If alimit order is not filled by the bar
close, the order will be canceled.
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5- Strategy Tool Filters - Continued ¥/

Halt Trading

This filter is used to STOP the Strategy Tool from entering any more trades once a user defined
“TOTAL” profit or loss requirement is met FOR THE STRATEGY.....NOT the account!

G running multiple Strategy Tools in one account, the Halt Trading\
Profit/Loss is triggered for each Tool separately.

First Strategy Tool — Set to halt trading at a 50 tick loss.
Second Strategy Tool — Set to halt trading at a 30 tick loss.

kThe TOTAL ACCOUNT could realize an 80 tick or more Ioss!J

04a. On/Off filter to Halt Trading when Profit requirement is met. O4a. Use Halt Trading Profit?  False
04b. The pumber of ticks (not dollars) to trigger the Profit Halt Trading. 04b. Halt Trading Profi 50
05a. On/Off filter to Halt Trading when Loss requirement is met. 05a. Use Halt Trading Loss?  False
05b. The number of ticks (not dollars) to trigger the Loss Halt Trading. 05b. Halt Trading Loss 50

W Message
e When Halt Trading is triggered you will see a message similar to Sy on: CL 1214 dsaled bocause max s it
this and the Strategy Tool will be disabled.

The final trade that triggers the Halt Trading can result in
an actual higher total profit or loss than set in the filter.

One Trade Per Bar

This filter prevents the Strateqy Tool from entering subseguent trades on the same MasterBar when
line “01. Use Bar Close Entry?” is set to False.

06. This only needs to be used when line 01 is false. [ 06. One Trade Per Bar? Tue |
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5- Strategy Tool Filters - Continued JAV

One to Three Bar Wonder Rule

This filter only applies to the first bar of the first wave. If the past “X” bars are not a different color
than the signal bar, ignore the trade.

07. A value of “0” will disable the filter. 07, larote i it % Different Color | 4

Time Filters

These filters are used to turn the Strategy Tool On or Off based on user defined times.

The user might want to filter out trading times due to news events or other fundamental events.

e There are six time filters available.

e The times entered are Start and Stop times for running
the Tool.

e If No filters are used, the Strateqy Tool will always be On.

02a. Use Time Filker]

08b. StartTimel 1]
08z, EndTimel 1}
08a. On/Off filter to set running times for the Strategy Tool. ggd gse Pmezﬁlte' 2 Ealse
. H e. StartTime:
08b. Enter the time you want the Strategy Tool to Start trad_lng. 08f EndTimes 0
08c. Enter the time you want the Strategy Tool to Stop trading. 02g. Use Time Filter 3 False
8h. StartTime3 1]
05i. EndTime3 0
. . 08§, Use Time Filker 4 Falze
08d. — 08f. Use to enter a second Time Filter. 08k, StartTimed 0
08g. — 08i. Use to enter a third Time Filter. gg' EEdTifT"_E*‘ —— :3 |
08j. — 08l. Use to enter a fourth Time Filter. T e _ e 0
08m. — 080. Use to enter a fifth Time Filter. 080, EndT imes 0
08p. — 08r. Use to enter a sixth Time Filter. 08p. Use Time Filter & False
08q. StartTimet 1]
Q8. EndTimek 1}
08a. Use Time Filter1 True
08b. StartTimel 83000
08c. EndTime1 85500
08d. Use Time Filter 2 True
08e. StartTime2 90500
08f. EndTime2 92500
08a. Use Time Filter 3 False
08h. StartTime3 0
08i. EndTime3 0
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5- Strategy Tool Filters - Continued VA

Be VERY careful how you enter the times!!!
If times are entered incorrectly, the Strateqy Tool will not recognize the time filters.

Times entered are military time, ie. Hours / Minutes / Seconds.
(You can drop the leading zero.)

You could enter “071500” OR “71500” for 7:15am.

Hours: Can be 1 or 2 digits
Minutes: MUST be 2 digits
Seconds: MUST be 2 digits

Do NOT enter MORE than 6 digits!

\_ J

If only one Time Filter is entered incorrectly. the
Tool will not recognize ANY of the Time Filters.

It is best to ALWAYS use at least one time filter in both Real-time and Replay mode.

The Start Time for the Filter should be at least ONE MINUTE LATER than when you:

1- ENABLE the Strategy Tool in Real-time or
2- Start Replay mode.

The Time Filters are based on your computer clock NOT Eastern Time!

If you are in a time zone other than ET, you might consider changing your computer clock to
ET in order to minimize confusion and/or errors in entering Time Filters for the Strategy Tool.
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5- Strategy Tool Filters - Continued JAV

Waves/Bars
e On/Off filter to show the wave and bar counts on the chart.

e The top number is the Wave. B Waves/Bars
e The bottom number is the Bar. Shove'w aves/Bars? False

General

1. Select the account in which you want the & General
1-  Account Replay101

Strategy Tool to enter trades. 2-  Calculate on bar close False
3-  Enabled False

2. ALWAYS leave False. 4~ Input series CL 11-14 (34 mIMasterBar)
5= Label MLT

. 6~ Mavimum bars look back Infinite
3. On/Off filter to turn on the Strategy Tool. 71 Min. bars required 20

4 thru 7 — Do Not Change.

The_“Account” on the Strategy Tool MUST match the “Account”
on the DOM where you want the Tool to enter trades.

Historical Fill Processing / Order Handling / Order Properties

El Historical Fill Processng

Fill typee Default
Slippage 0
. B Order Handh

Don’t change anything here! Ext o cloge | True
Euit on close seconds 30
Sync account position False

El Order Properties

Timne in force Gic
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. 6- Enable and Disable the Strategy Tool v

Once you have set the Strategy Tool filters you must “enable” the Tool.

Enable
Strategies
MLT B WavesBas A
e Set Enabled to True under General. Sy ShowWovesBur?  Falte
S J0ssUver BG ‘
— oo Replayl01
e You MUST then click Apply. "'\) Eﬁ:’“”’m
Input series “14 (34 miMaste:
Label MLT
Masamum bars look bac Infinite
) 3 Min bars requred 20
When the Strategy Tool is gngblgg, !Qu will B Historical Fill Processing
NOT | hange any of the filters. T
B Order Handling
Ext on close True v
07}. Use Time Filter 4
Disable P
e Set Enabled to False under General. ok Fotl Clse

e You MUST then click Apply.

When you add the Strategy Tool to a chart you will see a designation in the top left corner of the
chart.

Disabled Enabled

e (D) MLT is disabled.

(D) MLT

e MLT is enabled.

MLT

[<] rev | raT  [cLose|[c|

Instument  (CL1214 v|  Oiderqly: !

You should set the “ATM Strategy” to None on the / [:?st:;w N;: "Fl‘ = .

DOM that you want the Strategy Tool to enter trades. 1ot O 2Tamt] O 2Tape
u'y 0 -

Profit target: |0
Stop strategy: <None

Note: If you click on the *CLOSE” button on the DOM, the Strategy Tool will be disabled! ]
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7- Printing an Arrow for the Strategy Tool Is Optional ¥/

It is important to understand that running the Strategy Tool
and printing an Arrow are independent actions.

The Strategy Tool
ﬂTML —Long Term Money Linh

Uses a Strategy Template created

. - using the LTML indicator
Set conditions on the LTML indicator

using the appropriate filters.

Plus

Save Strategy Template Timing and Money Management filters

in the Strategy Tool.

\ Print Arrow Alert OR Not J

The Strateqgy Tool does not print the arrow!

The Strategy Tool will run regardless if the
arrow filter is set to print on a chart or not.

Arrow No Arrow

6\ Strategy Template can be a COMBINATION of arrows used on a chart.

Ex: Triple Momentum (red arrow) plus a Range Marker (agua arrow).

e To trade this strategy in the Strategy Tool you would create a
Strategy Template on a new LTML indicator that COMBINES all of
the conditions included in both arrows.

¢ You then have the OPTION of printing the additional arrow
associated with the Strategy Template. j
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8- Configure the Strategy Tool without a Chart IV

You can configure and enable the Strategy Tool without using a chart via the Control Center.

~v Control Center - CL Live 113 - olEl

¢ Right click on the “Strategy” tab that is e e
under the Strategies tab on the Control =

strument Data Serie  Parameter  Postion  AvgPrice Urveslized Realized  Account Connectio  Enabl

MLT | CL1214 | 34mMast | TreeATM| - | 0 | $000 | $000 | S0l | cCOG | W |

[Connected - COG |

v Control Center - CL Live 113 - olEl
File Tools Help [+/-]

Orders Stiategies  Executions | Postions | Accounts | Account Performance | Log

‘ Stateg (—L . Resesiiag Postion AvgPice Uneasize Realzed Account Connecti Enabled
| tegy..| P

i ‘ MLT {| - | o | sooo | s000 | Simt1 | CO6 | & |
e Click on New Strategy. T

Enable

[Connected-C
You will see the panel shown on the right and can configure e .
the Strategy Tool filters as desired. S
= Sg::;::,;v;e:/ﬁam? Eal:a
Two differences to note: e
e There is a field to select the instrument to trade. Sames
E::;:em;lala on bar close :‘il;e
Maimum bars look back Infinite
B Historical Fill Processing
e There is NOT a field to Enable the Tool. N T—— |
This is done on the control center as shown below. st 3 |
=] Zy:al Properties = ‘
Time in force Gte i
;ﬁ: :enod type of the Data Series.

e Enable the Strategy Tool using the last column on the right.

) Control Center - CL Live 11 3 - o IEl
File Tools Help [+/-]

Orders | Strategies | Executions | Positions | Accounts | Account Performance | Log

Strateg /  Instume  Data Seri Parameters Position AvgPrice Unrealize Realized Account Connecti Enabled

| MLT | CL121 | 34mMa| TrueATMLEesw/ | - | 0 | $000 | $000 | simi01 | cOG |

| MT [TF1214] 34 mMa | TeeATMLEew” | - | 0 | s000 | $000 | smt01 | oG |[ L |
[Connected - COG |
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9- Creating Multiple Simulator Accounts VA

v Control Center -
e Go to the Control Center and click on Tools then Options. ew Sl
Otders| #  Instrument Manager... junts | Accor
[Date | {*} Historical Data Manager... hoe
8/18/:’? Session Manager... ollowing che
9/16/ %4 Hot Key Manager... following che
QnSA & New NinjaScript » [olowing che
916/ ) Edit Ninjacript , [otowing che
3164 #  Output Window... °l°w"9 che
b ¥ Account Connections. olwmg i
| following che
® Options  x]
Genessl Snn‘,- -Smum Lo Commesion | ATI Data | RSS | Misc
e Click on the Simulator tab then click on the Accounts button.  wew = & e
- =% -
v Manage Simulation Accounts
e Enter the name of the account you want to create and click
the Save button. Nome: @
Simulation Account

e You must disconnect and reconnect the data feed to
access the account(s) you created.

MNew simulation account 'test’ created, Itwill be effective nexttime wou connect.

This will create a separate simulator account that
can be selected from a DOM or the Strategy Tool.
You can create as many accounts as needed!

You cannot use extra simulator accounts in Replay mode.
Replay mode will only use the Replay101 account.
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10- Use the Tool on One DOM and Trade on Another V /'

This will NOT work in Replay mode This will NOT work without an
only with a Real-time connection. appropriate NinjaTrader license
and/or funded brokerage account.

Global Simulation Mode must be turned off

~ Control Center - w Control Center -

- File | Tools Help [+/] File | Tools Help [+/-]
e Go to Control Center select File and uncheck Global | New 3 | New 3
Simulation Mode. " j“’ : CW"

$  Disconnect ©  Disconnect

Flatten Everything Flatten Everything

i
Global Simulation Mode

X Utilties »
4 Edt

e This allows the user to select from multiple simulator

aCCOuntS- ‘ ¥ | Global Simulation Mode I
o Doles »

4 Eat

TTE T T TR T TR T T

¢ When Global Simulation Mode is checked only the
Sim101 account is accessible.

flt is VERY important to understand what happens when you turn off Global \
Simulation Mode!!!

e When Global Simulation Mode is ON — You CANNOT connect to your LIVE
account on a DOM.

e When Global Simulation Mode is OFF — You CAN connect to your LIVE

\ account on a DOM. /
<[ Rev | AT [cLosk | [<][ Rev | FLAT  [crosk |
Instrument: CL1114 v Order gty: 1 s Instrument: CL1214 v Order qty: |1 o
Account: Replay101 TIF: Day v Account: Amp123 v TIF: Day v
ATM Striategy:  <None> v ATM Strategy: | <None> v
ATM Strategy parameters [ticks) M ) ters |t
o 1 Target 2 Target 3 Target ® 1 Target 2 Target 3 Target
Oty: 0 v Oty 0 c
Stoploss: |0 = Stoploss: |0 =
Profit target: |0 v Profit target: |0 :
Stop strateqy: <None> Stop strategy: <None>
Global Simulation Mode ON Global Simulation Mode OFF
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10- Use the Tool on One DOM and Trade on Another - Continued //s\'

The “Account” on the Strategy Tool MUST match the “Account” on the DOM where you want the Tool

to enter trades.

/USER enters trades on this DOM

¢ DOM “Account” is Sim101.

e ATM Strategy can be set by the user.

J

/Strategy Tool enters trades on this DOM

e DOM “Account” is “CL SWR” which
MUST match the Strategy Tool Account.

e ATM Strategy should be set to None.

Strategies [ x|
MLT 07 ErvdT enad 0 ~
SamplefimShategy 07en. Uss Tims Fiter 5 | Falss
SoToNAGorOvm T StToes 0
SampleutiT meFrame: 070, EndTime5 o
07p. Use Tine Flter 6 False
07q. StatT ureb o
071. EndTimek o
B WavesBas
| Show'wWave:/Bais? | Falie
| 1 a6 M
: o MLT | Accourt CL SWR
[«] mev | mar [cwose]|c] L‘scdale-w.:ach;eLT’_|_|d 0
- Enabled True
Instument:  CL12714 ~ Ouder gty 1 a It seres CL 12-14 [34 miMaste:
ATM Suabegyr  <Mone> v Enabled
ATM Strategy pasameter: [icks) Ensbied
% 1Teget ()2Teet ()3Togel Remave
Oty 0 :
i —
R = oK. Apoly Close:
Profi tarpet. 0 v
T [ T T T I e |

The second DOM used can be a Live DOM so the user can receive signals
from the Strategy Tool then make a decision to enter a live trade.
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11- Looking At Performance of the Strategy Tool

e Right click on the MasterBar chart and select Strategy Performance then MLT.

e There will be three options to view the Strategy
Performance.

1- Real-time
2- Historical & Real-time -
3- Historical =

Strategy Performance

Drawing Tools

Historical performance is VERY inaccurate on a “bar” based system like a MasterBar.

It is recommended to_NOT use the “Historical & Real-time” or “Historical” performance.

Real-time

e This will show only trades that have executed since the Strategy Tool has been running.

[ This will yield the most reliable performance data. ]

A B C D E F G H | J K L
Trade-# | Instrument Account Strategy  Market pos uanliEntly pricel  Exit price Entry time Exit time Profit Cum, profit
1 CL11-14 | Strategy Tool CLMLT Long | 1| 9188 91.91 10/1/2014 8:58 M | 10/1/2014 8:59 &M 30 30
2 CL11-14 | Strategy Tool CLMLT Shat | 1| 91.85 91.82 10/1/2014 3:094M | 10/1/2014 3:10 &AM 30 60
3 CL11-14 | Strategy Tool CLMLT Long | 1| 9231 92.34 10/1/2014 10:50 AM | 10/1/2014 10:50 AM 30 30
4 CL11-14 | Strategy Tool CLMLT Long | 1| 9237 92.4 10/1/2014 10:51 AM | 10/1/2014 10:52 AM 30 120

If using an ATM Template in the Strategy Tool (line 02a.), you will not find performance data as

described above.

e You will find the performance data in the Control Center under the Account Performance tab.

File Tools Help [+/-]
Orders | Strategies | Executions | Positions Aocoun(sl Account Performance Iog
Generate From: 10/3172014  [O~ To: 1073172014 (O~ Mode: | Curency v Advanced >> [ Group tra
[ Summa(y‘ Graphs | Executions | Trades | Periods | Orders | Joumnal
Performance All Trades Long Trades Short Trades o)
Total Net Profit $75.00 $0.00 $75.00
Gross Profit $75.00 $0.00 $75.00
Gross Loss $0.00 $0.00 $0.00

19
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12- Back testing using the Strategy Tool in Replay Mode /AW

The Strategy Tool can be used in Replay mode to back test a trade setup.

You must configure a NEW Strategy Tool every time you use Replay mode.

e When using Replay mode it is best to ALWAYS use at least one time filter in the
Strategy Tool.

e The Start Time for the Filter should be at least ONE MINUTE LATER than when
you start Replay mode.

To use Replay mode you must download data for the day you want to trade.

~ Control Center -
| Fite | Tools Help [+/]

e You must be disconnected from a data feed.

e On the control center go to File/ Utilities/ Download Replay
Data.

W Download Replay Data n

Type: __<Default> v
Name: | CL11-14 v

e Select the Instrument and Date for data you wish to download.

Date: | 10/22/2014 | [~

Download available L1 data

e Click OK. Download available L2 data []
Coc
~ Control Center - Untitled1 - O
File Tools Help [+/-]
Orders | Strategies | Executions | Positions | Accounts | Account F | Log
Bid Ask Last Order Type
e You can see that data is downloading in the lower e wa__ma [Tne ORe® - =
- 0 Hig Low
right corner of the Control Center. e e s
InAOQULSIStFi ARNOTIGACIDStT Time. In D Can

T | Dowrloading level Il replay data GC 1214 |:
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12- Back testing - Continued

VA

Once the data has finished downloading connect to Replay data feed.

Y
H [File | Tools Help [+/-
e On the Control Center go to File/ Connect/ Market B
Replay Connection. lt:: Workspaces '1 o,
Connect » CQG R

§ Disconnect ’ External Data Feed

Flatten Everything Kinetick = Fod Of Day (Free) [
Market Replay Connection —
Simulated Data Feed

AT Interface
Global Simulation Mode

W& Utilities »
4 it

e Open your Replay workspace.

You will see a small “Replay” control center.

Replay (paused) 10/21/2014 12:00:01 AM
Fom 10721722014 T~ | 1o [0/2172014 [~

¢ Right click on the Replay control center.

(] CIICk On GO TO- I } II » Awailable Data...

e Select the Date and Time you want to replay. Re W GoTo
e Click OK. F'“":‘v Time: [[1072172014 800008 |-+ |
D ==

e For best performance, Replay mode should only be run at 1X Replay (0 110/20/2014 8:10:00 AM
speed but can be run at higher speeds for gross filtering. Fom 10202014 G| 1o (107232014 O

uo»

You cannot use extra simulator accounts in Replay mode.
Replay mode will only use the Replay101 account.
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Tips for Using the Strategy Tool VAN

It is important to understand that running the Strateqy Tool and printing an Arrow are
independent actions.

You MUST DISABLE the Strategy Tool prior to closing your workspace.

You CANNOT save the Strategy Tool settings within a chart template.

You CAN save the Strategy Tool settings in a workspace if connected to a Real-time data feed
AND the Tool is DISABLED.

You must configure the Strategy Tool EVERY time you connect to Replay mode.

It is best to use a different workspace for Real-time and Replay mode.

It is best to Connect and Disconnect following the steps provided in the Strategy Tool module.

NinjaTrader must be connected to a data feed to Configure the Strategy Tool.

When the Strategy Tool is enabled, you will NOT be able to change any of the filters.

Use commas NOT periods between the numbers for the Waves and Bars. Otherwise the
Strategy Tool will not enable.

If running more than one Template, the Strategy Tool will allow only one Template to have an
active trade at a time.

If using an ATM Strategy, you must enter the EXACT name of the ATM Strategy including
punctuation.

If a limit order is not filled by the bar close, the order will be canceled.

The Halt Trading filter is used to STOP the Strategy Tool from entering any more trades once
a user defined “TOTAL” profit or loss requirement is met FOR THE STRATEGY.....NOT the
account!

The final trade that triggers the Halt Trading can result in an actual higher total profit or loss
than set in the filter.

It is best to ALWAYS use at least one time filter in both Real-time and Replay Mode. The Start
Time should be at least ONE MINUTE LATER then when you ENABLE the Strategy Tool in
Real-time or start Replay mode.

Be VERY careful how you enter times for the Time filter. Times entered are military time. If
entered incorrectly, the Strategy Tool will not recognize the time filters.
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Tips for Using the Strategy Tool - Continued JA

The Time Filters are based on your computer clock NOT Eastern Time.

The_“Account” on the Strategy Tool MUST match the “Account” on the DOM where you want
the Tool to enter trades.

You can configure and enable the Strategy Tool without using a chart via the Control Center.

After creating extra simulator accounts you must disconnect and reconnect from the data feed
to access the account(s) you created.

You cannot use extra simulator accounts in Replay mode. Replay mode will only use the
Replay101 account.

Using the Tool on one DOM and trading on another will only work with a Real-time connection.
It will NOT work in Replay mode.

An appropriate NinjaTrader license and/or brokerage account is required to use the Tool on
one DOM and trade on another.

Global Simulation Mode must be turned off to access extra simulator accounts. It is VERY
important to understand what happens when you turn off Global Simulation Mode!!!

Historical performance is very inaccurate on a “bar” based system like a MasterBar. It is_
recommended to NOT use the “Historical & Real-time” or “Historical” performance.

Real-time will yield the most reliable performance data.

If you have created extra simulator accounts for testing purposes, it is good to periodically
clean them out by resetting the database.

Be careful defaulting things on the Strategy Tool! If you default a setting in the Strategy Tool, it
will be saved in the “NinjaTrader7\ templates \ Strategy” folder. You should delete all items
from this folder if you are having problems.

If you click on the “CLOSE” button on the DOM, the Strategy Tool will be disabled!

If “Strateqgies” is grayed out on the chart menu, you might not be connected to a data feed.

If the filters on the Strategy Tool are graved out, you might need to click on the “MLT” on
the left to engage the Strategy Tool.

If the Strateay Tool will not enable:
1- You might have changed data feeds and need to configure a new Strateqgy Tool.

2- You might have entered periods not commas for “Waves to Trade” or “Bars to Trade.”
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