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BASE NINJATRADER SETTINGS

NINJATRADER 7

If you use File Data source to allow the use of the Ninja tick files, please enable recording of the files in
Tools/Options/Data

Options
General  Strategiez  Simulator Log Commizzion ATI Data  RSs isc
Histarizal chart data D atabaze management
[ ] Adjust far splits
i - Reset DB Account Grps.
[ ] Adjust far dividends
et data from server [if available] Fepair DB Bzt [rammierts

kerge palicy: tergeMonB ackadusted -~

Realtime data

" 5
Save ghart data as historical Cluote currencies [F] in; Fip bl
[ ] Record for market replay

Filter bad ticks |01 5 % aff market

Please keep in mind that for NinjaTrader to download tick data, you must always have a tick-based chart open. A tick-
based chart is any kind of chart that is based on ticks, and not on minutes or days. So Volume, Ticks , Range, Renko
etc are tick-based files.

If you use MinuteData as data source, be sure you have minute-based chart somewhere that allow the recording of
the minute files.



NINJATRADER 8

You can choose to use tick files (better precision) or Minute data ( faster) as data source

If you use tick files, Tick Replay needs to be enabled in Tools/Options/MarketData

Options HE
Categories Properies
General w General
;;?adtienggies » Preferred connections — historical
Automated trading interface » Preferred connections - real-time
Market data » Historical
Adjust for splits — daily data
Adjust for splits — intraday data
Adjust for dividends O
Automatically choose time-based serie... | [
Get data from server
Global merge policy Merge back adjusted v
Show Tick Replay ( >
* Real-time
Auto subscribe to required instruments
Enable market recording for playback O
Filter bad ticks O
And then it needs to be set on all the charts Data Series
Data Series %]
Instrument | CL 07-16 v | X Loadtemplate only (layout, indicators, and style) | =hMone= V|
Applied Properies :
CL 07-16 (4 Range) w Data Series
Price based on | Last v|
Type | Range V|
Value _ L“-__ |
Tick Replay C L4 >
+ Time frame
Load data based on | Days v|
Days to load | 3 |
End date | [ 02/06/2016 v|
Trading hours | =Use instrument settings= v|
Break at EQD
 Chart style
Chart style [ candiestick v]
Bar width [3 |
» Candle body outline I Solid, 1px
» Candle wick H Solid, 1px
Color for down bars | B Red V|
Color for up bars |I:I LimeGreen V|
add remove preset range




DATA (NINJATRADER ONLY)

~ Data
= 1.Data . Data Source | File v|
1.0ata Source File Delta Caleulat | — |
. - elta Lalculaton | v
2.Delta Calculation UpDownTick

- Color Missing Data B []

3.Colar Migzing DataBars | True SRR PR TR il

Missing Data Alert Message

4 Mizzing Data Alert Meszac True

DATA SOURCE

File :

On NT7, will use either the Ninja TickFiles, or the recorded bid/ask files. Bid/ask files are only used when a delta
profile has been selected and Delta Calculation is set to BidAsk

On NT8, the data series must be in in Tick Replay mode (cf supra)
Minute Data:
This setting uses a minute data time series to populate the profile. It will be faster but less precise.

DELTA CALCULATION

This setting is only used when a delta typed profile is used and is only available on NinjaTrader

BidAsk : BidAsk will use bid / ask data information.

On NT7, it will automatically record the bid/ask files in the Documents\GomProFiles folder. However, backfill is not
easily available unless manually running Market replays, or downloading files from sharing threads on the futures.io
forum.

On NT8, historical bid/ask info is provided by NinjaTrader servers.

UpDownTick : when price goes up, it's considered buying, and all the future ticks are considered buying, unless we
find a down tick, i.e. price goes down, in which case we have a sell, and all future ticks are considered a sell, unless
we find an up tick, etc..

On NT7, it uses the Ninja tick files.

On NT8, data is provided by Ninja Files



COLOR MISSING DATABARS AND MISSINGDATA ALERT MESSAGE

In order to be sure to guarantee all data is present, this setting will allow to show when data seems missing, this is
useful on minute charts using file data profiles (to be sure tick file is complete), or on tick charts using minute data

profiles (check missing minute data)

Tick Data missing on a Minute chart :
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Minute Data missing on a tick chart :
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MAIN SETTINGS

=l 2_Main5ettings

* Main Settings

Ticks Per Volume Bar

1.Ticks Per Wolume Bar 1 Color Bar Hoge

2 Caolor Bar Maode Heat ot ose

3.Plot Mode EveryNBar

4 5tart Date 10/01 /2019 StartDate

5.M in LastMDaps/EveryNBars | 30 W LEsiaE R s
B.Mb smoothing bars 0 Nb smoothing bars

7 Platted Valume Yolume Flotted Volume
8.Taoggle List OnScreen;Dailp;  Toggle List

9.Mumber of Left Side Daily Pro 0 Number of Left Side Daily Profiles

TICKS PER VOLUME BAR

This setting is used to aggregate ticks on a price level.

[1

[ Heal

"‘ Main: Ticks Pervolume Bar (1)

‘ EveryhBar

"‘ Main:Calor Mode (In:2)

| = 09012019

v| MainPlatMade (In:3)

[a0

‘ Main:Start Date (In:4)

[o

‘ Main:M in LastNDays/Ever/NBar..

| volume

Main:Nb smoathing bars (In6)

‘ OnScreen;Daily,Last5Days;Bar

Main:Plotted Volume (In7)
| Main Taoggle List (Ind)

[o

| Mainhb Left Side Daily Profiles ...

1

Heat

Ewany/MNBar
2019-01-11 00:00:00
a0

0

Yalurne
On3ScreenDailyLastt
0

A good use case is when the tick size of the instrument is much smaller than the tick size of the underlying. In that
case not all tick values will be populated uniformily and a combing effect will appear

Example : US30 CFD, tick size 0.01 but the underlying YM has a tick size of 1
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COLOR BAR MODE

NoColor

Color is uniformily neutral
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Heat

Coloring is sone using a heatmap : low volume is purple, high volume is red
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BuySell

Coloring shows the buys and sells on each price level
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VolumeAndDelta

This settings shows the volume in neutral color, and the delta
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Delta Only

Often the delta is very small in comparison to the volume ; DeltaOnly allows to scale it much larger
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Often, smoothing will help to enhance the viewing of buy/sell zones, here with smoothing=5
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Value Area (NEW IN 5.4)

VA is colored in VA pen color, value outside the VA is colored with Neutral color
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Delta Color (NEW IN 5.6)

Volume Profile with Delta Coloring. Smoothing can be useful to enhance viewing
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PLOT MODE (CAN BE FAST TOGGLED USING HOTKEYS)

Daily

Plots daily profiles
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Bar

Plots individual profiles on each bar
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OnScreen

Plots the composite profile of the volume of the bars displayed on screen
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All
Plots volume from all the loaded candles, including those not actually on screen.
From Date

Plots the profile from all the bars starting at a specific date, defined in the Start Date setting.

|Eso6-18 v | P [240Minute v| jlj & & x v EEE

Gom.MPPro(ES 06-18 (240 Minuis)) K

1-GomlPPro 5.3-Replay-Fil

© 2015 MinjaTrader, LLC

- 2890,00
- 2885,00
- 2680,00
- 267500
- 2670,00
- 2655,00
- 2660,00
- 2855,00
- 26350.,00

- 2540,00
- 2835,00
2830,00
282500
262000
281500
- 2610,00

T T T T T T T
11 awr 13 avr. 24 avr. 26 awr. 30 awr. 2 mai

: ES06-18 |+

None

Doesn’t plot a profile ; useful to plot only custom profiles (drawn with the mouse)



LastNDays

Draws a profile from the last N days, N being defined in the N in LastNDays/EveryNBar/L astNBarssetting

Every N Bars (NEW IN 5.4)

Shows a new profile every N bar, N being defined in the N in LastNDays/EveryNBar/LastNBarssetting.

Can be used to show 5 min profiles with 10 second bars by using N=30 (30x10sec = 5 min)

(NEW IN 5.5)On time-based charts (Minute and Seconds), the profile will stay time-synced, so if a minute profile is
chosen by using N=6 on a 10 second chart, an new profile will appear every 1 min, even if some 10 secs bars are
missing . So in that case there will be less thant 6 bars between 2 profiles.
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Last N Bars (NEW IN 5.7)

Shows the profile of the last N bars, N being defined in the N in LastNDays/EveryNBar/LastNBarssetting.

Can be used to show the profile of the last 30 min on a 5 min bar, using a setting of 6 (6x5= 30 mn)
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Weekly, Monthly (NEW IN 5.5)

Shows a weekly an monthly profiles. With these long time frames, on NinjaTrade 8, it might be useful to use

MinuteData as Data Source, due to ressources needed by the tick-by-tick “File” mode.
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OTHER SETTINGS

Nb Smoothing Bars(can be increased/decreased with hotkeys)

This settings allows to apply smoothing, in case the profile is too jagged, or if a smoother view is needed

No smoothing
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Plotted Volume

This can be

e Volume : plots the total volume per price leve
e Ticks : plots the number of ticks per price level

Toggle List : (uses the PlotMod toggle hotkey)

This setting is a list of PlotModes, that you can fast toggle using the PlotMode toggle key. This allows to quickly switch
the view between different plot modes of the profile.

For instance, to be able to fast toggle between On Screen, Daily, the last 5 days and a Bar view, you can set Toggle
List to : OnScreen;Daily;Last5Days;Bar (it's the default)

Number of left side daily profiles

This setting defines the number of daily profiles that will be drawn on the left.

This allows to see the previous days profiles, even when usinng the profile in a different mode, or if the data of the
previous days is off the screen.
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SESSION

Session

Use Custom Sess...

Session Start Time | 15:30:00

3.5esszion Settings [T y

1 Use Custom Session | True Session End Time | 15-20-00 Sess!un.Use CL_JstDm se.. Yes

2 Gassion Start Time | 09:00:00 _ _ session:Start Time (In... 15:30:00
3 5ession End Time | 17:30:00 Session Time Zone ||—°'33| SessionEnd Time (ni1.. 17:30:00

sessionTime Zone (ln... Mot Specified
sSessionLimitlengthto 1.0 Mo

Seszion Time Zone [ “ —A
B.Limit length to 1 Day | False Lt b Lo Dy [

Sessions setting allow to use a custom session begin/end time to plot the profiles

NB : On Sierra Chart, time resolution is limited by the resolution of the bars, each bars is eaither in or out of a session,
so impossible the use a 15:15 to 15:30 session on 2h bars. It would need at least 15 min bars. Moreover, if using non-
time based bars, like volume bars, the start and stop of the session will dependant on the timestamp of the bars.

Use Cutsom Session:

Activates Custom Sessions

Session Start Time/Session End Time

Defines the start time and end time of the session. Start Time can be smaller than End Time, for example if you want
to setup a night session you could have Start Time = 22:00:00 and End Time=9:00:00

Here is an example using 1 profiles, first one set for 9:00 to 17:30 (RTH) and the other one set for 17:30 to 9:00 (AH)
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Start Time and End Time can also be set the same value. It will allow to use a time zoned start time.
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10:00 - 10:00 TZ=Local (Not Specified on sierra)

22019 MinjaTrader, LLC

—10GE, 0
10860,
10040,
10520,
10800,
10860,
10640,
10820,
10600,
—10780,0
10760,

~10740,0

1-GamhPPro 5.4-UpDowenTick-File-Daily-Heat
T

T T 1 T T T T T 1 T
08:03:00 13:40:00 118 134300 110 134300 111 134500 19:20:00

—10720,0

75 FDAX 03-19 (300 Seconds) 11/01/2019

FDAX 03-19 + 300 Seconds ~ | [lj~ /7~ #*

EIET L

Gam PPralFDAX 05-13 (300 Seconds))

10:00 - 10:00 session NY time

2 2019 Minjalrader [LLC

1-GamkPPre 5.4-UnDowenTick-File-Daily-Hesat
T T T

—109E0,0
10960,
—10840,0
—10520,0
10800,
10860,
—10640,0
10820,
10600,
—10780,0
10760,

~10740,0

T T T T T T
0303000 I 148 134300 110 134300 111 13:45:00 19:20:00




SessionTime Zone

This sets the Time zone of the session times, it is useful when the Local ( or Not Specified on Sierra) time zone does
not change Winter/Summer Time as the exchange time (like Europe vs the CME). In that case, the time offset is not

constant, and using the custom time zone will allow this offset to auto adjust.

Here is an example of the profile automatically moving by 1 hour after Europe switched to Winter Time.

Z5 ES03-19 (15 Min) 31/10/2018

ES03-19 ~ 15Min = | [lj= /7~ #F BT EEBS D

GDmMPPm(EE H3-19 (13 Min)) 15:30-22:00 Local Time session [Paris)
IH Session start still at 15:30 after Europe Time change
4 \ M

@ 2019 MinjaTrader, LLC  1-GomMPPro 5 4-UpDaowy -MinuteData-Daily-Heat

—2?30,00
-2710,00
-2700,00
2690 ,00
2680 ,00
F2670,00
2660 ,00
-2850,00
-2640,00
-2630,00
F2620,00

F2610,00

=2600,00

T I I
10026 10 10r30 10031

< EUROPE TIME CHANGE ON 29/10

Fom MPPralES 03-13 (15 Min)) '|
A 8:30-15:00 Chicago Time session
“ Session now starting 1 hour earlier {14:30}
—

- - L ||I gras
% / " ,- i A | =
| il | V| —
3 |
|
o Y
il

22019 MinjaTrader LLC  1-GomMPPro 5.4-UpDownTick-hinuteCata-Daily-Hest

270,00
» R[]
270,00
-2700,00
- 2Ea0,00
260,00
267000
-2660,00
- 26:50,00
- 2640,00
230,00

—2620,00

—2610,00

-2600,00

T T T T
10726 10728 10430 1031



Limit Inght To 1 Day

When true, sessions cannot exceeed 1 day (this happens most often on week ends, for instance if you have a session

defined from 17:00 to 17:00, the weekend profile will be Friday 17:00 to Monday 17:00 which is more than 1 d

This settings determines if those profiles must be split.

ay long)

=

ES03-19 » 30Min + | (0§~ &~ #* » |-~ [8] |=F [ & & [

Jom MPPro(ES 05-19 (30 Min)) [:}”

b s

this profile goes from friday 17:00
to monday 17:00
It is more than 1 day long

[, Limit to 1 day = false

B2019 MinjaTrader LLC  1-GomhkdPPro 5. 4-UnDownTick-MinuteDats-Daily-Hest
T

200,00
2508 00
€
2565 00
250,00
2575 00
257000
2568 00
2560 00
2555 00

2930,00

2545 00

T T
14 110 111 114 114

<

Fom.MPProfES 03-19 (30 Min)) DI]

- :” == f [

f Profile is split between
friday 17:00-endof friday and
start of monday -monday 17:00

=

Limit to 1 day = true

260000
2585 00

M

258500
-2550,00
2575 00
-2570,00
256500
-2560,00
2555 00

2:a0,00

22019 MinjaTrader, LLC  1-GomhPPra S.4-UpDownTick-MinuteData-Daily-Heat
T T T

2:34:5,00




COLORS

3.Colors

1.Meutral Color Il Black

2 Buy Color Bl Green
3.5ell Color Bl Red

4 Opacity 128

5.0utne pen  Black: 1px

Neutral, BuyColor, Sell Color :

Colors
Neutral Color
Buy Color
Sell Color
Cpacity

Qutline pen

[ iack  Opacity (n:10) 128

I Green

Meutral Color (SG1) I
Buy Color (SGE)
sell Color (23G3)

B Outine (SG4)

H Solid, 1px

Neutral color is used by the NoColor profile or by the volume in the VolumeAndDelta profile

Buy And Sell Colors are used in delta profiles.

Brightness :

This settings varies from 0 to 255 and sets the brightness of the colors of the Heat color mode. This allows to have
bright colors on a white background and dark colors on a dark background

At 128, colors are fully saturated

Above 128, colors are lightened by adding white. At 255, the profile is fully white

Below 128, colors are darkened by adding black. At 0, the profile is fully black



Brightness=80

[cLoats  v]| P [toooTick v] i /2 & r B =n ~DEMEG

CLO418 |+

Brightness=200

cLoa1s v | P [1000Tick v /A & A B =n v~ HEE

Gom.MPPro(CL 04-18 (1000 Tick)) 62,50

22013 MinjaTrader, LLC
T T T T T T T T T T

5 mars 022 11:02 14:22 15:57 16:45 17:26 18:50 & mars 0750

4 L3

CL 0418 |+




Opacity :
This settings varies from 0 to 255 and sets the opacity/transparency of the profile.
255 value is fully opaque; 0 value is full transparent

Transparency is useful to be able to see candles behind the profile.

Caution : Starting with Windows Vista , transparency drawing is no longer hardware accelerated,
so using a value different than 255 will be significantly slower.

Opacity=128(default)

[Esos1e_ v]| P [1o000vel_ v] i / & A B v MEE

Gom.MPPro(ES 08-12 (10000 Volume))
- 2650,00
| I| 267500
1
i | - 2670,00
L
| L 888 o
, | 2653 25]
| )
|I | | - 2650,00
AN W
| |I il - 2655 00
_|| ||
' - 2650.00
i
I
| - 264500
|- omMPPro 5.3-Replay-File-OnScreen-Heat
& 2013 MinjaTrader, LLC - 2640,00
T T T T T T T T T T
1512 16:39 19:04 2T avr. 16:00 1716 30 avr. 16:44
b ’
ES 0618 |+

Opacity =220

[Esoe1s_ v]| Q@ [1ooowel_ v] §lf / & r B v EEE

Gom.MPPro(ES 08-18 (10000 Volume))

- 2680,00

- 2675,00

- 2670,00

L 2855 o0
266325

- 2650,00

0
R T - 265500
- 2850,00
| - 2645,00
amiPPro 5.3-Replay-File-OnScreen-Heat

@ 2018 MinjaTrader, LLC - 254000
T T T T T T T T T T

1512 1638 19:04 27 awr. 16:00 1716 30 avr. 16:44

Ll ¥

ES06-18 |+




Qutline Pen

Sets the pen used for the outline of the profile

1 pixel , black

[ CL 04-18

v] P [1000Tick v] i & & x B =n

] [T]X]

Gom.MPPro(CL 04-18 (1000 Tick))

1:G

@ 2013 MinjaTrader, LLC

T T T T T T T T T T
3 mars 0813 10:57 1416 1536 16:44 1725 1847 G mars

CLO0418 |+

2 pixel, red

[ CL 04-18

v] 0 [1000 Tick

v

Gom.MPPro(CL 04-18 {1000 Tick))

@ 2013 MinjaTrader, LLC

T T T T T T T T T
3 mars 0&:22 11:02 14:22 1557 16:43 1726 1850 G mars

T
0739

+

CL 0418

NB : above profiles are drawn using Neutral Color = Transparent and Color Bar Mode= NoColor




DISPLAY SETTINGS

« Display Settings

= ?'B[)E:[ssp;:gi:;“'m 0 Bar spacing 0 Display:Bar Spacing (In17) o
2:Drientaticun RightT oLeft Orientation RightToLeft D?splay:@rientqtion [Ir_1:1 3] RightTolLeft
7 Auta Size Profile True Auto Size Profle D!splay:AutDl Size Profile . (In19) Yes
4 Platting Scale / Size 100 plagse e 100 Dizplay:Flotting Scale / Size (In:20) 100
F.Outline Mode Line [linEicae SN Display:Outline Mode  (In:21) Line
B.Horizontal Offset 1] iR O e g Display:Horizontal Offset (In:22) a
7.Bottom Message Type Full Bottom Message Type || Full Display Bottom Message Type (L. Full

Bar Spacing

Allows to add a space, filled with background color, between price levels

Spacing=1
[Esoe1gs  v]| 0 [10000v0l . v] 4li 2 & Ak B o " v MEE
Gom.MPPro(ES 06-18 (10000 Volume)) - 2659,00
. K - 265800
1-GomMPPro 5.3-Replay-File-CnScreen-Heat
© 2015 MinjaTrader, LLC
T T T T T T T T T
2159 2200 2210 2 mai 0559 11:36 14:11
4 3
ES 0618 |+
Spacing=0

[Esoe-18  v| P [10000v0l . v] i1 & & Ak B = % v HMEE

Gom.MPPro(ES 06-18 (10000 Volume])) K - 265900

- 2656,00

1-GomMPPro 5.3-Replay-File-OnScreen-Heat

& 2013 MinjaTrader, LLC

T T T T T T T T T
21:58 22:00 22410 2 mai 0&:58 11:36 14:11

4 b

ES 0618 |+




Orientation (can be fast toggled using HotKey)

Changes between LeftToRight and RightToLeft

RightToL eft
OiENE |Esoe18 v | 0O [1o000vel.. v| jlj A & A B ca % v MEE
Gom MPPro(ES 08-18 (10000 Volume)) K i
- 2680,00
- 267500
- 2670,00
1
! - 2665,00
¥ | || - 2660,00
7 [ L §
d | ”i| ||
! |' - 2650,00
'__.' I
—d - 264500
L - 2640.00
W
! - 263500
7 - 253000
1]
1-GomMPPro 5.3-Replay-File-Daily-Heat
- 262500
2013 NinjaTrader, LLC
T T T T T T T T T T T T T
10-50 16-39 30 avr. 17-44 1 mai 1657 19:51 2 mak maid ma¥ mai
4 k
ES 0618 |+
LeftToRight
OENE [ESo06-18 v |0 [10000wl.. v]| jli S & A B oo % v MEE
Gom.MPPro(ES 06-15 (10000 Velume)) i
i k- K - 2650,00
e T
i ; 'il-ll - 2675,00
T | =
14y X H
T!'lé‘lu L L 2670,00
|j-|| I| || | | |
I| 'l ! - 2665.00
|
| i ||| - 2650.00
| I j T
" iy ¢ <5
1
|. f [ll - 2850.00
| | [ | I'F-_
‘ ,-': o TR - 2645,00
- N '
n J— i - 2640.00
f TS I
ﬁ |I - 2635,00
——= [l
=Wk | - 2530.00
1
1-GomMPPro 5.3-Replay-File-Daily-Heat |
1l - 2625.00
@ 2018 MinjaTrader, LLC
T T T T T T T T T T T T T
10:50 16:39 30 avr. 17-44 1 mai 16:57 19-51 2 mak maid mai mai
4 3

ES 0618 |+




Auto Size Profile

If set to true, all profile drawn on the chart will be individually scaled, so that their POC has the length defined in

Plotting Scale/Size (in pixels)

If set to false, all profiles are set on a global common scale, also set by Plotting Scale/Size.

The Plotting Scale/Size can be increased/decreased quickly using the Size Increase/Decrease HotKeys

Auto Size=true

[ES 06-18

v| 0 [10000vol.. v| 4y A &

Gom.MPPro(ES 06-18 (10000 Volume))

ﬂl.

1-GogePiyolgh 3tReplay-File-Daily-Heat
|

22018 MinjaTrader, LLC

k B o My v [0S EES

- 2680,00
- 2675,00
- 2670,00
- 26585,00
- 2680,00

2653,75

- 2650,00
- 2545,00
- 2540,00
- 2635,00
- 2630,00
- 2525,00
- 2620,00
- 2615,00
- 2510,00

T T T T T T T T T T
16:10 1813 26 avr. 16:50 27 awr. 16:43 30 avr. 1&8:03

Ll

ES 0618 |+

Auto Size = false

[Es 06-18

v]| 2 [10000Vol...

Gom.MPPro(ES 06-13 (10000 Volume))

M

22018 MinjaTrader, LLC

R |C]X]

- 2680,00
- 2675,00
- 2670,00
- 2665,00
- 2660,00

2655.75

- 2650,00
- 2645,00
- 2640,00
- 2635,00
- 2630,00
- 2625,00
- 2520,00
- 2615,00
- 2510,00

1258 16:13 1820 26 avr. 16:50 27 avr. 16:41 30 avr. 1803

4

ES 0618 |+




Qutline Mode
Can be set to None, or

Line

|Esoe-18 v | Q@ [10000vel. v| jlj S & r B Y HMEE

Gom.MPPro(ES 06-18 {10000 Volume))

- 2650.00
- 267500
- 2670.00
- 266500
- 2660.00
- 2655.00

2649,75
- 2645 00
- 2640.00
- 263500

263000

1-GomMPPro 5.3-Replay-File-OnScreen-Heat
262500

@ 2013 MinjaTrader, LLC

T T T T T T T T T T T
16:16 30 awr. 17:58 1 mai 1712 2 mai 1701 19:33

ES 0618 |+

Tip

|Esoe-18 v | P [10000vel. v| jlj /A & R B YL HMEE

Gom.MPPro(ES 06-18 {10000 Volume)) K

"\ 2680 00

i

- 267500

LS

- 2670,00

% 268500
% [ 266000

¥
¥ 2655,00

264975

264000
263500

=
.__
BT - 2645 00
-
s
4
q-.l’
&% 263000
1-GomMPPro 5.3-Replay-File-CnScreen-Heat *
2282500
2 2018 MinjaTrader, LLC
T T T T T T T T T T T

16:07 30 avr. 18:03 1 mai 1712 2 mai 17:01 19:31

ES 0618 |+




Horizontal offset (profiles can be shifted using right and left move hotkeys)

Moving profiles horizontally allows to plot multiple profiles on the same chart.

When using multiple profiles with hotkeys, the profile receiving the hotkeys must be selected using the ‘focused
indicator hotkey’, usually ctrl+ spacebar

When using this key, the selected profile with its number will be shown in the bottom left

Here is an example with 2 profiles, using Current Day (LastNDays with N=1 ) and OnScreen
The selected profile, that will receive the hotkey events, is number 2.

st —v] 0 [ww v] i /2 & & h B u % - EEssE

Gom MPPro(ES 06-13 (10000 Volume)), Gom MPPro(ES 06-18 (10000 Volume))

- 2680,00

- 2675.00

- 2670,00

- 2665,00

- 2660,00

- 2655,00

- 2650,00

- 2540 00

= 263500

- 2630,00

E;UmMPPnJ 5.3-Replay-File-OnScreen-Heat | = 2625,00
® 2018 MinjaTrader, LLC L 2820 00

1 i ] 1 1 L] ] L] ] 1 1 L]
30 avr. 1603 1 mai 1708 2 mai 16:57 19:42 3 mai
! ¥

ES 06-18 I +




Bottom Message Type (NEW IN 5.7) : Full, NameOnly, NumberOnly, None

This setting manages de message shown in the bottom left

Full : Full Message with indicator Number + Indicator Name + indicator Settings

1-GomOrderFlowPro 2.5-BidAsk-BuysAndSells-Autoscale: Off-Recording Binary Motheeded
T T T T T
1351 1352 1353 1354 1355

Name Only : Indicator Number + Indicator Name

1-GomOrderFlowPro
T T
1351 1352

Number Only :

1351

None : Shows no message

Remember that showing at least a number can be useful if you use multiple Gom indicators which need hotkeys.

The displayed number indicates which indicator will receive the hotkeys



POC VA VWAP

* POCNANWAP

5. POC/VANWAP Show POC o

| Show VA Show POC (In17) Yes
1.5how POC True _

Show VWAP Show A (In18) Yes

2. 5o i, True .
3.5 how VAP True POCHANWAP bar mi_.. || 3 Show YWAP (In:13) _ _ fes
4 POCAANWAP ba 3 Resize VAVWAP to P... | O POQNM*WAP bar min hei.. 3
B Resize VAAWAP | False Show developing PO... | & Fesize VWAP to FOCs.. Mo
E.5how developing P False b FEETesR —r show developing POCHA/L. H':'
7FO0CInesyle | Red; 1px ' Bl FOC (5GE) Line
.4 ling style F Blue: 1px b VAline style B Solid, 1px -VA (SGE) Line
AP ine stle = Green: 1px  » vwaP line style s, i YYAP (SG7) Line

"IN/l NLA]

POC is the “Point of control”, ie the price on the profile where there is the most volume traded.

VA is the “Value Area” : it is the zone, around the POC, where 70% of the volume has traded (70% is a close
approximation of the one standard deviation 68% in the Gaussian -(‘bell curve”) model )

VWAP is the volume veighted average price : this is the mean price weighted by volume, so a 100 contract trade will
have a 100 times bigger influence on the mean than a 1 contract trade. So basically it's the mean price of all
contracts traded.

Show POC, Show VA, Shop VWAP

These settings determine if the profiles’s POC, VA or VWAP are displayed



POC/VA/VWAP bar min height

Minimum height in pixels of the color bar showing the POC VA and VWAP on the profile.

Min Height=1
oLt [Esoe-13 v 0 [1o000vel . v] gl A &, kR B s % v MEE
Gom.MPPro(ES 06-15 {10000 Veolume)) B
- 26580,00
- 2675.00
- 267000
- 266500
- 26560,00
- 265500
- 265000
|- 254c 0n
2643,00
- 264000
- 263500
- 2630,00
1-GomMPPro 5.3-Replay-File-OnScreen-Heat L 2525 o0
B 2015 MinjaTrader, LLC
T T T T T T T T T 3 2 520 OD
17:04 30 avr. 16:03 1 mai 17:08 2 mai 16:37 19:49
] 3
ES 0618 |+
Min Height=10
[woe v]e [oow. V] ih / @5k B =% -DEEMEE
Gom. MPPro(ES 06-18 (10000 Volume)) B
- 2680,00
- 267500
267000
- 2665.00
- 2660,00
- 2655,00
- 2650,00
2644, 50
- 264000
- 263500
- 2630,00
1-GomMPPro 5.3-Replay-File-OnScreen-Heat 262500
& 2013 MinjaTrader, LLC
T T T T T T T T T 3 2520 OD
17:09 30 avr. 1803 1 mai 17:08 2 mai 16:57 19:49
4 b

ES 0618 |+



Resize VA/VWAP to POC Size

To increase their readability, VA/VWAP bars can be made the same length as the POC bar

Resize=false

[Esoe1s__v| P [fooowel v] i /& & EEETRY TDD!EE

GomMPPro(ES 06-12 (10000 Velume))
| I'I [ - 268000
I Tl
i ‘ ' || | - 257500
f
|I | |'| | Y - 267000
| | II || il !
|| | [ | - 268500
] |
| y i |I - 266000
" Uy )
AL |I | |I - 2655,00
| ! |'. !
I Il |' . - 285000
! |I |' I | |
1 |, L' 2645,00
LN
| |' | - 264000
Il i
I ll - 2635,00
ol
H il | - 2630,00
| ¥ |
1-GomMPPro 5.3-Replay-File-OnScreen-Heat I| L 2525 oo

® 2018 MinjaTrader, LLC
T T T T T T T T T T - 2620,00

1720 30 avr. 18:03 1 mai 1712 2 mai 170 19:54

ES0618 |+

Resize=true

[Esos-18 ]| P [10000vol. V]| ly S/ @&, A B Osa N, 'DD!EE

Gom.MPPro(ES 06-18 (10000 Volume))
| L. - 2680 00
B ke
1 ‘ l ||| - 2575,00
f
|' | |'| | Y L 267000
| | I|| | |
|' I . - 266500
{ 1
¥ | | - 2680 00
Al
Vi ll' I - 2655.00
) A
' f |' ! - 2850,00
M | | ||I .' | ||
M
| } | - 2540,00
i |

L || - 2635,00

oM

| o
7 Y - 263000

| 1 |

1-GomMPPro 5.3-Replay-File-OnScreen-Heat I| - 262500

@ 2015 MinjaTrader, LLC
T T T T T T T T T T - 262000

17:20 30 avr. 1803 1 mai 1712 2 mai 17:01 19535

ES 0618 |+




Show Developing POC/VA/VWAP

If true, the indicator will show continuous values for the POC/VWAP/VA, showing how they are evolving in time.

This is useful for historical purposes, to oberve the values of the POC/VA/VWAP like they were in past time, to find
trading ideas.

e vip[oow vl i /& x B =u % ~DEMEE

Gom.MPPro(ES 06-13 (10000 Molume))

Al - 2680,00

1 i " -|'| L 2575.00
un,|]1l|l'

LIS

!..... - 2570,00
“T “ |
- 766
“' . 2665,00
| .
|

- 2660,00

I - 2655,00

|-

el 4
Wﬂ' L 264500
|'

- 2640,00
- 2635,00
- 2630,00
1-GomMPPro 5.3-Replay-File-OnScreen-Heat L 2625 00
& 2013 NinjaTrader, LLC
- 2620,00
T T T T T T T T T T
16:53 30 awr. 17:55 1 mai 17:08 2 mai 16:57 20026
4 3

E5 0618 |+

POC/VA/VWAP line styles

Line color are used to show the POC/VA/VWAP levels on the profiles

Line styles are used when showing developing POC/VA/VWAP



HVL/LVN ( CAN BE FAST TOGGLED USING HVN/LVN HOTKEY)

e e eem e L —memmeen - HVHILVN

1 6.HYNAVN Show HYN/LYN
1.5how HVYMN/LWH  False T el
2 Min peak zize LT

H 3.HWM Style  Green: 1px HVN Style

g 4.LWM Style ] Red; 1px = LvNStle

m| e e i em e m g e e e
s Show HYMNLYMN (In:23) [a]
] Hy/LY N peak min sizelin.. &
(N Solid, 1P L ] (SG8) Line
mm soiid 1px LN (SGE) Line

HVN/LVN are High Volume/Low Volume Nodes, so peaks and valleys in the profile.

It might be useful to apply some smoothing on the profile to have a better view of volume zones

Example : no smoothing

[Esos18 v |0 [10000vel. v| S & x B 0 MEE
GomMPPro(ES 06-18 {10000 Volume)) B
K - 2680,00
- 2675.00
- 2670.00
- 2665.00
- 2660,00
- 2655.00
Ji - 2650,00
- 264500
‘ - 2640,00
; - 2635,00
- 2630.00
- 262500
1-GomMPPro 5.3-Replay-File-OnScreen-Heat-min peak:10% 2621,00
© 2013 MinjaTrader, LLC I 2615 00
T T T T T T T T T T
2T avr. 30 avr. 1830 1 mai 17:45 2 mai 17:39 3 mai
3
Using Smooth=5
[Esoe1s8_ v]| P [1ooovel_ v 44 /& & r B ~DIEMEG
GomMPProlES 06-18 (10000 Yolumse)) B
K - 2550,00
- 267500
- 2670,00
- 2665,00
- 2550,00
285500
- 2650,00
- 254500
= - 2540,00
) 263500
_‘_‘E w - 2630,00
- 262500
1-GomMPPro 2.3-Replay-File-OnScreen-Heat-smooth: 3-min peak 10% 2620.00
© 2018 MinjaTrader, LLC tza«wgg
T T T T T T T T T T
27 awr. 30 avr. 158:30 1 mai 17:45 2 mai 17:39 3 mai
4 ]

ES 0618 |+



Min peak size (can be fast increased / decreased using HotKey)

This setting controls the sensitivity of the HVN LVN calculator. It sets the minimum peak size, in % of the POC size,
that validates a peak or a valley. T

Min Peak Size=5%
[BSueis_v]P [woww v] 1/ @O k B =" ~OiMED

Gom.MPPro(ES 06-15 (10000 Volume))
-I '— - 268000

- 267500

- 26870,00

- 2655,00

- 2660,00

- 2655.00

i - 2650,00

- 264500
1
' ‘ - 2640,00
]

"'m*“w wu

- - 2635,00
- 2630,00
- 2562500
r-1—GD miMPPro 5.3-Replay-File-OnScreen-Heat-min peak:5% m
© 2013 MinjaTrader, LLC - 2615.00
T T T T T T T T T T T
17:50 27 avr. 30 avr. 18:30 1 mai 17:45 2 mai 17:39 3 mai
4 3

ES 0613 |+

Min Peak Size=20%

|[ES06-18  v| P [10000vel. v]| i} & & y B a0 % v HMEE

Gom.MPPro(ES 06-18 (10000 Volume)) K

- 2680,00
- 2675.00
- 267000

- 2865.00

- 2660,00

- 2655,00

- 285000

- 2845.00

- 264000

L 253500

- 2630,00

- 262500
rn -GomMPPro 5.3-Replay-File-OnScreen-Heat-min peak:20% 2621,00

i
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HOW TO ADD/DELETE CUSTOM PROFILES USING THE MOUSE

ADDING A PROFILE

1 Use the “insert profile” hotkey (see list of hotkeys at the end of this document)

The indicator will show the following message
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2 Click On the chart to select first bar, the message changes again
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3 Now either
move the mouse and click again to define a static profile

use the insert hotkey again to define a dynamic profile that will update with realime data
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REMOVING A PROFILE

1 Use the delete profile hotkey
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2. Click on the profile you wish to delete




HOTKEYS

1.Focused Indicator T Space
02 Focuzed Indicator Te Chrl
13.PlottMode Toggle ke Divide
14.PlottMode Toggle Mo Hone
05.5ize Increaze key  Add
0E.Size Increaze Mod  Mone

07 5Size Decreaze ey Subtract
02 5ize Decreaze Mod | Mone

9. 5moothing Increaze | Add
10.5moothing Increaze | Tl
11.5moothing Decrease Subtract
12.5moothing Decrease Tl

13.Move Left Fey Left
14 Move Left kod Ctrl
15.Move Right F.ey Right
16.Move Right Mod Ctrl
17 . Profile Insert key Inzert

18 Profile Inzert Mod | Alt
19.Profile Delete key  Delete
20 Profile Delete Mod | Alt
21.0nientation Toggle K Multiply
22 Orientation Toggle M Hone
23 HYH AN Toggle ke Decimal
24 HWH AN Toggle M Hone
28 HYM AWM Size Decr) Subtract
26 HYM AWM Size Decr) ClrlAlt
27T HYMALYM Size Incre Add

28 HYMALYM Size Incre CrrlAdt

Focused Indicator Tog...
Focused Indicator Tog._..
FlotMode Toggle Key
FlotMode Toggle Mod
Size Increase Key

Size Increase Mod

Size Decrease Key

Size Decrease Mod
Smoothing Increase Key
Smoothing Increase Mod
Smoothing Decrease_..
Smoothing Decrease_ .
Mowve Left Key

Mowve Left Mod

Mowve Right Key

Mowve Right Mod

FProfile Insert Key

Profile Insert Mod

Frofile Delete Key
Praofile Delaete Mod
Crrientation Toggle Key
Orientation Toggle Mod
HWRALWE Toggle Key
HWM/LYM Toggle Mod
HWMILYWIM Size Decreas ..
HWHMILWM Size Decreas_..

HWMILWI Size Increase ..
HWMILW Size Increase ..

All the hotkeys can be manually assigned.

space  HFFocused Indicator T
otrl HE.Focused Indicator T...
bivige  HF:Flottode Toggle Ke..
Crl HE:Flothode Taggle M...

—— HE.Size Decrease Key ...
EHK:SEE Decrease Mod ...
@HK:SEE Increase Key (...

— HE.Size Increase kad (...

— HE.=moothing Decreas...

@HK:Smuuthing Decreas...
@HK:Smuuthing Increase ..

[sninctr_ HE.Smoothing Increase ...
ShiftCtrl
— HEMowve Left Key (In:40)

Crl H¥:Maowe Leftbod  (In:41)
Right HE Mowe Right ey (In...
= HEMowe Right Mod  (In:...
meerr_ AFFrofile Insert Key iln...

— HE Frofile Insert Maod (1.
oeete  FFrofile Delete Key (...
EHK:PrDﬂIe Delete Mod (...

multiply  HEOrientation Toggle K.
cirl HE: Orientation Toggle ...

[ Decimalr HEHWVN/LWVM Togale K.
Cirl HE:HYMNLYM Togogle ...
Subtract  HE:HYMN/LUWMN Size Decr...

[ctoar  HEHYMNLYMN Size Decr...

[aga  HEHYMN/LYMN Size Incre...

EHK:HVN,’L\#N Size Incre...

Space
Ctrl
Divide
Mone
Subtract
Maone
Add
Mone
Subtract
Ctrl
Add
Ctrl

Left

Ctrl
Right
Ctrl
Ingert
Al
Delete
Alt
hultiply
Mone
Decima
Mone
Subtract
CtrlAft
Add
CirlAlt

Each hotkey consists of a key (., A, F1 etc) and a Modifier (None, Ctrl, Shift, Alt, ShiftCtrl,ShiftAlt,CtrlAlt, ShiftCtrlAlt)

A special hotkey is “Focused indicator toggle key” which is used to toggle the keyboard focus between hotkeyed

indicators.



DEFAULT HOTKEYS

NinjaTrader 7 and Sierra NinjaTrader 8 HotKey Description
Ctrl Space Bar same Change focused indicators
Ctrl Left and Right Arrow same Move profile left and right
Divide key on numerical pad Ctrl Divide Toggle Plot Mode
Multiply key on numerical keypad Ctrl Multiply Toggle RightToLeft/LeftToRight
Dot key on numerical pad Ctrl Dot Toggle HVN/LVN plot
Ctrl Alt Add and Subtract same Increase/Decrease HVN/LVN min level
Add and Subtract on num. pad Ctrl Add and Subtract Increase/Decrease profile size
Ctrl Add and Subtract Ctrl Shift Add and Subtract Increase/Decrease profile smoothing
Alt Insert same Add custom profile with the mouse

Alt Delete same Delete custom profile



