W NINUATRADER®

NinjaTrader 8 is our next generation trading platform re-architected using modern design techniques
allowing us to achieve greater performance and flexibility than ever before. Out of the box, NinjaTrader
8 incorporates over 500 changes and enhancements largely collected from client feedback and is ready
to deliver the most advanced trading features for discretionary and automated traders of all levels
trading stocks, futures, forex and options.

We have enjoyed incredible success with our pioneering strategy of offering a standards based (.NET)
programming environment for indicators and strategies. The types of add-ons created by our vibrant
developer community wildly surpassed our expectations and prompted us to re-think how the
NinjaTrader platform could evolve. With NinjaTrader 8 we have created a true trading application
development platform allowing developers to build incredibly rich and integrated applications limited
only by the imagination. We are confident that by providing formal support for deeper access into our
core framework we will energize the community to build even better tools adding significant value to
our ecosystem.

Although we have made large advancements with NinjaTrader 8, existing users will feel right at home as
general usability has remained intact. We hope that you are as excited as we are about NinjaTrader 8.
This document is a high level overview of the most significant changes in NinjaTrader 8.
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General

Performance Enhancements

e Upgraded to the latest Microsoft .NET 4.5 runtime environment

e NinjaTrader 8 core and Ul is now fully multi-threaded which adds significant performance
increases across the entire platform

e Connectivity adapters now run in their own thread, which permits these events to run
independent of the main application thread

e Changed the way data is saved in the database resulting in significant performance
enhancements

e Replaced the Windows Forms Ul with WPF allowing us to take advantage of the latest Ul
concepts and models

e Improved optimizations in terms of open workspaces resources to use minimal CPU usage

e Significant improvements on Strategy Optimization, resulting in 10x performance gains in our
benchmarks

e Added support for concurrent historical bar requests, greatly improving data load time

compared to NinjaTrader 7

New Tabbed Interface

We developed a new tabbed interface which is available from all trading and market analysis interfaces,
optimizing the amount of screen real estate and workspaces used to monitor and trade several markets
at a time. Tabs can be dynamically named based on the Tab Content such as Instrument Names,
Accounts, ATM Strategies, etc. or using Custom User-Defined Text. Existing tab content can also be
duplicated into a new tab, or into an entirely new window. Tabs can optionally be disabled on any

individual window in order to maximize the display.

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTrader ", LLC.
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New Attach Orders to Indicators

We introduced a new hands-free trade management concept which allows you to attach manual orders

placed via Chart Trader or the SuperDOM to indicators 191275 1623
1912.50 1651
which will automatically follow the price as the indicator 191225 2
(7)1912.00 563
values change. Configure your favorite indicator such as 511 191175
817 1911.50
an EMA, and watch as your working orders are modified 1285 191125
1255 1911.00
to follow the price of the indicator precisely on each tick, 1615 fwms
1910.50
on price change, or on bar close. Available for both [x 1T 191025
| [ 1910.00
manual entry and exit orders as well as ATM Strategy Stop | Indicator Tracking Properties [X]
Loss and Profit Target orders Indicator | EMA(5D) on 15 Min data v|
Offset (ticks) [« :
Madify to better price only

e No programming needed and defined oK S
completely through the user-interface

e Configure a tick offset to track changes below or above the indicator value

e Option to determine should the order modify to a better price only, or alternatively follow

price change in either direction

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTrader ", LLC.
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New Instrument Overlay Selector

“On-the-fly” instrument switching has been added to all windows, significantly reducing the time it takes
to switch an interface from one market to the next. This
feature also includes a quick search button to easily
navigate to the Instrument Window to look up

instruments directly from the feature being switched.

New Order Ticket Window

We designed a new Order Ticket Window which replaces LSEE
the Order Entry panel from the Control Center Order Tab. || 5™ ek e
This interface is designed to work with all supported order 1 9 1 8 . 2 5 ':d ngj
types and includes an option to close the Order Ticket A 025(001%) Low oz

Open 1917.00
window after order submission to help keep vyour
Instrument ,O Account
workspace clean. Quantty g 020 I
Order Type TF DAY v
Limit Price Stop Price [0 2

< <>

4

LU B

ES 0614 |+

New Account Data Window

Designed a sister window to the Control Center, the new Account Data window works as a
supplementary account data display feature giving you the ability to organize multiple tabs or windows
for better account tracking and management. Tabs can be duplicated from Control Center to a new
Account Data window and performs user defined filtering rules based on connected accounts. Filter
each window or tab independently, allowing multiple windows and tabs to show individual account data

such as Orders, Strategies, Executions, Positions and Account Balances.

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTraderm, LLC.
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Account Data = =] E3
Account | Connectis| Buying pt | Gashvall | Excess ei| Initial mai | Initial ma | Maintena | Maintena | Met liquid [ Met liquid | Realized | Total casl
3im101 Kinetick | $201,091 | $100,545 | $199,251 | §1,200.0( | $0.00 50.00 50.00 $0.00 50.00 ($262.50 | $0.00

Orders I Accounts IExecutions +

Account Data =Ex]
Instrument Side Cuantity Avg. price PnL Account Connection
ES 06-14 Lang 1 191575 $0.00 Sim102 Kinetick

Positions Sim101 IPositions Sim102 | Positions All  +

New Instrument Management

The methods used to manage instruments in NinjaTrader 8 have been renovated to a much more

matured system.

We've introduced the flexibility to push instrument updates from our servers, ensuring users always

have the latest broker and data feed symbol mapping, as well as any other exchange mandated changes,

such as Trading hours and rollover dates. Any custom changes made by the user will not be impacted by

server changes, which give users the flexibility to customize their own local instrument database, unless

they optionally select to reset these settings to the latest server defaults.

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTrader ", LLC.
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Instrument %]
Properties 9} :
Instruments 0' v General =4
Search [ Al v]| - Master instrument | 64 |
Name Type Description Instrument type
B Future Australian Dollar Currency | US Dallar v|
5B Future British Pound SRS [ 1 exchange |
6C Future Canadian Dollar Pointvalue | 100000 |
BE Future Euro FX Margin value [ 1000 |
6J Future Japanese Yen Merge policy | Use global settings vl
6L Future Brazilian Real Sim feed start price o |
Bl Future Mexican Peso Trading hours [ CME Fx Futures ETH v]
6M Future Mew Zealand Dollar o
65 Future Swiss Franc Tick size | 0.0001 vl
ez Future South Affican Rand Description | Australian Dollar |
A Stock Agilent Technologies URL | hitp fwww.cme.comiclearinglc |
Ab Stock ALCOAINC. » Commission
AAPL Stock Apple Computer, Inc.
ABBV Stock AbbYie Inc.
ABC Stock AmerisourceBergen Corp. U

add edit remove

ey

The Instrument Manager Window o and Instrument Editor 9 were both modernized and simplified.
e Auto search while typing, streamlining the search process
e Added multi-select capability to allow for bulk editing and management of instruments
e Multi-select available to interfaces which would support multiple instruments, such as the

Market Analyzer which allows for faster selection of desired instruments

New Instrument Lists Window

We designed a new menu for improved management of user lists, selected Exchange(s), and Futures
Expiry contained in a list. Multi-select feature allows you to dynamically add, edit, or remove multiple

instruments to a list at once.

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTrader ", LLC.
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Instrument Lists HE
Lists Instruments
DOW 30 ES 06-14
FOREX FDAX 06-14
Futures NQ 06-14
Indexes TF 06-14
NASDAR 100 YW 06-14
SP 500 ZB 06-14
add remove add edit remove

—— OR= = Cance

New Sharing Services

We've added an application wide interface to share NinjaTrader content via various social outlets. Share
custom messages and content of any window, chart, or grid using the right click-> share interface.
Services for Facebook, Twitter, Stocktwits, and Email are standard with the ability for developers to

build their own Service through NinjaScript.

New Sub-Second Granularity

Market data time stamps are now processed and stored to the .NET ‘Tick’ which is the equivalent of 100

nanosecond resolution.

New Historical Bid/Ask Data Per Tick

Historical Bid/Ask data is now stored with each last trade tick data.

Control Center
We've restructured the NinjaTrader Control Center which allows for a quicker and more intuitive

management procedure. Connections and Workspaces menus have been moved directly to the Main

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTraderm, LLC.
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Menu bar for easy access and the Account Performance tab has been moved to its own dedicated

Window.
NNV g VYol =8 K New § Tools [} Workspaces ¥ Connections ¢ Help 1 =] 5
Instrun | Action | Type Quanti | Limit Stop State | Filled | Awg. pr | Remai| Name | Strateg | OCO TIF Accour | 1D Time Cance
ES06 | Sell | Limit |1 19197 | 0 Workir | 0 0 1 Target | ATM 1 | a075a | GTC | SimA10 | 47508 | 53021 | |k
ESO6 | Sell | StopM |1 0 1916.2 |JEEERN O 0 1 Stop1 | ATM1 | a075a | GTC | Sim10 | 44a9¢ | 52012 | |k

& | Orders lExecutions Strategies  Positions  Accounts  Log +

Enhancement Instrument Selector

ES 06-14
EURUSD
MSFT
NQ 06-14
GOO0G

DOW 30
FOREX
Futures
Indexes
NASDAQ 100
SP 500

v vy v wv w w

Our Instrument Selector was updated, standardized, and now saves the last used
instrument for quick access. We also introduced a new “pinning” of favorite
instruments, replacing the former ‘default’ instrument list. Likewise, we removed
the requirement for the default instrument list, meaning you can access any

custom list and your favorite instruments from any interface.

Application Options

e Improved “Sounds” preferences allowing users to easily add their own custom sound files

e Option for sounds to “Play consecutively” preventing synchronized sound triggers to play

without being cut off prematurely

e  “Simulation Color” is now a global property adding consistency to trading interfaces

e Enhanced the “Auto Close” feature to enable users to specify a list of instruments to close

positions at a specific time

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTrader ", LLC.
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of windows

Added Regionalization language support. German will be included at launch with the ability to

add more languages in the future

New application “Skins”, which can be designed and shared by users making a more

personalized user experience

New Trading Hours

Formerly named the “Session Manager”, our new Trading Hours window was designed for easier
management of the hours used for charting, indicator calculations, real-time strategy execution, and
strategy back testing periods. Each session now has an “EOD” (End of Day) option to support multiple

trading session definitions for a single day. We also added Holiday support to handle various scheduled

breaks in exchange hours:

Early Close

Full Day

Late Open

Trading Hours %]
Templates Properties =
CFD ESTX ¥ General
CFD FRA Name | CME Fx Futures ETH |
CFD GER

Time zone [ (UTC-06:00) Central Time (US & Canada) v]

CFD HKG
CFD ITA ¥ Sessions
EFDdEY Start day Start time End day End time EOD
CFD sU1
CFD SWE Sunday 5:00 PM Monday 4:00 PM
CFD UK Monday 5:00 PM Tuesday 4:00 PM
CFD UsS Tuesday 5:00 PM Wednesday 4:00 PM
CFD USs2 Wednesday 5:00 PM Thursday 4:00 PM
CME Agriculture Dair... Thursday 5:00 P Friday 4:00 PM
CME Agriculture Dair.
CME Commadities.. i ERl
CME Commodities... ¥ Holidays
Cill= Fofest AN, . Trading D | Start date | Starttime | End date | Endtime | Type Description
CME FX Futures ETH
CME FX Futures RTH 017201 01171201 315 PM Early Clos | MLK Day
CME Global IndexF.... 0214201 0214201 315 PM Early Clos | Presidents Day
CME Housing Futur... 04/18/201 Full Day Good Friday
CME US Index Futur 051231201 05/231201.| 315 PM Early Clos | Memarial Day
CME US Index Futur... 071041201 07/04/201 | 12:00 PM | Early Clos | Independance Day

£7% G EmEE 081201201 08/29/201 | 3:15 PM | Early Clos | Labor Day

NinjaTrader ", LLC.

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of
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Sessions and Holidays can now be downloaded and updated from NinjaTrader servers granting exchange
mandated changes to be pushed to all users rather than needing to reconfigure these updates

individually.

Workspaces

O Wurkspaces‘ ¥ Connections & H

B} Homework

By Trade ldeas
My \Vatch List i%we save as close remove

new

The Workspaces menu has been integrated directly to Control Center toolbar for faster switching and
workspace management. Inactive workspaces are visible from workspace menu for a more functional
approach to workspace organization. Windows detected to have opened outside of the viewable range

of a monitor will be prompted to move them back in view of the primary screen.

New Apply an ATM Strategy to an Unprotected Position

From the Positions grid, you can now apply an ATM Strategy to an open unprotected position.

Improved Instrument Linking

e Added “Link All Mode” to group changes to specific window
e New “Interval Link” which allows for simultaneous changing time frames on charts
e Added “Global Link button across workspaces” allowing users to keep instruments in separate

workspaces unlinked if desired

Miscellaneous Enhancements

e Added support for CFD’s as a new Asset type available for supported brokerage technologies

(FXCM, Interactive Brokers as of this writing)

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTraderm, LLC.
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Improvements regarding window sizing making all non-modal screens resizable to user
preferences

Added MIT order support which can also be used as Profit Targets in ATM Strategies

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTraderm, LLC.
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Forex

General Enhancements

e Improved internal multi-currency rate conversion for accurate profit and loss reporting and
added a configurable currency denomination setting per Forex and CFD account connection

e Quantity selector is Forex Lot Size aware for scroll up/down operation on Forex

e Forex Lot Size is pulled from account automatically or manually selected per connection

e Back testing Forex is now normalized by account lot size for more accurate reporting

New FX Board

EX Board 2R L EEE
H 093283 H122155 o | ETETT® o - 051384 g |
P Locars @l NPT = S || EURGEF v Eoiipe Sy |

10K
[#  ForexATl 1-1

H 138.86'6 Pl H 1.36490 Pl
'o L 138.06'8 \)F-I 'o L 1.35974 \)F-I

138 EX 138
Y

[ None v]

L[ None
FX Board | +

Instrument | Name Action Type Quantity Price State Remaining | Strategy Cancel

¥ AUDUSD

Target1 Sell Limit 10K 0.9304'9 10K ForexATH 1 | |
Stop1 Sell Stop Market | 10K 0.9290'9 10K ForexATH 1 | |

We fully conceptualized our take on a new market data and trading interface designed specifically for
Forex and CFD products. The market display components are laid out as a number of tiles and allow you
to simultaneously view multiple instrument tiles at once. Each tile will highlight as the bid or ask
updates to represent either an uptick or down tick in price. These instrument tiles will double as an
quick order entry screen allowing you to quickly place buy/sell market and limit orders at current market

prices, or you can dynamically flip the tile around which will expose a manual order entry feature that

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of
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enables you to place orders at a specific price level. You will also see current account position, profit

and loss, and view open orders and ATM Strategies using the Orders Grid.

FX Pro Window

The FX Pro window has received a number of design updates for a more visible and readable Forex
quote display that is consistent with FX Board. The order controls received a few tweaks such adding
the ability to manually edit the limit and stop price fields, and quick controls to bring in the current bid

and ask price.

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of
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Account Management

In addition to the new Account Data window, we have taken steps to improve the mechanics of the
account data grids and displays.

Improved Order Grids

e Added GTD date display to TIF order column

e Increase/Decrease menu now located in content menu by default (option to re-enable on the
grid)

e Editing order price and quantity now uses fully featured editor

e Active orders now shown by order type color

e Option to ‘stack’ or ‘unstack’ aggregated orders

Improved Strategies Tab

NinjaScript® strategies now have the ability to synchronize the strategy position to adopt the real world
account position. This improvement allows users to re-start their strategy completely in tune with their
live account without having to recalculate the strategy when enabling after restarting or making changes

to the strategy.

e Synchronize all strategies command
e Added Account Position and “Sync” display Column

e Option to Edit the Instrument a strategy is running on

Account Performance Window

The Account Performance tab was removed from the Control Center and redesigned as a dedicated
window that can be saved to the workspace in order to recall previous settings as well as permitting
multiple window instances and tabs for a more thorough analysis of different reports to display

simultaneously. We added a number of additional features and enhancements and also various bug

fixes regarding display and calculation of data.

e Added Statistics:
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Calmer Ratio

Longest Flat Period

Even Trades

Ability to add your own custom statistics

o Added new Pips and Ticks Display Mode in additional the existing Currency, Percent, and Points

modes

e Added option to remove executions directly from Account Performance window

o Added option to mark executions and trades with custom comments to be displayed in the

Journal display

Account Performance

FEES

=IO

Display [ summary(s) v | |E 0siz32014 v | [E 05502014 v] Y | Cenerate |
Performance Allrades Long trades Shorttrades
Total net profit $420.00 $285.00 5135.00
Gross profit $537.50 $285.00 525250
Gross Ioss ($117.50) $0.00 ($117.50)
Commission $0.00 $0.00 50.00
Profit factor 157 99.00 215
Max drawdawn (5112.50) $0.00 (5112.50)
Sharpe ratio 10.33 9.91 958
Sortine ratio 028 0.1 008
Ulcer index 33.30 000 4360
Startdate 512312014
End date 5302014
Total # of rades 2 5 7
Percent profitable 75.00% 100.00% 57.14%
#ofwinningtrades | 9 5 4
#oflosing trades 3 0 3
#of even trades 0 0 0
Avg. trade $35.00 $57.00 $10.29
Avg. winning trade $50.72 $57.00 56313
Avg. losing trade (539.17) $0.00 (639.17)
Reatio avg. win / avg, loss | 152 57.00 161
Max consec. winners | 6 5 3
Max consec. losers | 2 0 2
Largestwinning trade | $100.00 $87.50 $100.00
Largestlosingtrade | ($87.50) $0.00 (837.50)
Avg.# of trades per day | 17.38 724 014
Avg.timeinmarket | 0.26 min 0.28 min 025min
Profitper month $12810.00 $8,692.50 4,117.50
Max time o recover | 0.00 days 0.00 days 0.00 days
Lengest fat period 0.39 min 193 min 070 min
AVO. MAE 521388 $22.50 52143
Avg. MFE $46.88 $57.00 3064
Avg.ETD $11.88 $0.00 52036

Display [ Analysis ($) v

05/23/2014 v 05302014 v | Y | Cenerate”|

Accounts Instruments Templates
Sim101 O cFo = Mo template
Futures ATM 1
[ Forex [ 4T 2
O Index
[ Stocks
Period [ Trades ] Longishort [All v] wiL [al v] Time base [Exit Time v
Perioc | # Cum. | Netpr | Gross | Gross | Comn | Cum. | Max.C | % Wir | Ava.tr | Ava.w [ Avg.lc| Lrg.w | Lrg.lo | MTR | Ave.M | Av. | Ava.E | %Tra 3
503002 [ 1 5675/ $67.5 |nfa | nia | $0.00 | $0.00 [$000 [nia |na |nia |na |na | na | na | 3250 | $67.5 | $0.00 |nia
53012 | 2 $175.| $87.5 |nfa | nia | $0.00 | $0.00 |$000 [nia |na |nia |na |[wa |na  |na | $87.5|$67.5 | $0.00 |nia
5030% | 3 $220.| $45.0/|nfa | nia | $0.00 | $0.00 |$000 [nia |na |nia |nla |na |na  |nl | $150 | $45.0 | $0.00 | nia
Grapn | NetProfit v
590,
_ 86000
£ 3000
£ som T
B (s3000)
(560.00)
1 2 3 4 5 [ 7 8 9 0 1 12 13
Trade number
R [F
Account Performance [ milES)
Display [ Executions (§) v 05232014 v [ 0sm02014 v ¥ ey
Instrumer | Action | Quantity | Price Time | ID EX Position | OrderID | Name | Commiss| Rate Account | Connectic 3|
ES06-14 | Buy 1 1250.00 | 5/30/201: | 3c7M4912¢ | Entry 1L ebde0f17 | Enty 5000 |1 Sim101 | Simulater
ES06-14 | Buy 1 125000 | 530201 | d487015¢ | Entry | 2L ebde0rT | Entry 5000 |1 Sim101 | Simulater
ES06-14 | Sell 1 125175 | 5/30/201 | BIB5Gec: | Exit 1L 1802695 | Targett | $0.00 |1 Sim101 | Simulater

Report lREpDn 2+

New Analysis Display

Report |+

We stylized the existing graphs used in both the Account Performance window and the Strategy

Analyzer to make it easier to analyze trade data and also added a new “Analysis” display which

integrates Periods and Graph analysis which are interactive with the period selection.
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Added Cumulative Max Drawdown and Drawdown graphs
Analysis can be done on Entry or Exit time basis

Filter by long/short and winning/losing trades
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Data Management

New Database Window

A new window to centralize the management of all database operations, along with the added capability

to update Instruments, Instrument Lists, and Trading Hours from NinjaTrader server.

New Auto Rollover Feature

Automatically rollover future expiries to Database (%]
* Rollover futures instruments

Streamlme the roIIover process between This will rollover your futures instruments to the current front month contract.

contract months. This database feature

MName Current Expiry Mew Expiry Update :
will goes through all instrument lists and ES 06-14 09-14
NQ 06-14 09-14
finds the futures that are ready to rollover TF 06-14 09-14
M 06-14 09-14
based on rollover date, and will update 78 06-14 09-14
your existing lists when requested by the

user.

New Market Data Archives

NinjaTrader 7’s Historical Data Manager was renamed to the Market Data Archives window. This update
has centralized the management of all data types, including Market Replay data which was previously
done in a separate workflow. The Market Data Archives window will allow users to visualize and edit
both their historical and market replay data, as well as import, export, and download new data all in one

location.
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Market Data Archives ™ =] 4
Instrument Begin End
+ Historical Bi112014 Bi2i2014
= Market Replay 413042014 512014
< CL 06-14 4/20/2014 443012014
< ES06-14 442812014 4292014
« FDAX 06-14
< GC 06-14 2712014 412812014
< MO 0B-14 412712014 412712014
« TF 06-14
< YM 06-14
< 7B 06-14

Edit ILnad

Import/Export

e Added options to select which items to restore from an existing backup archive

e Now does a scheduled backup on its own without manual interaction
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Market Research

New Advanced Alerting

Our alerts functionality has been completely redesigned and improved to allow the execution of
complex multifaceted conditions without programming of any kind. Multi-object values are now
supported which allow you to compare two data series or indicator values which were not possible
before without custom programming. Alert conditions have been extended to work natively with charts
and include manually drawn Chart Objects which can now be used as an input condition for any of your

alerts.

Alerts are also flexible in that you have the option to apply alerts to all instruments, or even a specific
typeset of instruments, as well as define “if all” or “if any” conditions would need to be satisfied in order

for the alert to trigger.

Alerts HE
Configured Properties
SMA CrossOver Alert + General
High Volume
New Highs Enabled
Name | SMACrossOver Alert |
Apply to [ | o

+ Conditions

ITAll W | ofthe following conditions are met

Object Condition Object
ShAFast cross above SMASlow
ShAFast cross below SMASlow
add edit
w Alert Action
Message | @MAME triggered |'
Priority [ Medium v]
Rearm seconds | 1 |
Rearm type |0n condition reversed v|
Caolor for background | [ Transparent V|
Color for foreground | I Biack V|
w Additional Actions
MName Details
Pop Up Dialog Pop up dialog with a dynamic messa
Play sound Play sound ‘Alertd wav'
Submit order Submit a ‘Market order

add edi
add remove
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Once an alert condition has been satisfied as true, the following actions can be automatically triggered:

o Play Sound
o Share (Twitter, Facebook, Email, etc.)
o Show custom message box

o Order Submission

New “Rearm” types have been added in order to reset the alert under a few different events:

o On Timer — after so many seconds have elapsed
o On Condition Reversed — when the condition becomes false
o On Connect — after NinjaTrader has been manually connected to a data feed

o On Bar Close — after the selected data series has generated a new bar

Improved Alerts Log

The Alerts Log has been improved to now show all alerts generated in the session, rather than alerts
since the window was open. Enjoy the new Go To Alert feature which will quickly show exactly which
window triggered an alert. We’ve also added options to filter and sort by Instrument Type and Source

(Charts, Market Analyzer, NinjaScript®, etc.)

Workspaces can now have their own independently located Alerts Log window to separate alerts
generated for each workspace as well as new property to determine if the Alerts Log Window receives

alerts from other active workspaces, attributing for a better system of organizing your alerts.

New Hot List Analyzer

Similar to the Market Analyzer, the new Hot List Analyzer dynamically loads “hot lists” from market data
providers like Kinetick, who supply this information. This new window retains all the behavior of the

market analyzer allowing you to add columns and indicators for adaptive market data analysis based on

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTrader ", LLC.

19



your trading preferences. We’ve also included the ability to create an instrument list directly from the

WD NINUATRADER?® /2!

hot list analyzer to easily move these lists to anywhere else in the platform.

Hot List Analyzer | MASDAQ Top Gainers ¥

0602 10:06 am [ 1 =] E3

Instrument Daily volume Last price Met change Value CCl
MDD 108,056 24694 812 246.81 1316
REGHM 308,505 31226 5.30 312.23 -176.28
MFLX 1,833,789 422 26 4.43 422 47 27.99
ISRL 267 123.00 -4.20 130.95 258
PCLN 295 388 1281.85 322 1281.99 -213.09
BRCM 32 757 645 35.03 316 35.014 444 94
MPSP 7,681,191 3470 387 33.97 -58.2
ALGT hR 872 1775 275 M7.7 19.74
COMM 1,831,789 4829 2.65 49.3 -96.12
WY 329 857 217 449 252 21741 -326.02

_| Hot List Analyzer | +

A few Hot List examples:
o Most Active
o Top Gainers, Losers
o Top 52-week Highs, Lows
o Volume Increase
o Unusually High Volume

o Many more and is data provider specific

Market Analyzer

The Market Analyzer has been improved in terms of managing different groups of instruments and
columns. From the Instrument Search, you can now multi-select instruments to quickly add or remove
to market analyzer display. You can also apply Cell/Filter conditions to a specific instrument name(s) to

allow for more customizable conditions.

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of

NinjaTrader™", LLC.



N NINUATRADER® /2

We now support custom Market Analyzer column development in NinjaScript, meaning you can

program your own columns to run from within the Market Analyzer directly.

Instruments lists can dynamically be created from an existing market analyzer window.

Market Analyzer
Instrument Ask price «~ | Bid price Last|
VIP 8.63 8.62 8.62
SPLS
Add Instrument(s) b
ATV
SYMC Create Instrument List... -ff——
AMAT Add Blank Row
CSCO Add Label Row
CA
LINTA Remove Row
VoD Columns...

Trading Hour templates can now be applied per indicator column to help control data requirements for

specific columns.

Performance Improvements:

e Indicator columns load 300%+ faster than NinjaTrader 7
e Indicator columns no longer reload on changing Market Analyzer properties

e  “Days to load” now supported improving bar loading times

New Data Columns:

e Ask/Bid/Last size

e Bid/Ask Spread

e Current Ratio

e Market Capitalization
e Notes

e QOpen Interest

Copyright © 2014 - NinjaTrader . All rights reserved. NinjaTrader " is a Registered Trademark of
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e Revenue per share

News Window

VWAP

Settlement Price

Short Interest

e Simplified filtering and alert interface

e News articles can be read in separate window

Enhanced Time and Sales

T&S

L =l E5

Bid

Ask

1921.50 455

192175 293

10:28:17.007
10:28:16.571

10:28:14.896
10:28:14.804
10:28:14.256
10:28:14.255
10:28:14.255
10:28:14.255
10:28:14.249
10:28:14.026
10:28:14.025
10:28:14.024
10:28:13.576

10:28:13.507

10:28:14.024 1

10:28:13.507 1921

192175
192175

192175
192175
192175
192175
192175

1921.75
192175
192175

293
292

287
293
296 -

ES 06-14 INQL’IG—M +

The Time and Sales display has been improved to seamlessly
display market data updates without flickering, which allows

for a smoother and distraction free operation.

e Added real-time bid/ask price updates
e Added ability to scroll and analyze past records
e Added a new ‘Block’ alert sound option

e Added Configurable Time display format
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Charting

New Interval Selector

We’ve re-designed the chart’s interval selector which is now 100% customizable (factory defaults shown

in the image below).

twnv | | @& @ [ W u" N Q=
Tick 100 200 300 400 500 600 70O 800 900 1000
Volume 100 200 300 400 500 600 70O 200 900 1000
Second 1 2 3 4 5 L] T a g 10
Minute 1 2 3 4 5 6 T & 9 10
Day 1 2 3 4 5 L] T a g 10

This new design allows for users to Configure [X]
completely define the interval types Intenvals Values
as well as the values used for easy ek !
Yolume 5
access from the charts. Second 10
Minute 30
Day 60
240
480
1440
add remove up down add edit remove

— OR = Cancel = oply =

TMin v i @ You can also remove or add the interval types as well as change the
! »
_ order in which they are displayed in the selector.
Tick 512 6000
Minute 5
Configure
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New Interval Linking

Based on the familiar instrument link feature, we’ve added a new Interval Link to charts, which will allow
you to duplicate interval changes from one chart to another. For example, if you have two different
instruments set to a 1 minute chart, you can now link these two charts where switching one chart to a

15-minute interval will also update the interval on the linked chart.

[Eso6-14_ v P [1mnv |~ WEZ O [ymos-1a__v| @ [1mnv | D EMEE
[ Mo Interval Link
& LinkAl
il R
” L 1937 00 — p—
i ” | 1936.50 ’ 0 Gold
TN || I ST
- 1835.50 D Aqua
' H “ - 1935 00 “i“ ' ‘ [ '” H Blue
‘“I' | 1934 50 Ii” | W Purple
L 1934 00 L 16775
0250 0900 0010 040 0250 0900
a4 3 a4 3

E5 0614 |+ YW 06-14 | +

If you have more than one data series on the chart, you can

| R TaT) |

pasti®t’

Copy

specify which data series is the “linked” series via the right click

menu on the data series object. This allows you to either link all
L\\} Set As Linked Series

series in a chart, or only a specific series if desired.
Remove

Properties

New Free Mode Scrolling

Using the control key + click and dragging on the chart now scrolls the chart’s x-axis and y-axis in any

direction that the mouse is moved, giving a more adaptable display.

New centering of price on y-axis mode

Charts now have an option to automatically rescale the price action to ensure the last traded price is

exactly centered on the price axis.
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New Crosshair Anchoring

You can now lock the crosshair to a specific price, time, or to both axis points. This allows you to freely
move your cursor to other areas of your desktop without disturbing the placement of the crosshair in

order to further analyze specific price or time values.

New Chart Styles

We've added presets to chart styles allowing you to further customize different styles based on specific

periods that are selected.

e Improved OHLC chart style with additional HLC capability
e New Open/Close style

e New Mountain chart style

[esoeta | [tunv |y | & & o W' N O

Data Box

The chart’s data box has been updated to improve the handling of a transparent series. In previous
version of NinjaTrader, setting an indicator plot to be transparent would also remove the value from the
data box, which was sometimes undesirable. We've now added options to allow you to hide indicator

plots from chart itself, but still “Display in Data Box” to read the underlying values.

Copyright © 2014 - NinjaTraderTM. All rights reserved. NinjaTraderm is a Registered Trademark of
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We've also added option to handle multiple indicator X
plots, where you can choose to show data for a specific §/12/2014
Panel 1
plot, rather than all plots related to the indicator. YM 06-14
Time 8:58:00 AM
5 Bars ago 14
. X “ ” “ | Barindex 27400 of 27414
We have added the option to display “Bars ago” and “Bar Price 16774
. L . L. . Open 16784
index” to aid in the process of debugging NinjaScript High 16735
. . Low 16780
indicator and strategies. Close 16780
Yolume 152
Bollinger
Upper band 16787
Middle band 16780
Lower band 16773

New Visible mode for chart objects

In addition to the improvements with the “Display in Data Box” option, all chart objects will have a
“Visible” property which will allow you to quickly disable visibility of drawings, indicators and data series
without having to completely remove them from the chart. This also gives the ability to have objects

active, but not displayed if set to a transparent color.

Drawing Tool Enhancements

Drawing tools have been improved in a number of ways. In previous versions, only a handful of drawing
objects had the ability to define and save multiple settings via templates. In NinjaTrader 8 we have
enhanced all drawing objects to all include a template option. This allows you to define multiple

different settings for a single draw object and apply these templates in a more efficient manner.

When using Global draw objects, you can now set these to be global across all workspaces, or on a per

workspace basis, allowing you to eliminate certain drawing objects from specific workspaces if desired.
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All Draw Tools have been implemented as NinjaScript® objects allowing developers to build their own

custom drawing tools.

Miscellaneous Drawing Tools Improvements

e New Region highlight tool

e New Risk-Reward tool

o New ability to hide all drawn draw objects

e New ability to roll drawn objects to new future expiries

e Enhanced draw objects dialogue window with mass edit capabilities
e Improved Arc tool

e Improved Gann Fan tool

Multi-Series Equidistant Bar Spacing

When adding more than one data series to a chart, NinjaTrader 7 used a non-equidistant bar spacing by
default, in order to accurately align each bar series to the time axis. This charting display mode has
been improved in NinjaTrader 8 by giving you the option to mix the equidistant bar spacing display. This
gives users the ability to select which period is used to space the bars evenly and ensure the rest of
added displayed bar series follow this sequence. We’ve also added a global property to automatically

choose the most granular time-based series to build the equidistant bar display for the charts.

New Data Series Break at EOD

In NinjaTrader 7 Data Series would be cut at the end of the trading session and a new bar would start in
the subsequent trading session. If the new property “Break at EOD” is set to false, a tick based bar would

carry over from one session to the next.
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Market Replay

New Playback
Flayback A/28/2014 12:28:20 AM
(®) Market Replay () Historical

Start | 042772014 v End | 05/02/2014 w
O L El 1000x

Market Replay was renamed to Playback and now has the option to playback historical tick data that you
would download from a market data provider such as Kinetick in addition to the classic Market Replay
data files just like previous versions. We’ve also enhanced the market replay data structure by storing L1

and L2 data in a single file which ensures 100% accurate replay sequence.

Playback Performance Improvements

Market Replay now preloads the current day on connection which ensures that during fast forward
operations that the entire day is replayed so you always have a stable session. We also added faster
playback speeds (100/200/300/500/1000/Max) and a new “Max” playback which will process as many

ticks as your CPU can handle.
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Strategy Analyzer

General Enhancements

The Strategy Analyzer has benefited from many of the general performance enhancements done to the

NinjaTrader 8 codebase which has improved the speed of backtesting and optimizing substantially.

We’ve added the ability to save a Strategy Analyzer session in the workspace and will even restore the
last tested result summary, allowing you to pick up where you left off after a restart. You can also now
save multiple templates of individual strategy settings, permitting you to research and track many

different scenarios using the same strategy.

e Added Strategy Analysis Statistics
o RSquared
o Total Slippage

o User developed custom Statistics are now supported through NinjaScript®

New Strategy Analyzer Log

The Strategy Analyzer has a new “Log” feature which allows you to save results and keep records of each
backtest and optimization in real-time. This will help you track your progress as you perform new
backtests and optimizations where you can even pin/remove favorite results to review for later as you

attempt to obtain better results.

[T s TR e Tt e A T T e 5T L e T O L e e o ~ Lpaey
Avg. winning trade $147 11 $133.90 $163.67
Avg. losing trade ($76.11) (577 60) ($74.80) template
Ratio avg. win / avg. loss | 1.93 173 219 “
Analyzer |+
Instrument | Backtesttyp: | Date Strategy Data Series | Start date End date Parameters | Total net pro | Total # of tra: | Motes Pinned
b NOO0B-14 Optimization | 06/02/2014 | Sample MA¢| & Min 01/01/2014 | 06/01/2014 | 10/25 (Fast{|$14,730.00 |1306 [m|
NG 06-14 Standard 06/02/2014 | Sample MAc| 5 MWin 01/01/2014 | 06/01/2014 | 10i25 (Fast{|$14,730.00 |1306
ES 06-14 Standard 06/02/2014 | Sample MAc| & Win 01/01/2014 | 06/01/2014 | 10i25 (Fast | §2,800.00 1347 O
ES 06-14 Standard 06/02/2014 | Sample MAc| 1 Min 01/01/2014 | 06/01/2014 | 10i25 (Fasts|(59,862.50) |6812 =
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The new log will also allow you to filter by instrument, strategy, date of backtest, as well as leave custom
notes and remarks on the results themselves. Additionally, each result logged will save a snapshot of
your strategy code so that you could compare your working copy vs previous generations, allowing you

to keep track of changes made in code.

New Strategy Parameter Templates

After you've refined your strategy parameters through backtesting and optimization procedures, you
can quickly save a series of parameters in an unlimited number of templates specific to that strategy.
This allows you to quickly move your desired parameters from backtesting to live without having to re-

input the optimized values when finally deploying your results to a live trading system.

Enhanced Backtesting Engine

e Order Fill Resolution and Fill engine enhanced

e Standard Fill Resolution breaks bars in to three virtual bars to simulate the direction of the
price which was used to form the bar

e High Resolution mode automatically adds a secondary data series as the additional resolution

used for fills, without needing to custom program

Improved Optimization

We've addressed several performance limitations in terms of optimizing using time, bool and enum data
types ensuring that the optimizer takes full advantage of a multi-threaded CPU, resulting in the best
performance possible. Additionally, 64-bit PC’s will automatically store trade details of each a backtest

in memory which allows for quicker analysis.

New 3D Optimization Graph

In addition to the general 2D Graphs used to review strategy performance, we’ve introduced a brand
new 3D analysis when using two or more parameters, helping you visual how each input parameter

influences the results of your strategy performance.
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Strategy Analyzer [—[o]]

‘ Instrument ‘ Faramalars‘ Total r\etprz‘ Gross pmm| Gross loss ‘ Profitfactor ‘ ax nrawn:‘ Tnta\#nﬂrz‘ Fermrmanc‘

[» Mooe1s [ 1025 Fast 91473000 [573280.00 [35a 52000125 [i2955.00) [1308 [125 |

Display | Opfimization Graph () ¥

Graph Parameter 1 Parameter 2
et profit ] [Fast v| [stow v

sBumes

Analyzer |+

New Multi-Objective Optimization

Now select multiple optimization objectives to test the best Edit Optimization Fitness %]

] Max. % profitable -
] Max. % profitable (long)

1 Max. % profitable (short)

[ Max. avg. favorable excursion

tradeoff between two statistics to get the perfect strategy.

Once completed, you can graph your results in the form of a

Pareto Graph that would show only the best results between T g T L
[ Max. ava. favorable excursion (short)
the selected optimization objectives which allows you to (] Max. avg. profit
[] Max. avg. profit (long)
combine and compare every possible fitness combination in L] Max. avg. profit (short)
Max. net profit
real time. [ Max. net profit (long)

[ Max. net profit (short)
] Max. probability

[ Max. probability (long)
[ Max. probability (short)
Max. profit factar

[ Max. profit factor {long)
] Max. profit factor (short)
] Max. B2

] Max. R*2 {long)

] Max. RA2 (short)

e Using Pareto Frontier graph analysis finds the best
tradeoff between two statistics to get to the
perfect strategy.

e  Multi-objective test all or selected number of

optimization fitness routines
3 dnce
e Combine different fitness combinations in real time “ -
o Example: Find the results of the most profitable strategy with the least draw down risk,

and every best combination thereof.
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Walk Forward Optimization

The new trading hour definitions allow for more accurate optimization when doing walk forward

analysis, especially while using trading hours which span multiple days.
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NinjaScript®
General Improvements

e Reload historical data programmatically via code

e  Programmatically add custom bar types

e Draw on price panel and indicator panel from within the same script at the same time

e Draw objects can be set as global draw objects via code

e Choose draw object templates via code

e Access News via script with the new OnNews() method

e Access HotlLists via Script

e Be able to differentiate which connection was disconnected (primary or secondary) from
OnConnectionLoss()

e Improved the new bar detection using FirstTickOfBar

e Access instruments from instrument lists

e Added “Break EOD” feature which optionally reset indicator values on a new trading day for

stability

Supported NinjaScript® Object Types

e AddOns

e BarTypes

e Chart Styles

e Drawing Tools and Markers

e Indicators

e Market Indicator Columns

e Optimizer Fitness

e  Optimizer

e Strategy Analyzer Performance Metrics
e Strategies

e SuperDOM Columns
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NinjaScript® Import/Export

e Only asingle .DLL File provided for both 32-bit and 64-bit systems
e The export process has been improved in terms of identifying which references are required
for an export
e Agile.net protection improved significantly
o Requires a purchase of an Agile.net license to take advantage of more secure

protection methods

NinjaScript® Code Wizard

Our NinjaScript® Code Wizard used to generate minimum required code for new scripts has been
updated to include all supported support NinjaScript® object types. We’ve also enhanced the available

configuration options to help generate the desired script base in a much more efficient manner.

e Use an unlimited number of Input Parameters
e Optionally select additional data series
e Select any additional event methods to use relevant to NinjaScript® object type (On

connection, OnMarketData, OnMarketDepth, etc.)

New NinjaScript® Suspension Optimization

Newly added NinjaScript® Suspension Optimization allows programmers to halt market data events
from being processed when an indicator is not visible (such as Chart window minimized or another

window is on top of the window hosting the indicator), saving CPU resources when not in use.

New TickReplay Engine

We've included an optional NinjaScript® feature which will replay OnMarketData on each tick stored in
the data base. This will help ensure that your indicators and strategies receive the exact sequence of
stored events and played back for the most accurate calculations on historical data that include the

historical bid/ask price, just as you would expect in real-time.
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Expanded NinjaScript® Access

NinjaTrader 8 will introduce a new level of depth and breadth which will allow developers to build

incredibly rich and integrated trading applications limited only by their imagination.

Developers will have access to:
e Trading objects such as connections, accounts, orders and executions
e Market data objects including historical data
e Controls such as Instrument Selector, Account Selector and Quantity Selector, Instrument Link,
Interval Link etc.
e Window and Workspace methods

e Access to control, modify and interact with Ul elements

It’s no longer about writing custom indicators and strategies...the possibilities are truly endless, build

what you can dream of and integrate it directly into the NinjaTrader application.

NinjaScript® Editor

The NinjaScript® Editor has been redesigned to include a new NinjaScript® Explorer menu which is
pinned to the right side of the editor. This new explorer feature allows developers to nest and organize
different NinjaScript® files into custom folders in order to easily locate and reference other scripts

directly from the editor itself.

Additionally, we’ve included the new ability to exclude scripts from compilation if they are still under
development or contain code breaking changes that would have previously prevented developers from
working on secondary scripts. This new feature gives developers the flexibility to keep their
underdeveloped scripts installed on their system and accessible from the NinjaScript® Editor until the

scripts are ready to be compiled.
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NinjaScript Editor & & B X p.S BE==/¥7A 5 Il 5
l” . .. . MinjaScript Explorer ]
/f Copyright (C) 2012, NinjaTrader LLC <www.ninjatrader.com>
/f NinjaTrader reserves the right to modify or overwrite this NinjaScript component with es I Addons
I ] Il BarsTypes

Mlsing declarationg I ChartStyles
I Indicators

/f This namespace holds indicators in this folder and is required. Do not change it.
Slnamespace NinjaTrader.NinjaScript.Indicators

E public class SMA : Indicator
t
private double priorSum;
private double sum;

M WarketAnalyzerColumns
Ml OptimizationFitnesses
M Optimizers

Ml PerformanceMetrics
M Strategies

& SuperDomColumns

[i #Pa
= protected override void OnStateChange() Ei Notes
{ [ ProfitandLoss
if (State == State.SetDefaults) & Volume
Description = NinjaTrader.Custom.Resource.NinjascriptIndics
Name = NinjaTrader.Custom.Resource.NinjaScriptIndics
IsOverlay = true;
IsSuspendedithileInvisible = true;
Period = 3
AddPlot(Colors.Orange, "SMA");
else if (State == State.Historical)
{
priorSum = a3
sum = @3
}
}
= protected override void OnBarUpdate()
{
if (IsFirstTickOfBar)
priorsum = sumj;
- e o _xFRY s M . m__ 2.4 % r__afm__:_aa N
€ »
SMA Volume +

The NinjaScript® Editor now supports direct Visual Studio Integration which means you can open, edit,
and debug your NinjaScript® files directly in Visual Studio. This allows the NinjaScript® editor to detect
changes made outside of itself and automatically reload these changes in order to compile without

having to restart or reload the scripts. This functionally applies to any other text editor of your choice,

giving the ability to directly edit files outside of NinjaTrader should you desire.

NinjaScript® Strategies

Strategies have been improved as they can now read real-world order, execution, and account
information. This greatly improves the start behavior of the strategy, allowing for the strategy to adopt

the real-world position and continue operation as if the strategy was running.

e Exposed Real World Order, Execution, and Account Access
e |Improved Start Behavior, including adopting Real World Position
e Improved Real-time Error Handling to provide ability to filter for rejections and handle terminal

order states in code
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e Access commission rates

NinjaScript® Output Window

The NinjaScript® Output window has received
a number of upgrades. Firstly, we've

introduced a new smooth scrolling operation
to help track and navigate data as it added to

the output window.

The output window can now be separated
into two tabs, where you can

programmatically tell your script to output
information to either tab. This allows for a

Dual View mode and synchronized scrolling

NinjaScript Output

S =E

12:08 PM Last Price: 1922.25 Volume: 2270
12:09 PM Last Price: 1922 Volume: 1467
12:10 PM Last Price: 1922 Volume: 265
1211 PM Last Price: 1922 5 Volume: 385
1212 PM Last Price: 1922.75 Volume: 876
1213 PM Last Price: 1922 25 Volume: 1038
1214 PM Last Price: 1921.5 Volume: 4254
12:15 PM Last Price: 1921.75 Volume: 1804
1216 PM Last Price: 19271.5 Volume: 1294
1217 PM Last Price: 1921.25 Volume: 2382
1218 PM Last Price: 1921.5 Volume: 1067
12:19 PM Last Price: 1921.5 Volume: 2004
12:20 PM Last Price: 1922 Volume: 1162
12:21 PM Last Price: 1922 25 Volume: 1951
12:22 PM Last Price: 1922 5 Volume: 1371
12:23 PM Last Price: 1922.5 Volume: 2061
12:24 PM Last Price: 1922.5 Volume: 1234
12:25 PM Last Price: 1922 5 Volume: 1290
12:26 PM Last Price: 1923 Volume: 1033
12:27 PM Last Price: 1922.75 Volume: 780
12:28 PM Last Price: 1922.75 Volume: 1226
12:29 PM Last Price: 1922 75 Volume: 585
12:30 PM Last Price: 1923 Volume: 1811
12:31 PM Last Price: 1922.75 Volume: 64

4 »

Qutput 1

operation to help compare data output from two scripts.

12:08 PM Last Price: 3723.25 Volume: 336
12:09 PM Last Price: 3723 Volume: 244
12:10 PM Last Price: 3722 75 Volume: 96
12:11 PM Last Price: 3724 Violume: 177
12:12 PM Last Price: 3724.75 Volume: 219
12:13 PM Last Price: 3721.75 Volume: 327
12:14 PM Last Price: 3719.75 Volume: 1207
12:15 PM Last Price: 3720.5 Volume: 458
12:16 PM Last Price: 3718.75 Volume: 902
12:17 PM Last Price: 371675 Volume: 1166
12:18 PM Last Price: 3717 25 Volume: 442
12:19 PM Last Price: 3718.5 Volume: 1114
12:20 PM Last Price: 3720.5 Volume: 725
12:21 PM Last Price: 3721 Volume: 600
12:22 PM Last Price: 3723 Volume: 356
12:23 PM Last Price: 3722.75 Volume: 397
12:24 PM Last Price: 3723.5 Volume: 223
12:25 PM Last Price: 3723 25 Volume: 309
12:26 PM Last Price: 3724 Volume: 197
12:27 PM Last Price: 3723.25 Volume: 162
12:28 PM Last Price: 3722.75 Volume: 308
12:29 PM Last Price: 3723 Volume: 200
12:30 PM Last Price: 3723 5 Volume: 219
12:31 PM Last Price: 3724.5 Volume: 278

Qutput 2

There is also a new facility to search for strings, and simply double clicking on a string token will quickly

highlight any other strings that match that token.
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Connectivity Adapters

General Connections

e Forex Connections can now auto subscribes to required instruments for currency conversion

e All adapters now supported on 64-bit version of NinjaTrader
e Auto-connect handling improved when connection cannot be established

e Account Denomination for PnL reporting can now be set per connection

e Preferred connections for real-time and historical market data, meaning you can now request

historical data come from Provider A while your real-time data come from Provider B. This

removes the dependency on the sequence in which you establish your connection to various

brokers and data feeds

CQG/Continuum

e Always re-requests orders executions positions during reconnection
e Uses server time for all timestamps (market data order)

e Added settlement price as a fundamental data type

eSignal

Updated to the latest API

64-bit support

Supports full 10 levels of market depth on futures

Improved pre/post market real-time data

FXCM

e  Added Native OCO support

GAIN

e Orders added/cancelled/modified externally are reflected in real time in NinjaTrader

e Total cash balance provided by GAIN
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Interactive Brokers

e Updated to the latest API

NINUATRADER® (~¢

e Now supports TWS: Gateway

e Added hotlist support

IQfeed

e Updated to the latest API

Kinetick

e Updated to the latest API

MBT

e Updated to the latest API
e  64-bit support
e Added Native OCO support

e Updated API

e  64-bit support

e Added Native OCO support
o Added hotlist support

Trading Technologies

e Updated to the latest API

e 64-bit support

Rithmic

e  Updated API
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Trading Interfaces

General Trading Improvements

e You can now select secondary simulation accounts in the account selector while using global
simulation mode (i.e., trade both Sim101 and a Sim102 account in global simulation mode)

e Added Pips and Ticks to PnL display

e Order Types and TIF selectors only load the supported order types and TIF’s supported by the
selected account

e Account selector now attempts to auto select the last selected account when connected

e Order Type and Order State colors now integrated into one color system and standardized
across entire application, where the color of the order represents order type color unless order

is pending/cancelled

Quantity Selector

We updated the quantity selector which gives users quick access to preset quantity values, as well as

increment values which can be customized ahead of time.

Cluantity
1 :
1 10 +1 +2
T 100 1,000 +5 +50
1 10K 100K +100 +1,000
configure clear close
Custom Strategy Parameters [x]
H Order quantity 1 2| TF | eTC 2
ATM Strategies | 7 | '
Quantity Stop loss Profit Stop strategy
. . . Target 1 1 < | 10 o4 > | None v
Our ATM Strategies have largely remained the same, with s e e
. . Target 3 1 || 10 s 12 > | None v
some slight improvements based on customer feedback tgets [T 5[0 3 [6 [ nene v
. g Target5 1 110 2|20 %] N v
over the years. Most significantly, you can now set an oo z z =
Target & 1 «| | 10 o | 24 - MNane v
unlimited number of Stop Loss and Profit Targets resulting add. remove
» More

[ SavessTempie § = OR = ~Cancem
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in more dynamic trade management. Profit target orders can optionally use Market If Touched (MIT)

orders instead of Limit orders.

Pointing your mouse over a selected ATM Strategy will now display information tooltips in order to

obtain details of the strategy parameters without having to open the ATM Strategy Parameters itself.

Account AT Strategy
Sim101 v| | #_ 3 Target edit v
ES 0614 |+
. Breakeven
WEN
We also removed the ATM Strategy template files [ _atu = x|
from the data base, and now are stored in B a1

B ammz

individual XML for portability between your B ForexATH 1

computers or sharing your templates with others.

Forex ATM 1 | | ATM Templates Cxml) |

Sae g - Cance

Chart Trader
IR Buy Mkt Sell Mkt The Chart Trader interface has been improved in that it can now be
- 1933.00 0
| BuyAsk™ g SellAsk™ | -
l‘ - 1032.50 used on mulit-instrument charts. Currently, Chart Trader would
L only allow you to trade the Primary instrument on the chart,
- 1930.50
L 193000 gL =il however we’ve given users the option to select which instrument
F1929.00 H
| te2650|  repumant \Tu: on the chart they would like to trade.
- 1928.00 DAY v
- 1927.50
| 192700 Account Order gty
192650 | [simios vi[x 4 The TIF option is now always visible, improving the control of the
:1;2: ';g ATM Strategy
| 1925 00| [Mone ¥] order types used on this interface.
- 1924.50 A21932.00 467
| 102400 B: 193175 218
19723 A0
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The indicator tracking feature discussed in the General section of this document is also available from
Chart Trader, allowing you to synchronize orders on Chart Trader with indicators which have been

added to the chart.

Hot Keys

e Improved hot key setup process to allow for recording keystrokes
e Added various user requested hot keys
e Added SuperDOM hotkey category

SuperDOM

The SuperDOM has been redesigned allowing for significant performance and usability improvements,
and can now plot indicators values on the price ladder itself. The number of rows and size of the price
ladder display will now dynamically update as you resize the window. The number of market depth
levels is only limited by your data provider, meaning if your provider offers 10 levels of market depth,

the DOM can be configured to display all 10 of these levels.

ST
The Dynamic SuperDOM'’s “Hold” button has been removed and 1920.25 0 1920.50
192275
replaced by a new “hover” mode which will temporarily freeze 1922.50
1922.25
the price display when the mouse cursor is over the price display 192200
192175
allowing for a quicker and more intuitive order management 12222 12;3
1921.00 1140
process. 192075 1073
(1) 1920.50 290
508 1920.25
We've also introduced the ability to add Columns next to the Price 914 1920.00
[x 1 toepiuT > 191975
Ladder, and a new “Trade Control on Left” mode. NinjaTrader 8 140 191950
1199 1919.25
will install with several system columns and also allow users to 1919.00
1918.75
create their own custom NinjaScript® Columns: 1912.50
[ Rev Fiat [ Close™1
b PI']L Instrument TIF Quantity
. L [ Es 0614 v]o [oa  ~|[- 2
e APQ (Approximate Position in Queue) P o srstegy
° Volume |S\m101 V| | Mone V|

E506-14 |+
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e Notes

e  Custom NinjaScript® Columns supported

SuperDOM [ =] 3

Buy Mk [ Sell Mkt b 4 Buy Price Sell C PnL Volume
 Rev | - 192275 (5100.00) | 689
1922 50 (887.50) [1410
— 192075 1922.25 (575.00) |3268
e < LTI 1009
192175 (§5000) |15142
Instrument TIF 192150 (53750 21508
[esoete v[P [oar ] 192125 1412 (525.00) |17935
Account Quantity 1921.00 1337 ($12.50) 22393
[sim101 v [ zl 192075 1388 $0.00 25471
AT Strateqy 1920.50 882 $1250  |21236
7z v {1)1920.25 171 $2500  |20576
691 1920.00 §3750  |22217
1019 1919.75 $5000  [17210
1401 1919.50 §6250 | 15582
1339 1919.25 §7500  |13672
1479 1919.00 58750  |21564
191875 510000 |21987
1918.50 §11250  |23147
1918.25 512500 |23166
1918.00 $137.50 [18195
x + s | S|
1917.50 $16250 |11710
1917.25 §175.00 |9341
1917.00 S137.50 | 8550
1916.75 520000 |6097
1916.50 521250 |2462

ES 0614 |+
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