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Contacts, Links, and Social

Knowledge Base https://mzpack.freshdesk.com/en/support/solutions/

Helpdesk https://mzpack.freshdesk.com/en/support/home

WWW https://www.mzpack.pro

MZpack Trading Room in Skype https://join.skype.com/B480jcjNeodD

MZpack YouTube channel http://www.youtube.com/channel/UCgabMIgUE]k3Bkee8G-
0SMg

Facebook https://www.facebook.com/mzpackninjatraderindicators/

T Newsletters subscription and feedback form http://www.mzpack.pro/en/contact-mzpack-
ninjatrader-indicators-team/

=A =4 =4 =4 =
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Introduction

On what information and data the MZpack indicators for NinjaTrader are based

=A =4 =4 =

Tick-by-tick trades

Proprietary Market Microstructure Events set
Level | & Level Il

CME MDP 3.0

MZpack trading tools can be used in variety of applications from scalping to day trading. Also
momentum and swing traders can use MZpack to spot entries and manage trades/exits.

Benefits of MZpack indicators

f
f
f
f
f

See inside the price action and inside the bars.

Unique Market Microstructure patterns  discovered and developed
Deep cross volume-based: both horizontal and vertical

Flat ranges/brackets analysis to spot future momentum side
Real-time with no lagging and historical too

MZpack for NinjaTrader 8 works on historical data with Tick R eplay option checked. But some
of futures like Iceberg orders and Smart/Predatory trades searching and mzMarketDepth
indicator work in real-time only because NinjaTrader 8 does not provide Level | & Level 1l on
historical data.
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Installing MZpack

Indicators for NinjaTrader 8

1. Download MZpack Indicators installer from the site. We recommend 64 -bit installer for

Windows 64 -bit users.

2. Close NinjaTrader 8 if it was opened. Run MZpack Indicators .exe installer.
3. After MZpack Indicators installation finished run NinjaTrader 8. NinjaTrader 8.0.25.0

version or later required.

4. Make sure Show Tick replay option enabled (menu Tools I Options i Market data -

Show Tick Replay)

v General
» Preferred connectio
» Preferred connectio

v Historical

iaily data

5. Open a chart. Click right mouse button and click Data Series from the chart context
menu. Turn on Tick Replay option for historical Bid/Ask data support. Note,

mzVolumeProfile indicatori n s o me

w Data Series
Price based on
Type
Value

Tick Replay

Color for up bars

¥ \isual
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6. Open Indicators window (Ctrl+I) and add an MZpack indicator. Click Ok.

dicators

igTr:
mzFootprint
arketDepth

nitlnbnr
Configured
MZpack NT8.mzFootprint 3.5.7 beta TRIAL(ES 06-17 (...

7. Activating window will be shown. If Activating window is not visible try to find it on
Windows Task bar. Enter license key and click Activate button. Activate button is
enabled in paid version only. Click Start Trial button if you installed Trial version.

8. Click Ok button in Activating message window, restart NinjaTrader 8 and establish a
data connection.

Yﬂll Tlll]e How to start MZpack Indicators Trial?

https://www.youtube.com/watch?v=YsTAndd8xk
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Quick Start. Indicators Setup, Chart Templates and
Workspaces

MZpack installation puts set of templates in corresponding NinjaTrader 8 folders. Check
available chart templates by clicking Templates T Load from chart context menu.

- VolumeProfil

VolumeProfiles

File name

Load

Workspaces are available from Workspaces main menu. Loading of some workspaces e.g.
MZpack - VolumeProfiles - Sessions, Weekly, Monthly (30 Minute) with Days to load = 30 might
take some time (30-60 seconds depending on performance of your computer).

Check for workspaces updates here: https://www.mzpack.pro/ninjatrader-chart-templates-and-
workspaces/

# Tools Workspaces = ¥ Connections £ Help T]E®
State Filled Avg ) MZpack -
MZpack -
MZpack -

MZpack - Scalping - ES - v1.

Strategies Positions
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Performance N otes and Optimization

MZpack indicators are tick indicators processing market data on tick-by-tick basis.

There are two aspects of the optimization: for historical and live market data processing, and
rendering also.

To calculate values on historical data with maximal precision we must use Tick replay mode.
Tick replay uses historical data to build the Data Series. This requires additional PC resources
adversary impacting the performance and initial calculation times of indicators and strategies.

First of all

1 Check for products' updates. Update your MZpack software regularly.
1 Read our newsletters and News on the site, please. We send newsletters to all
customers and registered users

To reduce chart loading and initial calculation time:

1 Set 'Days to load' to minimal possible value
I Remove unused indicators from the chart
1 Close unused shadow workspaces

To optimize live market data processing and rendering, including avoiding chart delays:

1 Remove unused indicators from the chart. If you need an indicator periodically only, turn
its visibility on and off by clicking the ‘eye’ button <) on the tool bar next to its name.

1 Close unused shadow workspaces

1 Turn on 'General - Optimize render performance’. Set 'Maximal render time, ms' =
50..20. The chart might ‘flash’ after this but will be responsive.

1 mzBigTrade: set 'Orderflow - Reconstruct tape apply' = ChartReload (this will save a lot
of memory)

1 mzMarketDepth: set 'Common - Depth of market' = 10..30. For some instruments/data
subscriptions full order book is available.

1 mzMarketDepth: set 'Historical DOM - History depth, bars' = 500..2000

1 mzVolumeProfile, mzFootprint: set 'Ticks per level' = 2 or more

T mzVolumeProfile: set 'Volume profile - Ladders saturation' = OFF if 'Profile view' =
Ladders

1 mzVolumeProfile: turn TPO feature on and off if you need it periodically only

1 mzVolumeProfile: set 'Volume profile - Profile accuracy' = Minute (for daily/weekly/etc.
time frames and very large composite profiles)

Check| ndi c at o rtepicinghe Sotutiom Center
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Support of Non-Bid/Ask Historical Data: Forex, NSE,
Crypto currencies, Stock Markets , etc.

If your market data provider doesn't support historical Biflsk data you will see all historical trades on the Bid
side.Eg.Forexmarket doesn't provide historicaBid-Ask data.

These indicators can be adjusted for historical nd@idAsk data: mzFootprint, mzVolumeProfile, mzBigTrade,
mzVolumeDelta. Choose 'Orderflod@/Calculation mode' =UpDownTick

For Forex pairs, we recommend using relevant futures to enable all features of MZpack in your analysis
(including DOM analysis). Eg. for EURUSD use 6E futures.

You can get free limited CQG subscription here https://ninjatrader.com/FreeLiveData

ORDER FLOMYBRIIMODE AND NSENDIAN MARKET)

NSE+9JC=L <9L9 HJIJGNA<=JK O=?pg -AskdatasbifarPFiNSE GFAL L J9FKD
users,Hybrid mode for Orderflowd Calculation mode settings has been added. The Hybrid mode uses
UpDownTickcalculation for historical dataand BidAskcalculation for realtime data. BidAsk attribution of

trades is 100%ccurate.Also, adjusiNon-Crypto volumes divideand Ticks per leveparameters.Read more.

Yl]ll TIII]E https://www.youtube.com/watch?v=5u0Z5e5kbiU
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mzFootprint | ndicator

You (1)

Video Guide (English) https://www.mzpack.pro/product/mzfootprint-for-ninjatrader-8/

Video Review (German) https://www.youtube.com/watch?v=DVDhrqTg9rM

Indicator page: https://www.mzpack.pro/product/mzfootprint-for-ninjatrader-8/

Indicator settings
Left Footprint . Left side Footprint settings

1 Footprint style

a. BidAsk . Shows the number of contracts traded on the Bid and Ask
at each price level.

b. Volume . Displays the total traded volume at each price level.

C. Delta. The difference between Buy (Ask) and Sell (Bid) volumes at
each price level.

d. DeltaPercentage . Shows the Delta as a percentage of total
volume for each level. Delta % = Delta/Volume %

e. TradesNumber . The number of individual trades executed at each
price level.

f. Bid . Shows the number of contracts traded on the Bid at each
price level.

g. Ask . Shows the number of contracts traded on the Ask at each
price level.

h. None. No footprint on the side.

91 Cluster style

a. Brick . Solidly filled blocks to represent clusters.

b. Histogram . Partially filled blocks, where the fill is proportional to
the value.

C. None. No color fill.

91 Cluster scale

a. Bar. Scales the clusters relative to other levels within the same
bar.

b. Chart. Scales the clusters based on all bars visible on the chart.

C. All. Scales the clusters across all loaded chart data.

1 Auto sources . Enable to apply recommended sources for chosen footprint style.
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Scale source
If Cluster style is Histogram

a. Volume. Histogram is scaled by cluster volume

b. Delta. Histogram is scaled by cluster delta

C. TradesNumber. Histogram is scaled by number of trades in a
cluster

Color source
If Color mode is Solid or Saturation
a. Volume. Color from Cluster parameter is used
b. Delta. Colors from Negative/positive delta are used. E.qg. if Scale
source = Volume and Color source = Delta you can see volume
histograms colored by delta of each cluster
C. TradesNumber. Color from Cluster parameter is used
Gradient source
If Color mode is Saturation, Heatmap, GrayScaleHeatmap or Custom

a. Vol ume. Color opacity or gradient
b. Delta. Color opacity or gradienti s set by cl usterso
C. TradesNumber. Color opacity or gradient is set by number of

trades in clusters
Cluster . Color for clusters
Negative delta. Color for negative delta (including slot color for Brick/Histogram
styles
Positive delta . Color for positive delta (including slot color for Brick/Histogram
styles
Cluster border

Color mode
a. Solid. Solid color mode
b. Saturation. Saturation depending on values
C. Heatmap. Heatmap colors by values
d. GrayScaleHeatmap. Gay scaled heatmap colors by values
e. Custom. Custom filters and colors are used

Cust om 061 eValges lesk thdn this value are rendered by Custom color
60l emlsrd

Cust ond O #1l \alees greater than or equal to this value are rendered by
Custom color #1 color

Cust ond O #2 \alees greater than or equal to this value are rendered by
Custom color #2 color

Cust oond O #3. alees greater than or equal to this value are rendered by
Custom color #3 color

Values: show. Show cluster value (bid x ask, volume, delta, trades number)

support@mzpack.pro
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1 Values: align . Inner or Center
9 Values: divider . Divide values by this divider to fit them in clusters.

1 Values: d ecimal places . Decimal places after period for values if Values divider
is 10 or greater.

I Values: abs Delta. Disable to see signed Delta when Color source is Delta.

1 Values: color . Color for value in a cluster

1 Values: font.

1 Cluster Zones : enable. Enable Cluster Zones which can be LVN (Low Volume
Nodes), High Volume Nodes (HVN), Delta ranges, Delta Percentage ranges,
Trades ranges. Values from Left clusters are used.

1 Cluster Zones : on bar close

91 Cluster Zones : filter min. Filter by minimal cluster value.

T Cluster Zones: filter max. Filter by maximal cluster value. Use -1 for no limit.

9 Cluster Zones: ignore bar high/low . Enable to spot clusters inside bar only.

91 Cluster Zones: ended by. When Cluster Zone is terminated. ByBarHighLow i
zone is crossed by high or low of any bar. ByBarTouch - zone is touched by high
or low of any bar.

1 Cluster Zones : break on session. Break zones on new session

M Cluster Zones : style. Style is Line, Zone or None

91 Cluster Zones : box. Draw a box around cluster

91 Cluster Zones : color.

Right Footprint . Right side Footprint settings
1 See Left Footprint ¢é
Filters

9 Ticks per level . This filter aggregates data over a specified number of price
ticks, merging multiple price levels into one. This option is not available if
Orderflow i Reconstruct tape is enabled.

I Trade min. Excludes trades below a specified size, helping to focus on
significant market activity.

T Trade max. Removes trades above a certain size, which can be useful in
specific analysis scenarios.

Presentation

9 Display volume filter . Sets a minimum threshold for volume or delta in cluster.
Clusters with values below this threshold are not displayed, simplifying the chart
view.

1 Bid. Color for prints on Bid side.

1 Ask. Color for prints on Ask side.
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1 Bid/Ask relative scaling. Width of Bid and Ask histograms is relative to each

other

1 Auto -scale values .

1 Bar border . Show bar border

1 Bar border . Bar borderline

1 Bar marker . Turn it on to replace default chart view style by Open-Close bar
markers

1 Bar space, px . Normally, you set this value using chart Ul

1 Bar width, px . Normally, you set this value using chart Ul

1 Bar width, px. Normally, you set this value using chart Ul

1 Bar outer margin, px . Set interbar space.

1 Control right margin . Control right chart margin automatically to fit Footprint.

i Chartright margin,px . Override Ninjabds margin sett

Bar Statistic s

T Volume . Show bar volume above or under the bar

9 Delta. Show bar delta above or under the bar

Absolute Delta Average . Show bar Bid - Ask absolute delta average. Calculated
as sum of all absolute Deltas for each price level of the bar divided by number of
levels.

Min/Max Delta .

Delta %. Bar Delta divided by bar volume.

COT. Commitment of Traders

Ratio Numbers: enable. Enable Ratio Numbers statistics

Ratio Numbers: bounds low. See Ratio Numbers topic

Ratio Numbers: bounds high. See Ratio Numbers topic

Ratio Numbers: NEUTRAL. See Ratio Numbers topic

Ratio Numbers: REJECTED/DEFENDED. See Ratio Numbers topic

Values divider. Displayed values will be divided by this divider.

Bid Delta . Bid or Sell Delta color

Ask Delta . Ask or Buy Delta color

= =4 =4 -4 48 -8 -8 -8 _—a _—a -3 -1

Font.
Statistics Grid

Show . Show statistics grid
Show legend

Legend position . Left or Right
Trades: show

=A =4 =4 =4 =

Trades: project. Project cell value on chart
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=A =4 =4 =4 = =A =4 =4 =4 4 -4 =4

= =4 =4 = =A =4 =4 =4 =4 =

= =4 =4 =4 =

T

Imbalance

)l
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Trades: project threshold

Volume : show

Buy volume : show

Sell volume : show

Delta: show

Delta %: show . Delta % = Delta / Volume * 100

Absolute Delta Average : show . Calculated as sum of all absolute Deltas for
each price level of the bar

Delta Cumulative : show

Min Delta : show

Max Delta : show

Delta change : show

Delta rate : show . Delta Rate value is attached to the bar and is shown in
Statistics Grid, but is calculated continuously. Only maximal (by modulo) value of
Delta Rate is shown for the bar

Delta rate: type . Tick or Millisecond

Delta rate: value . Value of Delta rate measure interval in ticks or milliseconds
Delta rate: show in bar. Show Delta Rate in bars as a vertical line for the price
range at which Delta rate occurred

COT Low: show

COT High: show

Volume per second : show

Bar d uration : show . Bar duration.

Predicted values : show . Stat values are being extrapolated (proportional to the
bar time). Available for time-based intraday bar types only.

Predicted values : gauge. Show time gauge and bar timer.

Values divider. Displayed values will be divided by this divider.

Cell height, px

Cell color scale . Opacity is used to show value for a statistics cell. Chart i scale
values by using visible bars. All i scale values by using all loaded data.

Cell border . Show cell border

Cell border . Line - contour for cells

Auto -scale values . Auto-scale values in the grid.

Font. Values font

Auto -scale bars . Fit all chart bars above statistics grid.

Values color .

Show . Show diagonal Bid-Ask imbalance
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= =4 =4 -

= =4 -4 -4 A -

= =4 -4 -4 A -

Only Imbalance. Show only imbalances

Imbalance, %. Imbalances percentage

Filter . Filter by traded volume on imbalance side

Marker : visibility . None T not visible, NoValues T visible only when values are to
small to be rendered, Always i marker is always visible

Marker: type. Dot or Cluster

Marker: position. Inner, Center, Outer

Sell/Resistance zone . Color for sell imbalance marker/Resistance zone
Buy/Support zone. Color for buy imbalance marker/Support zone

Font

S/R zones: enable . Show Support/Resistance zones based on levels of
imbalances

S/R zones: consecutive levels . Minimal number of consecutive levels in a
zone.

S/R zones: volume filter . Filter by total volume of S/R zone

S/R zones: ended by . ByBarHighLow - zone is ended when high or low of the
bar (depending on support or resistance) crosses zone; ByBarClose - zone is
ended when close of the bar crosses zone; ByBarPOC - zone is ended when
POC of the bar crosses zone; ByBarTouch 1 zone is ended when the price
touches zone

S/R zones: approaching, ticks . Approaching of the price to a zone in ticks to
terminate (end) zone. Positive or negative value.

S/R zones: break on session . Break zones on new session

S/R zones: opacity, % . Opacity for zone color

S/R zones: alert . Use alert when a zone will be detected

S/R zones: alert on bar close

S/R zones: support zone sound . .wav file for support zone alert.

S/R zones: resistance zone sound nd. .wav file for resistance zone alert.

Absorption .

E]

= =4 =4 A -
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#1 Show. Enable #1 absorption

#1 Absorption, %. #1 absorptions percentage

#1 Depth . Absorption depth means how far the price bounces from the level of
absorption. In ticks

#1 Filter . Filter by traded volume on absorption side

#1 Sell/Support zone . Color for sell absorption marker/Support zone

#1 Buy/Resistance zone . Color for buy absorption marker/Resistance zone
#2 Show . Enable #2 absorption

#2 Absorption, %. #2 absorptions percentage

support@mzpack.pro
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= =4 =4 =

E ]
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é

Only Absorption . Show only absorptions

S/R zones: enable . Show Support/Resistance zones based on levels of
imbalances

S/R zones: consecutive levels . Minimal number of consecutive levels in a
zone.

S/R zones: volume filter . Filter by total volume of S/R zone

S/R zones: ended by . ByBarHighLow - zone is ended when high or low of the
bar (depending on support or resistance) crosses zone; ByBarClose - zone is
ended when close of the bar crosses zone; ByBarPOC - zone is ended when
POC of the bar crosses zone; ByBarTouch T zone is ended when the price
touches zone

S/R zones: approaching, ticks . Approaching of the price to a zone in ticks to
terminate (end) zone. Positive or negative value.

S/R zones: break on session . Break zones on new session

S/R zones: opacity, % . Opacity for zone color

S/R zones: alert . Use alert when a zone will be detected

S/R zones: alert on bar close

S/R zones: support zone sound . .wav file for support zone alert.

Unfinished Auction

= 4 —a =

Show

Color. Color for Unfinished Auction cluster

Opacity, %.

Border. Color of border for Unfinished Auction cluster

Bar Volume Profile

= =4 =4 A -

POC. Show Point Of Control for each bar
POC. POC line

VA. Show bar Value Area

VA, %. Value Area percentage

VA. Value Area color

VA opacity, %.

Session/Daily Volume Profile

)l

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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Profile mode. Profile mode for volume-based levels: Session, Daily. Use Daily for
Forex market.

POC. Show developing Point Of Control of a profile

POC. Session POC line
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f
f
f

Signals

VA. Show developed Value Area of a profile
VA, %. Session Value Area percentage
VA. Session Value Area line

See Signals topic, please

Notifications

E ]

=A =4 =4 =4 -4 4 -4 -8 A -f A A oa Ao A A e A e
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On bar close . Trigger notifications once on bar close.
Trades number: alert . Enable alert on trades number in a bar
Trades number: threshold .

Trades number: sound.

Volume : alert. Enable alert on volume in a bar

Volume : threshold .

Volume : sound.

Buy volume : alert. Enable alert on buy volume in a bar
Buy volume : threshold .

Buy volume : sound.

Sell volume : alert. Enable alert on sell volume in a bar
Sell volume : threshold .

Sell volume : sound.

Delta: alert. Enable alert on delta in a bar

Delta: threshold .

Delta: sound.

é

Left cluster : alert. Enable alert on value in a left cluster
Left cluster : threshold .

Left cluster : sound.

Right cluster : alert. Enable alert on value in a right cluster
Right cluster : threshold .

Right cluster : sound.

Imbalance : alert

Imbalance : sound

Absorption : alert

Absorption : sound

Imbalance/Absorption: s end Email. Send email message on
Imbalance/Absorption

Imbalance/Absorption: e mail address

support@mzpack.pro
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This indicator supports OnBarClose mode for optimization of system resources.
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EXPLAININKMMBALANCEBSORPTION

mzFootprint calculates diagonal Imbalance. Diagonal imbalance e.g. at Ask means that volume of
filled Buy orders is greater by given percentage than volume of filled Sell orders at price just below
that Ask price. See fig. 71-Lot at Ask @2384.50 is by 274% greater than 19-Lot at Bid @2384.25:

(71/19 - 1) * 100 = 274%.

Absorption is a diagonal imbalance but with level rejection. Absorption depth (in ticks) means
how far price bounces from the level of absorption.

x B =n % N Q EZ= mzrootprnt

Diagonal imbalance of 71- Diagonal absorption of 396-
Lot of Buy orders against Lot of Sell orders against
19-Lot of Sell orders. 192-Lot of Buy orders.
Ask Imbalance is 274% Absorption dept is 1 tick
because price is one tick up
above absorbed level

® 2017 NinjaTrader, LLG.

01:00 01:05
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EXPLAINING COT

COT is the abbreviation for Commitment Of Traders. There are two COTs: COT High and COT
Low.

What is COT? COT High explanation

COT High is cumulative bid/ask Delta starting from the moment when the price makes new high
or repeats previous one. COT helps to see buy/sell balance after new price level has been
reached.

We can consider new high as a market test whereas COT will be a reaction for it. If new (higher

in this example) price is rejected by the market, we will see negative COT High with price falling.
If the price stays at highs and COT High is negative and is growing by modulo, then this means

strong support by buy limit orders.

How To Use COT In Day Trading?

Read this article: https://www.mzpack.pro/trading-setups/what-is-cot-and-how-to-use-it-in-day-
trading/

RATIO NUMBERS

Calculations. For up-bar Ratio is bid value above bar low divided by the bid at the bar low. For
down-bar Ratio is ask value below bar high divided by the ask at the bar high.

mnm

1264/498 = 2.538

09 | 498
1264

593/54=10.98
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There are three types of ratios:

Neutral Ratio : which means the market is facilitating trade. A number between the high and low
ratio (29.0 and 0.71 by default). If the number falls between these two numbers, the market is
facilitating trade.

Ratio Bounds High : which indicates price is being REJECTED. A number above 29.0. So if the
Ratio number prints below the bar (Up Bar) then lower prices are being rejected. And if the
Ratio number prints above the bar (Down Bar) then higher prices are being rejected.

Ratio Bounds Low : which indicates a price level is being DEFENDED in the market. A number
under 0.71 down to O (zero). So if the Ratio number prints below the (Up Bar) then the area is
being supported by buyers. And if the Ratio number prints above the (Down Bar) then the area
has sellers up there.

Read more on the forum:
https://mzpack.freshdesk.com/en/support/discussions/topics/48000558972/page/2?url locale=e
n

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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DELTA RATE

Delta Rate means the rate of delta change. This rate is measured in the chosen time interval
(milliseconds) or tick interval. When delta is being changed the price is also being changed.
Indicator shows this price interval. Note, only one maximal (by modulo) value of Delta Rate is
shown for the bar in the Statistics Grid and on the chart.

<) mzFootprint W W =)C) | MZpack.NT8.mzFootprint MZpack 3.18.11(ES 12-2

Positive Delta
Rate of Change
is 313 per 500

milliseconds

Negative Delta

Rate of Change

is -229 per 500
milliseconds

Example: high sell/negative Delta Rate. This means that there was an intensive selling (a lot
of sell market orders have been matched with buy limit orders).

High Delta Rate shows:

I Range of stops triggering
1 Reversals
1 Breakout

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved.
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UPPORT ANBESISTANEENES

S/R zones are based on levels of imbalances or absorptions. The more volume traded and
more there are consecutive levels in a zone the stronger this particular zone is.

Levels of imbalances on ask side will create a support zone, whereas levels of imbalances on
bid side will create a zone of resistance. In case of absorption, all are vice versa: levels of
absorptions on ask side will create resistance zone, whereas levels of absorptions on bid side
will create a zone of support.

Volume filter is a filter for total volume of support resistance zone including all levels inside
zone.

Zone can be canceled on end of session (see
zone and stays below resistance zone or above support zone.

Also, you can set alerts on zone appearing.

| |+ g |
T Rtz { J 4‘]* ’

'y

Support zone has
been cancelled by
bar

Support zone
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CLUSTER ZONES

Use Cluster Zones to spot specific values in the clusters. For example, Low Volume Nodes
(LVN), High Volume Nodes (HVN), Delta ranges, Delta Percentage ranges, Trades ranges.

See settings for LVN

P 4
ootprint(ES 06-21 (10 Range)) settings

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved.
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PREDICTESEXAVALUES

Stat values are extrapolated proportional to the bar time. The gauge shows the progress of the
bar with time left to bar close. The feature is available for time-based intraday bar types only.

MZpack NT8 mzFootprint(ES 06-21 (15 Minute)) settings

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved.
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PROJECTINGE- VALUES FROM STATISTICOKGRIBART

For example, enable Statistics Grid i Volume: project, and set Volume: project threshold (if
required). Relevant cells are projected on the chart (see image).

MzZpack.NT:

Bar is
highlighted by
Volume >= 10K

Volume from
Statistics Grid is
239K

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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SIGNALS

See Signals category of the indicator.

Delta Divergence signal.

The Delta Divergence is atrend reversalsignal. | t 6s tri ggered on bar <cl o
LONG:

T Price makes a new low with a bullish candle and positive delta

SHORT:

I Price makes a new high with a bearish candle and negative delta

EXAMPLE:

Bearish bar making a new high, but with -135 delta being formed. When the bullish bar closes
the strategy will immediately open a short trade.

FA1
2,3K 1 @ 450550 1,3K

FA2
1205 @ 4505,50 °
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v |[10 Range

[Es03-24

v s & LRk B OH) WM [E ES <) meFootprint

MZpack NT8 mzFootprint MZpack 3 18 8 DEBUG(ES 03-24 (10 Range))

8 2024 NinjaTrader, LLC
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4800,00

4798,00
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20:56
.
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2228

2234

2300

2310

2322

2344

2350

17 sme.

4794.00

4792,00

4790,00

4788,00

4786.00

4784,00

4782.00

4780,00

4778,00

4776.00

4774,00

3

~ ESO03-24 +

Delta Divergence signal is marked by red or green (by default, colors for bid and ask are used)

dots.
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mzBigTrade Indicator

You (1)

Video Guide (English) https://www.youtube.com/watch?v=00_rWfxN-rQ

Video Review (German) https://www.youtube.com/watch?v=DVDhrgTg9rM

Indicator page: https://www.mzpack.pro/product/mzbigtrade-for-ninjatrader-8/

Indicator settings
Filter s

1 Type. Auto or Manual filtering.
Auto filtering is based on two values: Days and Trades per day . How many big
trades should be displayed in Days range is calculated as Days * Trades per day.
Thus, you can see the biggest trades. This filter is not changed live but is
calculated when historical data have been loaded.
Note, that number of trades on the chart is more than calculated number if actual
days loaded is greater than Days value.
Manual filtering is very fine and includes trade volume, iceberg, DOM
pressure/support values, and selection option. You can use Logic
Aggression and Smart attributes are for both types of filtering.

T Logic . Filtering logic. ANY T any of enabled filters must be met. ALL T all of
enabled filters must be met

1 Trade: enable. Enable filtering by trade volume

I Trade: min volume . Minimal trade volume

1 Trade: max volume . Maximal trade volume. Set -1 for unlimited volume.

i Trade: volume is multiple of . E n adlumeis multipleof6 f eat ur e

i Trade: volume is multiple of, value . The value on which the volume can be

divided with no remainder

1 Iceberg: enable. Enable filtering by iceberg volume

1 Iceberg: algorithm . Iceberg detection works on live or Market replay data only
a. Hard
b. Soft

9 Iceberg: min volume . Minimal iceberg volume

1 DOM pressure : enable. Enable filtering by DOM pressure. DOM pressure might
be a negative value. This filter uses the absolute value of DOM pressure for
comparing. E.g. -100 will pass the filter = 90 because abs(-100) > 90

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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1 DOM pressure : min volume . Minimal DOM pressure volume.

1 DOM pressure: max volume . Maximal DOM pressure volume. Set -1 for
unlimited volume

1 DOM support: enable. Enable filtering by DOM support

1 DOM support: min volume . Minimal DOM support volume.

1 DOM support : max volume . Maximal DOM support volume. Set -1 for unlimited
volume

Extra Filters

9 Aggression : enable. Enable filtering by aggression. Aggression means range of

the trade (or sweep range) measured in ticks

Aggression : min, ticks . Minimal aggression range

Aggression : max, ticks . Maximal aggression range. Set -1 for unlimited range.
Smart/Predatory :enable.Enabl e filtering by &ésmarté t
Selection : enable. Selection of trades based on percentages

Selection : type . PercentOfVolumes or PercentOfNumber

Selection: percent of volumes, %.

= =4 4 -4 -4 -

1 Selection: percent of number, %
Presentation

1 Type. Default or Tape. Default - trades are attached to bars. Tape i trade by
trade (visual tape)

1 Tape: position.

1 Tape: position offset, px. Offset of beginning of the tape in pixels. Set negative
value to shift tape to the left.

1 Tape: speed. How fast the tape moves to the left. This is visual (but not actual)
speed of the tape.

1 Tape: marker size, px.

1 Marker size relative to . Size of trade marker is proportional to Volume, Iceberg,
DOMpressure or DOMsupport of the trade.

1 Max number of trades in chart frame . See Filters and Auto-filtering topic.

1 Marker. Big trade marker

a. Line
b. Bubble
C. Box
d. Bar
1 Position . Position of big trade marker
a. First. First tick of the trade
b. Last. Last tick of the trade
C. Hi. Highest price of the trade

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved.
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= =4 -4 -
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d. Lo. Lowest price of the trade
e. POC. Point Of Control
f. Stacked . See Stacked Tape topic

Buy line . Line for Buy trades in Line marker mode

Sell line . Line for Sell trades in Line marker mode

Min line length . Lines lengths are proportional to trades volumes and will be
between Min and Max length

Max line length

Scale line thi ckness . Set maximal line thickness by changing Buy/Sell line
Width value. All lines thicknesses will be scaled proportionally to trades volumes
Min shape extent . Bubble and Box extents are proportional to trades volumes
and will be between Min and Max extents

Max shape extent

Buy shape color

Sell shape color

Iceberg color . Color of shape border for trades with iceberg orders. Iceberg
order is marked with contour if iceberg value is greater or equal to the iceberg
filter even Iceberg filter is disabled

Color mode
a. Solid. Selected solid color for all data
b Saturation. Saturation depending on volume/delta values
C. Heatmap. Heatmap colors by volume/delta values
d GrayScaleHeatmap. Gay scaled heatmap colors by volume/delta
values

Saturation preset . 4 levels of saturation for trades markers

Show DOM pressure . Display DOM pressure with triangles. Triangle is
displayed if corresponded volume is greater or equal to the filter even DOM
pressure filter is disabled

Show DOM support. Display DOM support with triangles. Triangle is displayed if
corresponded volume is greater or equal to the filter even DOM support filter is
disabled

Liquidity pushing/DOM support triangle thi ckness. 5 predefined levels of
thickness

Liquidity pulling line.  Line for contour of tringle displaying liquidity pulling
(negative DOM pressure)

Trade POC: show . Show Point of Control of the trade by horizontal line.
Trade POC: line

Volume text: position . Volume value alignment relative to shape: Inside,
OutsidelLeft, OutsideRigth, None

support@mzpack.pro
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= =

Volume text: auto -scale. The size of text is selected automatically depending
on current zoom of the chart

Volume text : font

Buy volume in shape color . Color for volume value inside Bubble/Box

Sell volume in shape color . Color for volume value inside Bubble/Box

Trades Volume Profile

1 Show. Display volume profile based on trades that are visible on the chart
1 Width.
1 Buy color .
1 Sell color .
1 Show volumes .
1 Volumes color .
9 Background color . Hint: set it to Transparent for no background
Other
1 Draw lines on right margin . Only for Line marker mode
1 Show popup info
9 Order ticks . Order ticks by volume in popup information. If not checked ticks will
be ordered by time as they come in order flow
Notifications
T Alert. Alert for big trade passed your filters
1 Buy sound
1 Sell sound
1 Send Email
1 Email address

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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FILTERSND AUT@EILTERING

Manually set filters and auto-filtering allow to control the presentation of order flow on the chart.
Pay attention to applying of manual filters. We have two type of logic for combining filters.

1 ANY 1 any of enabled filters must be met
T ALLT all of enabled filters must be met

Auto-filtering feature allows easily spot significant trades on the chart. It works in the
background. Use Presentation - Max number of trades in chart frame  parameter to adjust
the intensity of the order flow on the chart. This parameter has priority over all filters

<) meBigTrade

MZpack.NT8.mzBigTrade(ES 12-21 (20 Tick)) settings

Max number of
trades is 10

107
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MZpack.NT8.mzBigTrade(ES 12-21 (20 Tick)) settings

Max number of
trades is 100

4089) (63 B0 4
36

580

When the zoom is increased for the chart, smaller and smaller trades become visible because
those small trades make sense on zoomed (smaller) chart frame. Thanks to auto-filtering you
can dig into order flow as soon as you need it.

Size of iceberg part of the order, dom pressure, and dom support are also considered in auto-
filtering algorithm during the selection of trades.

Note, that the scale and color intensity of trades markers is calculated for all loaded market
data.

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved.
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VOLUME IS MULTIPLE-QHER

This filter allows you to identify market participants trading with significant rounded sizes. In this
example, trades with sizes/volumes 100, 200, 300, 400, etc. will be shown.

v 1000 Tick v o~ N N H uN <) mzBigTrade

MZpack.NT8.mzBigTrade(ES 03-22 (1000 Tick)) settings

Properties

¥ Filters
Logic
Trade: enable

Trade: min volume
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EXTRA FILTERS

Aggressiorilter
Smart/Predatoryilter

See topics below.

SelectiorHlter

The Selection filter limits number of visible trades. You can choose volumes or number criteria.

1 PercentOfVolumes . Specify percent of volumes that you want to see on the chart. The
volume of maximal trade is 100%.
Example.
Maximal trade size is 1000 contracts. Selection: percent of volumes, % parameter =
68%. Trades with size in the range 680..1000 will be shown.

1 PercentOfNumber . Specify percentage of total number of trades that you want to see
on the chart. Use pretty small values for this parameter 1..0.01 % because normally
there are thousands of trades on the chart

The Extra Filters are applied over main filters!

Note, that Presentation - Max number of trades in chart frame  parameter has priority over all
filters.
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TAPEPRSENTATIQWSUAL TAPE)

Set Presentation 1 Type = Tape to switch presentation of indicator to MZpack Tape.

In Tape presentation you can see trade by trade how those are in the order flow. The size of the
markers that are passed filters is set by Tape: marker size, px. Supported markers are Bubble
or Box. Trades below filters are rendered with small dots.

Tape can be placed over chart, on right margin or on both. Use Presentation - Tape: position
offset, px to shift beginning of the tape to the left or to the right.

Chart C ) Tick A&, 6, s 5= <) mzBigTrade EECIEx

MZpack NT

B140 - .73 suzDA B

RightMargin
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STACKED TAPE

To enable Stacked tape choose Stacked for Presentation - Marker position parameter.

The trades are organized vertically, by bar like a chain, and in the sequence in that trades come
from the order flow. New buy trades are being added at the top, and new sell trades - at the
bottom of each chain.

Stacked tape is extremely useful when you work with non-reconstructed tape, or when you have
a lot of small trades for the traded instrument.

We recommend using stacked position on tick time frames like 20 Ticks.

Note, that stacked position is available for Bubble and Box markers only.

4
3
3
4
4

3
1004 3 6
10 4

MZpack.NT8.mzBigTrade(ES 12-21 (20 Tick)) settings [=lE[x]

atory: enable
¥ Presentation
rades in chart frame 100
Bubble
Stacked
4

100
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POPUP INFO

The pop-up info shows all parameters of a trade in small floating window. The pop-up info is
enabled by default. To disable this feature uncheck Other i Show pop -up info .

40

87 - Trade volume

5 - Iceberg volume

60 - DOM pressure

0 - Limit part of ML-order

The structure of the trade ordered by volume.
59 - number of single trades

1second v i) ",
tarketDeptni )

S 03-20 (1 Second)) settings

[ ForestGreen

Dotted gray line for
liquidity pulling
(negative DOM

support)

M support tria.

Inside

Aial, 12px
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40 106

60
Date and time of the trade

Buy trade with

negative DOM Negatibe DOM
support_ (gray support -164-Lot
dotted triangle)

Buy. 274/0-164/0-Lot @3256,25-3256,75 12.19.28
10+10+10+9+8+7+7+6+ 4ed+4
274
266

89
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nzBigTrade + -) eProfile -) mzVolumeDelta

mzBigTrade(ES 03-20 (2 Minute)) settings

Aggressive trades are The range of
rendered with dotted aggressive trade
contour @3261.75-3262.25

Aggression filter from
3 ticks enabled
434

v Extra Filters
With these filters aggressive
trades with range from 3 ticks will
be shown

¥ Presentation

Trade mari
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ICEBERGLGORITHMS

Iceberg search algorithms work only on live or Market replay data only. An iceberg order is a
special limit order. The main size of an iceberg order is not shown in the order book. You will
never know size of the hidden part (iceberg) of limit order without analyzing algorithm running in
real-time.

Hard

In this mode we use volumes on best bid/ask price levels to calculate the size of the hidden
liquidity

Soft

In this mode we add positive DOM pressure (if any) to the size of the iceberg order calculated
by Hard algorithm.

Id-48748898 Buy: 336/104/212/0-Lot Bar 159377 @3264,25-3264 75 04544
336 i 5477404048+ T+ T+G+6+6+5+5+5+5+ 5454444 +4-+4,

138

Magenta contour
shows that 104-Lot
iceberg orders have

displaying been executed
0-Lot with

bt and DOM
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DOMPRESSURE

We use DOM pressure term to describe behavior of the liquidity on the way of market order.

Any trade you see in mzBigTrade indicator, is the result of matching market order with limit
order (liquidity) resting in order book or DOM. This matching occurs for the best Bid or Ask
prices depending on direction of the order i sell or buy.

DOM pressure can be negative or positive.

Positive DOM pressure means adding liquidity on the best Bid or Ask. Negative DOM
pressure means removing liquidity from the best Bid or Ask price.

Eg. buy trade with positive DOM pressure (see image: green box with red triangle) means
adding of the liquidity on best Ask upon execution of the order. For sell order with DOM
pressure liquidity is being added at the best Bid price. Positive DOM pressure always occurs at
the opposite side of the order and is a resistance to the trend.

DOM sell pressure Dotted contour
after a stop run means a trade with

sweep

204

1691561
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Here is an example of negative DOM pressure occurred on the offer side (best Ask) of the DOM
after a buy trade. Negative DOM pressure always occurs at the opposite side of the order and
means that resistance to the trend is becoming weaker.

mzBigTrade(ES 03-20 (1 Second)) settings

Buy trade with
negative DOM
pressure (gray
Dotted gray line for dotted triangle)
liquidity pulling
(negative DOM
pressure)

Negative DOM
pressure -164-Lot

Buy: 274/0-1640-Lot @3256.25-3256,75 121928
10410210+9+8+7+7+6 4+ds40d
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DOM3UPPORMARKELIMITORDERS

We use DOM support term to describe behavior of the liquidity in the tail of executed market
order. See image. In this example buy trade has DOM support 50-Lot at the bid side. These 50
contracts have been added at the best Bid price right after execution of the order. Note, that
both the trade marker (green box) and the triangle have the same color.

Enable DOM support
filter Buy trade with 50-Lot DOM
support

Buy. 5U-6/50-Lol @3280.75 32610
5/50

120

DOM support is marked
with green (buy shape
color) triangle

Big or &martdmoney and institutional traders often act by Market-Limit and Stop-Limit orders.
Market-Limit orders are executed at the best price available on the market. If the Market-Limit
order can only be partially filled, the order becomes a limit order and the remaining quantity
remains on the order book at the specified limit price. Learn more at CME Group Wiki

To spot Market-Limit orders enable 'DOM support' filter. Also, enable Extra Filters: ‘Smart' and
'‘Aggression' =1

In case of buy Market-Limit order limit part of the order will be a support for the price whereas
for sell Market-Limit order limit part will be a resistance.
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AGGRESSIVIRADES

An aggressive trade eats liquidity on two or more price levels to get filled. An aggressive trade
can be initiative market order or triggered stop-market orders (stop run). Also, aggressive trade
can be called a trade with sweep.

A stop-market order lets you send a market buy or sell order once the market has reached a
specific price (the stop price). When the market price reaches the stop price, the order gets
triggered automatically and a market order is sent.

Aggressive trades are shown with dotted contour. See image.

DOM sell pressure Dotted contour
after a stop run means a trade with
sweep

204

169 151

Use Bar for 6Trade marker®é parameter to cleary

- Filters

Aggressive buy trade
580-Lot. Trade range is
@33265-3265.75

Aggression filter is
set as from 4 ticks

Bar as trade
marker

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved.

www.mzpack.pro
support@mzpack.pro



http://www.mzpack.pro/

MZPACK INDICATORS 3.19.3

SMARTPREDATORRADES

Smart/Predatory trade eats all available liquidity on best bid or ask. The amount of
smart/predatory trades depends on the instrument.

mzBigTrade(ES 03-20 (1 Second)) settings

Smart sell trade
10-Lot

Smart/Predatory trades

enabled
w Extra Filters
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RECONSTRUCT THMRIDE

MZzZpack Order flow core is able to reconstruct single (tick) trades into aggregated trades. Enable
6Reconstruct taped option ( def ¥aulanchangd thisoptign t o
On-The-Fly. See Orderflow Settings topic.

Note! Using OnTheFly methodor di sabl i ng OvRlesignificastly inccease memary e 6
consumption.

0Tk v i) N, & &k B ) @ N [F §= < msigrace MO Chart Esos2 woTek v gl N B . Kk R A M N [E S omegrace | NECEX

- |3 > fae
mzBigTrade(ES 03-20 (100 Tick)) settings e mzBigTrade(ES 03-20 (100 Tick)) settings =

v Orderfl

‘Reconstruct tape'

'Reconstruct tape'
disabled °e

enabled
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TRADES VOLUME PROFILE

Display volume profile based on trades that are visible on the chart.

FOIE = <) maBigTrade

The Trades VP is linked with Presentation i Marker size relative to parameter. For example,
set it to Iceberg to build Iceberg VP. Icebergs at offer side are sell volumes (red color by
default). Icebergs at bid side are buy volumes (green color by default). Note, that you must
enable Iceberg in Filters category. See image.

+ B F i N (7] i= <) mebBigTrade W W =CI[x || MZpack.NT8.mzBigTrade MZpack 3.18.11(ES 12-z — 1 X

MZpack NT8 jmzBigTrade M7Zpack 3 18

Smart/Predatory: enable [
Sele able
¥ Presentation

Mar

©2023 Ninjaf rader, LLC

0832 0835 0838 0841 0844  0B47  OF
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mzVolumeProfile

You (1)

Indicator

Video Guide (English) https://www.youtube.com/watch?v=RBBrWeexU28

Video Review (German) https://www.youtube.com/watch?v=DVDhrgTg9rM

Indicator page: https://www.mzpack.pro/product/mzvolumeprofile-for-ninjatrader-8/

Indicator settings

Common

T Show Chart Profiles

o0 oy

TPO. Show TPO or Market Profile
VP. Show Volume profile

ALL. VP + TPO

None

1 Chart Profile mode

® o o oo

> @ =~

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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Bar. Build profile per each bar

Session . Build profile for each session

Custom . Custom ranged volume profile

Composite . Cumulative volume profile for all chart data
Bars. Build profileeachgi ven value of bars. Se
ued

Daily . Build profile for each day

Weekly . Build profile for each week

Monthly . Build profile for each month

Quarterly . Build profile for each quarter

Yearly . Build profile for each year

Sessions . Build profile for each given value of sessions. See
of i | e c.rApptied foraStackedariofiles dnly.

Bars. Build profile for each given value of bars. See 6 Pr of i | e
ation valuebd

Days.Bui Il d profile for each given va
at i o Appliecfor Stacked profiles only.

Weeks.Bui |l d profile for each given v
at i o Appliecfor Stacked profiles only.

Months . Bui | d profile for each given \

at i o Appliecfor Stacked profiles only.



http://www.mzpack.pro/
https://www.youtube.com/watch?v=RBBrWeexU28
https://www.youtube.com/watch?v=DVDhrqTg9rM
https://www.mzpack.pro/product/mzvolumeprofile-for-ninjatrader-8/

MZPACK INDICATORS 3.19.3

p. Volume . Build new profile each time profile volume reaches
given value. See OProfile creation va
g. Delta. Build new profile each time absolute delta reaches given
value. See OProfile creation valuebd
r. Tick. Build new profile on each given number of ticks or trades.
See O6Profile creation valueo

s. Continuous. Use this mode with Working time enabled.

t. RTH_ETH. RTH and ETH sessions
- RTH begin. Begin time of RTH session
- RTH end. End time of RTH session
- ETH. Enable ETH profile
- ETH begin. Begin time of ETH session
- ETH end. End time of ETH session

u. None.

1 Profile creation value . Value to control creation of custom periodical profiles:
Bars, Sessions, Days, Weeks, Months, Volume, Delta, Tick.

9 Session break . Break profile by session time for Bars profile mode

1 Profile accuracy. Tick or Minute. See details below.

9 Ticks per level . Each level of profile contains this number of price ticks

9 Border . Show profile border

1 Border . Border line

i Background . Show profile background

1 Background . Color for profile background

1 Background opacity, %

1 Buttons. Show profile buttons: divide, merge, unmerge, etc.

1 Buttons font .

TPO

1 Letter period, min.

1 Presentation. Letter ot Block. When there is no room to render TPO letters,
blocks are rendered

1 Split. Split TPO periods

1 Stretched. TPO occupies all available width.

1 Width, %. Maximal width of TPO in % of total profile width.

1 Position. TPO position: Left, Right or RightOnChartMargin

1 Rotate colors. If unchecked Letter/block color 1 is used for all TPO letters.

1 Letter/block color 1

1 Letter/block color 2

1T e

i Letter/block color 6
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VA box. Show TPO Value Area as a box.
VA letters /blocks . Render letters/blocks inside TPO Value Area with different
color (see VA color ).

1 Letters font

1 Openl/close: letter. Render opening/closing letter with different color.
1 Open/close: marker. Render triangle next to opening/closing letter.
9 Open period color . Color for opening letters and markers.

91 Close period color. Color for closing letters and markers.

1 Openl/close profile color. Color for opening/closing letters and markers.
1 Show POC

1 POC color

T VA %

1

1

T VA color
1 POC/VA opacity, %
M Show IB. Show Initial Balance box.
T IB, min. Initial Balance duration in minutes.
1 IB color
TPO levels
1 #1 Enable. Enable group #1 of levels.
1
1 #1 Attach to . Attach group of levels to All profile or to profile with given T. For

Customproflemode O6Al |l 6 value is only availabl.
1 #1 Attachto T -. The absolute index of the profile to which the levels are
attached. The last profile has T = 0, the profile before the last profile has T =1
1 #1 Naked by . A level is naked by Any profile, by the Next profile or by profile with
given T index. Naked by T is available in Custom profile mode also.
1 #1 Naked by T -. The absolute index of the profile which may break a level. In
Custom profile mode the last added custom profile has T = 0.
1 #1 End of Day. Level canceled at end of day.
#1 Value position . Position of level value: Left, Right, AboveLeft, AboveRight,
None.

=

#1 Open. Level at open price of profile: Disabled, Extended, Naked.

#1 Close. Level at close price of profile: Disabled, Extended, Naked.

#1 High é

#1 Low

#1 MID/Halfback . Halfback generally refers mid point of the profile (H+L)/2.
#1 1B High

#1 1B Low

=4 =4 =4 =4 4 4 4
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= =4 =4 =4 =4

Volume Profile

T

E]

= =4 =4 4 A48 -8 -8 -8 -2 -»
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#1 TPO POC
#1 TPO VAL
#1 TPO VAH
#2 Enabl e ¢é
#3 Enabl e é
Profyle type
a. Volume . Total volume histogram
b. BuySell . Buy and sell volumes histogram
C. Delta. Bid/Ask delta histogram
d. VolumeDelta . Similar to Volume type but ladders are colored with
delta colors.
e. None

Profile view. Ladders, Area, Contour.

Show last N profiles . Set 1 to display the last profile only, etc. Set -1 to display
all profiles.

VA, %

Position . Volume profile position i Left, Rigth or RightOnChartMargin

Width, %. Width of profile histogram. Negative value can be used, eg. -50%, and
the profile will be mirrored.

Relative width . Scale the width of profiles according to chosen type of values
among all chart profiles

Color mode . Solid, Saturation, Heatmap, GreyScaleHeatmap or Custom
Custom color mode . Percent or Value. Percent: all VP volume range is divided
into 10% blocks. Value: set custom ranges for VP volume range.

0-10%. Color for given % of volumes (by ladder) if Color mode = Custom
10-20%. Color for given % of volumes (by ladder) if Color mode = Custom

é

VA color . Value Area color

VAH/VAL c olor. Profile histogram color

Buy color . Buy volume histogram color

Sell color . Sell volume histogram color

Opacity, %. Opacity of ladders, area, etc.

Ladders : saturation

Values: show . Show choosen values for profile ladders

a. Volume. Total ladder volume
b. Delta. Bid/Ask delta
C. BidAsk. Bid x Ask notation

support@mzpack.pro
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d. None
1 Values: 1K divider. Divide volume and delta values by 1000.

1 Values: color . Color for values.

1 Values: font. Font for ladders values. Font size will be automatically scaled to fit
ladder height.

9 Delta: show . Display delta histogram over profile ladders

1 Delta: % of profile width

1 Delta: p ositive . Color for positive delta

9 Delta: n egative . Color for negative delta

1 Delta: opacity, %

9 Delta: saturation

9 Profile: | abels font .

1 Profile: developing border . Border line for developing profile.

1 Profile: | adders b order . Ladders border style and color

1 Profile: left margin, px . Margin for volume ladders from the left side of the
profile area

1 Profile: right margin, px.  Margin for volume ladders from the right side of the
profile area

9 Custom profile : unique settings . If checked, each custom profile has unique
settings accessible via Ul buttons. Ul buttons are visible when profile is selected
with the mouse.

1 Custom profile : add = Mouse Left +. A keyboard key. Use this combo for
adding a profile

Volume Profile levels

1 POC: mode
a. Off
b. On
C. Naked
d. Extended
e. Developing
f. DevelopingNaked
1 POC:line.
1 VAH/VAL: mode
a. Off
b. On
C. Naked
d. Extended
e. Developing
f. DevelopingNaked
Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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1
1

VAH/VAL: line .
Levels values . Show choosen values for profile levels: Price, Volume, Delta,
None

Volume Profile VWAP

Profile

1T VWAP: mode
a. Last. Last value of VWAP as horizontal line
b. Dynamic
C. DynamicStdDevl. Dynamic VWAP with standard deviation #1
d. DynamicStdDev2. Dynamic VWAP with standard deviation #2
e. None
T VWAP:line
1 VWAP: Sigma 1. Sigma value for standard deviation #1. Use 1 for 1 standard
deviation
1 VWAP: Std deviation #1. Line for Sigma 1 deviation
1 VWAP: Sigma 2. Sigma value for standard deviation #2. Use 2 for 2" standard
deviation
1 VWAP: Std deviation #2. Line for Sigma 2 deviation
Statistics
1 Volume . Total volume of the profie
1 Delta. Display modesof profil ebés delta
a. Delta
b. Bid x Ask
C. None
1 High/Low
1 Range, points/ ticks
1 POC
1 VAH/VAL
1T VWAP
1 Begin/End . Begin and end time of the profile
1 TPOs. Number of TPO letters in market profile including number of letters above

and below TPO POC

Stacked Profiles . See STACKED PROFILES topic

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
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#1: show. Show stacked profile #1: TPO, VP, ALL or None

#1: mode. S e éCondgmon 1 Chart Profile mode 6 .

#1: creation value . Value to control creation of custom periodical profiles. See
&ommon i Profle cr eati on val ueb

#1: type. S e &/olume Profile i Profile type 6 .
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1 #1: presentation . Ladders, Area or Contour

1 #1. profile POC/VAH/VAL mode . On, Off, Naked, Extended, Developing,
DevelopingNaked

1 #1: POC. Line for Point of Control

1 #1: VAH/VAL. Line for VAH/VAL

1 #1: Delta: Show Delta ladders over profile

1 #2: show.

1 e

1 Delta width, % . Maximal width of Delta ladders. Enable, for example #1: Delta

1 Left margin, px . Left margin of Stacked profiles group in pixels.

1 Rigth margin, px . Right margin of Stacked profiles group in pixels.

1 Legend. Show profile legend containing profile mode and N last/ago value.

A custom profile will be a developing profile if it contains the last bar of the chart.
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PROFILECCURAGMDCALCULATE MODES

mzVolumeProfile has Ticks and Minute Accuracy modes. Minute Accuracy is reducing loading

time and optimization of system resources.

Loading Real-time Accuracy Calculate Resolution Resolution

Time Performance | mode on Historical | on Real-time
Data Data

Normal Normal Tick OnEachTick 1 Tick 1 Tick

Fast Normal Minute OnEachTick 1 Minute 1 Tick

Fast Fast OnBarClose 1 Minute 1 Minute

Use fast settings (Minute Accuracy) for large volume profiles: weekly, monthly, yearly or for

TPO.

In Minute Accuracy, use Setup - Calculate = OnBarClose for maximal performance with large
profiles. Choose Setup - Calculate = OnEachTick for highest accuracy on real-time data

(default).

Note, that other combinations of settings are not supported by the indicator.
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PROFILACCURACY

You (1)

https://www.youtube.com/watch?v=8Pd02igdK10

Profile update and calculation accuracy affects on how long it takes to calculate profiles on

loaded data. Use Profile accuracy = Minute  with disabled Tick replay to speed up calculation

of Volume Profiles and TPO for huge periods like months or years. Inthismode,you donét n
expensive historical tick data.

Use Tick accuracy and Tick replay mode enabled if you need precise Delta information with

Days to load = 1..14 (depending on the performance of your machine).

Tick

Set Profile accuracy t o 6 Ti cnladmalpreecisgpre df Delta on historical data. Enable Tick
replay option from Data Series properties.

If Tick Replay is disabled, you will see a warning message and historical plots are not shown.
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Minute

Set Profile accuracy to Minute6 redace chart loading time. Bars period type for the chart
must be ODMable Witkeeplay option from Data Series properties.

If Tick Replay is not disabled you will see a warning message and historical data are not
processed.

HISTORICAL DATA

Minute bar volumes are spreading proportionally across each minute range. Volumes of up bars
are buy volumes, volumes of down bars are sell volumes. For strategies API: the calculation of
the profiles will be OnBarClose - this means 'on close of each 1 Min interval according to Profile
Accuracy.

REAL-TIME DATA
Orderflow Calculation mode is 'UpDownTick'. The rest is the same as for Tick accuracy

Orderflow settings are not available for Minute accuracy.
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SPLITTINGNFOLDINGEDIVIDING, MERGING, AND UNMERGING PROFILES

Combining both dividing and merging profiles offers a comprehensive way to analyze market
structure across multiple time frames, allowing traders to spot both macro and micro market
dynamics.

You can do these actions over a selected profile. To select a profile click over it with left mouse
button. TPO control buttons will appear at the top of profile.

To split a TPO profile click Split button.

To divide a profile click Divide button. Then click on a bar inside the profile from which you want

to divide the profile. To undo dividing click Merge with left button [<< Merge].

To merge a profile click Merge with left [<< Merge] or Merge with right [Merge >>] button. To

undo merging click Unmerge button.You candét wunmerge a profile in

Control buttons.

Splitted TPO profile

These features are not available in Composite modes.

Copyright E 2015-2025 IP Zhelnov Mikhail. All rights reserved. -
www.mzpack.pro

support@mzpack.pro


http://www.mzpack.pro/

TPO LEVELS

TPO levels consist of three groups of levels. Each group can be attached to all chart profiles or
to a profile with given T index. The last (current) profile of the chart has T index = 0, the
previous profile has T index = 1, etc.

TPO levels include a set of significant profile levels: Open, Close, High, Low, IB High, IB Low,
TPO POC, TPO VAL, TPO VAH. Each level can be Extended or Naked. Naked level can be
terminated by any profile, next profile or a profile with given T index.

+ B oW 5= + <) mzvoumeProfie [T EED

MZpack NTS

‘ [ .«ém,?é[ln-g

v TPO levels

#1: Enable

€ € € € € € € < <€ < < < <

Disabled

Some TPO levels can be used with volume profiles.
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¥ 30 Minute

HI 3210,5

LO 3180

.15.14 beta

TPO levels in Custom profile mode. In Custom pr of i | e mode 6Attach,tobd
and the last added custom profile has T index = 0.
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