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Links

o  WWW http://www.mzpack.pro

e MZpack Trading Room in Skype https://join.skype.com/B480jciNeodD

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

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

e VKontakte https://vk.com/mzpack

o Newsletters subscription and feedback form http://www.mzpack.pro/en/contact-mzpack-
ninjatrader-indicators-team/
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MZPACK 2.4.0 BETA FOR NINJATRADER 7

Introduction

MZzZpack for NinjaTrader is based on analysis of market microstructure events using Level | &
Level Il data. The indicators’ algorithms include elements of CME MDP 3.0.

MZpack tools can be used in variety of appliances from scalping to day trading. Also momentum
and swing traders can use MZpack Tools to manage their entries and exits.

Indicators support only live or replay data. You can’t see anything on historical data
because NinjaTrader 7 not provides Level | or Level Il data on history.

Installing MZpack for NinjaTrader 7

1. Close NinjaTrader 7 if it was opened. Unpack downloaded zip-archive and run MZpack
installer

2. After MZpack installation finished run NinjaTrader 7

Open Indicators window (Ctrl+l) in any chatrt.

4. If product was not previously activated by paid license key (or trial license key) activating
window will be shown. Enter license key and click Activate button or click Start Trial
button if it enabled and if you don’t have a license key.

w

w Control Center - Untitled1 - olEW
File Tools Help [+/-] Open Live Account
Orders | Strategies | Executions | Postions | Accounts | Account Peformance | Log
Order Type: Qty: Limit Price: Stop Price: TIF: QCO: Ac
Future v/ [umi ¥] [ S B | v |
Mame: 6E 09-16 v

L1 [ & |

Instru Action Order Qty Limit Stop State Filled AvgP Remai Name OCO TIF GTD Accou Conn D Strate Token Time Increa Decre Cancel
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Quick start. Indicators setup, chart templates and
workspaces

Chart templates for NinjaTrader 7 are part of MZpack installation. All the templates start with
mz____ and placed in NinjaTrader 7 charts template folder. Particular chart templates have been
made to illustrate User Guide and starts with mz___UserGuide_.

You should adjust parameters of indicators for traded instrument. Also you should use different
parameters for mzBigtrade, mzMarketDepth, mzAggressivTrade, mzSmartMarket etc. for
different trading sessions. See Indicators’ General settings section to learm how to use
Strat/Stop time options to organaize trading sessions.

The best practice is to use NinjaTrader Market Replay for adjusting parameters and
getting some screen time before you can start. For more info on using Market Replay please
visit this page http://www.mzpack.pro/en/how-to-use-ninjatrader-market-replay/

Workspaces for E-mini S&P500, CL and 6E futures are within installation. Workspaces
templates start with mz___. To load workspace please choose in NinjaTrader main menu: File —
Workspaces — Open Workspace ... Then choose workspace and click Ok.

File | Tools Help [+/-]

New I Accounts I Account Performance | Log |
||b Workspaces [ Mew Workspace

Connect ||J-:J Open Workspace... |
Disconnect Close Workspace

Zlmz__Emini SP500
Save Workspace =] Untitled1

Flatten Everything S n
ave Workspace As...

AT Interface
Global Simulation Mode

mz__GE
mz__ CL
Utilities mz__E-mini SP500

41 Bt Untitled1
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Performance notes

NinjaTrader may need big amount of system memory in some cases. To avoid this issue load
only market data you really need. E.g. on 1 Tick charts you absolutely don’t need to load
yesterday historical data. So set Days to load parameter of ANY TICK chart to O (i.e intraday
market data only) BEFORE applying any of MZpack chart templates or indicators to it.

All MZpack orderflow-based indicators have parameter to control amount of market data loaded
for tick charts. It setted to “Intraday data only” by default. If you need more historical data on
chart set this parameter to false and control amount of loaded data by Days to load parameter.

LinRegSlope
MACD
MAEnvelopes
MAMA

MAX

MFI

MIN

Momentum
mzAggressive Trade
mz Best BidAsk

04, Order delay, ms
05. Cancellation tick velume
B 02 Visualzaton
01. Bid color
02. Ask coler
03. Volume text
(4. Bid text color
05. Ask text color
B 03. Aleris
01. Use alert
02. Alert
B 04. General
01. Start time
(2. Stop time
03. Load intraday only
B 05. Licensing
01. Hardware Id
= Data
Caleulate on bar close
Input series
Maximum bars lock back
B Visual
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Il Red
] Lime
Arial Narmow; 7pt
[ 1 White
Il Black

False
beep wav

00:00:00
23:59:59
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DJV48-HIEFC-DOXTB-ITZZR-DW
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ES 06-16 (30 Seconds)
TwoHundredFiftySix

,EarF{=-1 SIave:szugtmde ‘u’oIF
szrderFIow 21 1{ES DG—‘IG Reconstr=True, BExp=100, TickTr=20, lca
mzBigtrade 2.1.1 (ES 06-16, Trade=50, lce=5, Agar=False, AgarPer=60,
mzAggressive Trade 2.1.1 (ES 06-16, VolFitr=20, Aggrlvi=1, BExp=2500, (

Luto scale
Displacement
Display in Data Box

Label
Panel
Price marker(s)
Scale justification
E Pasuoe
baseColorBidSenalize

Remaove

Label
mzSmartMarket 2.1.1
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mzFootprint indicator

NOTE. mzFootprint for NinjaTrader 7 does not support Bid x Ask or Delta Footprint® styles on
historical data. Use mzFootprint for NinjaTrader 8 to apply all available Footprint® styles on

historical data.

Yﬂll TUhE Video Tutorial from MZpack 3 for NT8 https://www.youtube.com/watch?v=BXsM-

07SLDo

Indicator settings

01. Style. Style of the Footprint® chart

02. Filters

www.mzpack.pro

© 2015-2017 MZpack Co.
support@mzpack.pro n

Footprint® style
a. BidAsk. Classical Bid x Ask Footprint®
b. Volume. Traded volume
C. Delta. Bid-Ask volumes delta
Cluster style
a. Brick. Solid color fill of a price cluster
b. Histogram. Partial solid color fill of a price cluster proportionally to
its value
C. None. No color fill
Cluster/Histogram scale
a. Bar. Histogram scale calculated inside current bar only
b. Chart. Histogram scale calculated among all bars visible on chart
C. All. Histogram scale calculated among all loaded bars

Bar distance, px. Distance between next two bars on chart. This space is used to
render Footprint®

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

Cluster. Color for price slot

Delta. Show Delta value above or under bars

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

Saturation. Use saturation to visualize volume and delta values

Values. Show values

Values color.

Values font.
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o Value filter. All values and its corresponding clusters less than this parameter will
not be shown
03. Bar Volume Profile
e POC. Show Point Of Control for each bar
e POC. POC line
e VA. Show bar Value Area
e VA, %. Value Area percentage
e VA. Value Area line
04. Session Volume Profile
e POC. Show developed Point Of Control for each session
e POC. POCline
¢ VA. Show session developed Value Area
o VA, %. Value area percentage
e VA Value area line
05. Patterns
e Imbalance. Show diagonal Bid-Ask Imbalance
¢ Imbalance, %. Imbalances percentage
e Imbalance filter. Filter by traded volume on imbalance side
¢ Bid. Color for Bid imbalance
e Aks. Color for Ask imbalance
e Imbalance font
e Absorption. Show Absorptions
e Absorption, %. Absorptions percentage
e Absorption depth. Means how far price bounces from the level of absorption. In
ticks
e Absorption filter. Filter by traded volume on absorption side
e Bid absorption. Border for absorption marker at Bid
e Ask absorption. . Border for absorption marker at Ask
06. Notifications
e Imbalance alert
e Imbalance sound
e Absorption alert
e Absorption sound
e Send Email. Send email message on Imbalance/Absorption
e Email address
07. Levels defaults. Default settings for new alert levels added to the chart
e Level. Level line
e Alert. Alert on conditions
e Aler on. Condition for alert
a. LevelCross

© 2015-2017 MZpack Co.
www.mzpack.pro 7
support@mzpack.pro
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b. LevelTouch
e Rearm. Rearm alert after it has been fired
o Rearm interval, sec. Alert will be rearmed after this period of time. Set to zero to
rearm alert immediately after it has been fired
e Sound. Alert sound

For additional information: http://www.mzpack.pro/en/footprint-ninjatrader-indicator/

© 2015-2017 MZpack Co.
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EXPLAINING IMBALANCE/ABSORPTION

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.

R B =u " N QO ES mzFoolprint

71
~

459

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, LLC

01:00 01:05
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ALERT LEVELS

Hot keys to set and manage alert levels

e Add a level: Left Mouse Click + Left Shift key

e Remove a level: Left Mouse Click + Left Shift key on a level

e Adjust level duration: Left Mouse Click + Left Alt key on a level
e Open level settings window: Left Mouse Click on a level

= CL 07-17 (10 Min) 08.06.2017 3| o &

=l E B[ mazFootprint

Level settings

Alarmed:  Newer

Level: |NEENEN v 1w
Direction Up v
Alerton:  |LevelCross v

Rearm. sec: |5

Sound:  |crossed wav

5

2 28 15 25w
@I 22 [E1] w I 2
5 2 |[g2 I E
9 |j2i2 0 I%la 55
18 (258 ]! 100 7 340 p524
2 I e |18 I
2 45 |63

86 39

MZpack 2.4.0 beta

Yﬂu Tuhe Levels with Alerts from MZpack 3 for NT8 https://www.youtube.com/watch?v=Yu-
0l6FiYAE
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mzBigtrade indicator

In opposite to other big trades indicators mzBigtrade indicator can displays big trades as exact
as one tick of price. In Levels drawing mode thanks to aggregation feature you will see exact
price levels instead of fuzzy overlapped bubbles on the chart.

For more details on how to setup and trade with mzBigtrade indicator visit this page
http://www.mzpack.pro/en/bigtrade-ninjatrader-indicator/

Parameters

e Trade filter. Trade display filter.

o Iceberg filter. Orders (trades) filled by hidden liquidity display filter.

¢ Aggregate. Aggregate or not trades passed aggregation filter.

e Aggregation period. Period of aggregation in seconds.

e Trade aggregation filter. Trade aggregated if volume is greater than or equla to
aggregation filter.

e Iceberg aggregation filter. Orders (trades) filled by hidden liquidity aggregation filter.

e Marker. Marker for trades: Levels, Bubbles, Boxes

o Marker position. Marker position relative to trade or group of aggregated trades: First —
first tick, Last —last tick, Hi — highest price, Lo — lowest price, POC — volume Point Of
Control.

e Sell level line. Line for sell trades: color, dash style, thickness (width).

e Buy level line. Line for buy trades: color, dash style, thickness (width).

¢ Max level length. Maximal length of support/resistance level line in bars of chart.
Applied to maximal trade (or group of trades). All other levels’ lines will be proportional to
maximal level.

e Scale level thickness. Scale level line thickness proportionally to trade volume.

¢ Max shape extent. Maximal marker shape extent in chart bars.

e Min shape extent. Minimal marker shape extent in chart bars.

e Ask shape color.

¢ Bid shape color.

e |ceberg color. Color for iceberg volume and marker borders for trades with icebergs.

e Volume text font

e Ask volume in shape color

¢ Bid volume in shape color

e Draw levels on right margin

e Use alert. Use or not alert on big trade

e Sell alert. WAV file for big Sell trade alert

e Buy alert. WAV file for big Buy trade alert

© 2015-2017 MZpack Co.
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Use email. Use email notifications on big trade
To email. Email address for email notifications

AroonOscillator
ATR
AuctionDashboard
BarTimer

BuySellPressure
BuySellVolume
Candle StickPattem
CCl
ChaikinMoneyFlow
ChaikinOscillator
ChaikinVolatility
ClusterValume Indicator
CMO
ConstantLines
Corelndicator
Currentt DayOHL
CustomPlot Sample

B 01. Parameters
01. Trade filter
02, lceberg filter
03. Aggregate
(4. Aggregation period
(5. Trade agaregation filter 50
06. lceberg aggregation filter | 1
B 02. Visualization
01. Marksr
02. Marker position
03. Sell level line
04, Buy level line
05. Max level length
06. Scale lavel thickness
07. Max shape extent
08. Min shape extent
083. Buy shape color
10. Sell shape color
11. lceberg color
12, Volume text font Arial Narmow; 10pt
13. Buy volume in shape color [ White
14. Sell volume in shape color [ White
15. Draw levels on right margir True
16. Show popup info True
03. Notifications
01. Use alert False
(2. Buy alert bigtrade . wav
02, Sell alert bigtrade . wav
03. Use email False
04. To email
B 04. General
01. Start ime 00:00:00
02. Stop time 23:59:59
03. Load intraday only True
05. Licensing

'}

7
g¥

c
3

C[REEEE
g

0
:

Remaove

Label
mzBigtrade 2.3.0

Additional data series in strategy mode

Id. Trade internal id
StartPrice. Start price
StopPrice. Start price

Vol. Trade volume. Greater than zero for buy trades and less than zero for sell trades.

Equals to zero if no trade on current tick have passed filters.
Iceberg. Iceberg volume in trade. Greater than zero for buy trades and less than zero for

sell trades

AggrCount. Number of aggregated trades

MZPACK 2.4.0 BETA FOR NINJATRADER 7
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Base parameters [ Agaregate Affect on history
Trade aggregation filter: (50 |
lceberg aggregation filter
Period, sec:

OR

Visualization

Mode: Min: IE' Min and max extents
Max: of shapes in bar spaces

Notifications

G Sl By

To email: |daytrader11111@gmail.com| |

© 2015-2017 MZpack Co.
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EXPLAINING AGGREGATION MODE

mzBigtrade sums reconstructed trades passed aggregation filters in aggregation period. When
sum is no less than display filter indicator draws a level or a shape. In both cases indicator uses
OR logic for trade and iceberg filters. If aggregation period not ended new trades can be
summed and level will be updated (volumes and price of the level). New aggregation period will
start if prior period ended AND new trade passed aggregation filter.

19 ES 09-16 (1 Min) 08.07.2016 L = = “

mazBigtrade

Aggregation is off

& 2016 Nin MZpack 2. 3.0 TRIAL (13 days remaining)

Chart template mz___UserGuide_Bigtrade 1

© 2015-2017 MZpack Co.
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19 ES 09-16 (1 Min) 08.07.2016 L = = “

) =] mzBigtrade

, Aggr=True, AggrPer=240, TradeAggr=400, Ic

Aggregation is on

Chart template mz___UserGuide_Bigtrade 1
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How to read big trade popup info.

9 ES 12-16 (30 Seconds) 21.09.2016 L - & n

ES12-16 » 30Seconds ~ |0}~ 7~ 5% --- =L | F E mzBracket + | mzMarketDepth | mzAggressiveTrade | mazBigtrade

MEpack NTT.mzBracket 2.3.0 TRIA 2, BarR=-1, Slave=mzBigtrade, VoIFltr=1, IceFltr=1 AggrH1tr=20, Func=Flat), MZpack NTT.mzMarketDepth 2. 3.0 TRIAL (ES 12-16, -.;‘mm:moo‘rw

2140,50
2140,00
2139,50
213,00
2138,50
2138,00
2137,50
2137,00
2136,50
2136,00
2135,50
2135,00
Ask: 2117-640 @2133,75-2133,25 2134,50

& +100+ 104+ 142+ 114+ 100+ 1281+ 150+ 126
2134,00

2133,75

e

2117
2133,00
2132,50
2132,00
2131,50
2131,25
2131,00
2130,50

2130,00
MZpack 2.3.0 TRIAL

MZpack.NT7.mzOrderFlow 2. 3.0 TRIAL (E econstr=True, Exp=100, TickT

© 2015-2017 MZpack Co.

www.mzpack.pro
support@mzpack.pro



http://www.mzpack.pro/

MZPACK 2.4.0 BETA FOR NINJATRADER 7

mzSmartMarket indicator

Displays market orders triggered by smart market during positon accumulation or exit. The first
condition for this indicator to show to us SmartMarket order mark is liquidity absorption exactly
on one or more price levels. In other words buyer or seller takes exact quantity of conrtacts
resting in DOM by the best price or in some price range.

We recommend use mzSmartMarket on Range bars.

For more details on how to trade with mzSmartMarket indicator visit this page
http://www.mzpack.pro/en/smartmarket-ninjatrader-indicator/

Parameters

e Orders display filter. Market order volume filter for displaying

e Orders aggregation filter. Market order volume filter for aggregation. Must be less than
or equal to Order display filter

e Cancellation tick volume. Max cancellation tick volume inside market order

e Sell color. Color for sell orders

e Buy color. Color for buy orders

e Volume text font. Volume text font

e Sell text color

e Buy text color

e Show Rejections. Show border for trades with level rejections.

e Rejections filter. Trades with rejections less than this value will be without bright
borders

e Use alert. Use or not alert (sound and message on Alerts window)

e Alert. WAV file for alert

© 2015-2017 MZpack Co.
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IJ:nF{egIrrtercept = 01. Parameters
HAE%QS"’PE 01. Orders display filter
MAEnvelopes (2. Orders aggregation filter
03. Cancellation tick volume

B 02. Visualization

01. Sell color

(2. Buy color
mzAggressive Trade 03, Volume text font
mzBest BidAsk 04. Sell text color
i 05. Buy text color
(E. Show Rejections
mzMarkcetLimit 7. F'.eje_c'ﬁorts filter
mzOrderFlow B 03. Notifications
MZpackOrderBook Brick 01. Use alert

2.3.0 (ES 12-16, Order=200, Aagr=20, Canc|jl EEALRal

B 04. General

01. Start time

(2. Stop time

(3. Load intraday only
05. Licensing

Label
mzSmartMarket 2.3.0
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You can adjust and apply parameters “on the fly” — no need to reload indicator. Click
mzSmartMarket button on chart toolbar to open Parameters windows.

General

Market order display filter:

Market order aggregation filter: El

Tuner

Cancellation tick volume:

Visualization

ml=
oo (T [

Show Rejections
Motifications

Additional data series in strategy mode

e Id. Trade internal id

e StartPrice. Start price

e StopPrice. Start price

e Vol. Trade volume. Greater than zero for buy trades and less than zero for sell trades.
Equals to zero if no trade on current tick.

e Iceberg. Iceberg volume in trade. Greater than zero for buy trades and less than zero for
sell trades

¢ AggrCount. Number of aggregated trades

© 2015-2017 MZpack Co.
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To tune SmartMarket indicator use Cancellation tick volume parameter. If any of tick volume

inside SmartMarket order is greater than or equal to Cancellation tick volume then this order will
not be detected as smart-market order. Use this parameter to avoid detection of orders filled by
big limit orders. Big limit orders usually belongs to big money standing on the way of movement.

ol ES03-16 (1 Tick) 01.03.2016

P

ES03-16 + 1Tick = | |||+ /v &+ -8 =k i E e T

mzSmartMarket 2.0.0 RC (ES 03-16, Order=20, Ag

mzOrderFlow2.0.0 RC(ES03-14

09:29.04 092904 09:29:04 09:29:04 092904 092909 09:29:10

mzSmartMarket

09:29:10  09:29:10 092910  09:29:10

MZpack 2.0.0 RC

09:29:10

REJECTIONS

Rejection of price level happnes when new limit orders placed on price level right after its
absorption. Rejections filter allows trader to see this processes. Big values of Rejection tells

that this is good defended strong price level.

© 2015-2017 MZpack Co.
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EXPLAINING MARKET ORDERS AGGREGATION

mzSmartMarket indicator supports aggregation of orders by time and price. E.g. place
mzSmartMarket on 1 Min chart if you want to aggregate market orders inside 1 Min bars on
each price or range of prices (it depends on actual orders execution range). Algo will aggregate
all intersected market orders passed aggregation filter.

In this example SELL market order 42-Lot intersects with BUY market 83-Lot traded on 2 price
levels. Now we got aggregation BUY 41-Lot on @1927.0-1927.5 prices. If some market order
will occur in this price range or even will intersect it inside 1 Min bar, e.g. @1927.25-1927.75, it
will be aggregated with 41-Lot BUY market order.

74 ES03-16 (1 Tick) 01.03.2016

(4 ES 03-16 (1 Min) 01.03.2016

ES03-16 ~| 1Min |» [ (0§~ - &+ -+ o | =k B4 5] 5] [T] | mzSmartMarket

MZpack 200RG

2016 NinjaTrader, MZpack 2.0.0 RC
'8:30 09:29.04 09:29.04 09:29:10 09:29:11 09:29:16 09:29:45 09:29:47
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% ES09-16 (1 Tick) 08.07.2016 L EEER
ES09-16 + 1Tick ~ | |l]= /'~ s* -~ =L | i E=l mzSmartMarket

k NT7.mzSpread 2 3.0 TRIAL (ES 09-18)

2088,75

MZpack 2.30TRIAL (12 days remaining)

016 NinjaTrader, LLC
.58 01:59 01:59 02:00 00 00 100 00 00 00 00 00 00 02:01 1 02:01 02:02 02:02 02:02 02:03 02:04

Chart template mz___UserGuide_SmartMarket 1
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F ES 12-16 (6 Range) 21.09.2016

ES12-16 ~ 6Range ~ [lj~ /'~ s* -+ mzSmartMarket | mzMarketDepth

®] (1= | E

MZpack NT7.mzSmartMarket2.3.0 TRIAL (ES 12-16, Order=400, 50, Exp=500, Cancel=1000)

MZpack NT7.mzOrderFlow 2 3.0 TRIAL (]

18:48:43 19:07:27 191517 19:15:24

1o kRil] 19:30:47

k.NTT.mzMarketDepth 2.3.0 TRIAL (

@2133-2133 ~
(2)-57

19:36:47

VolFltr=1400, Exp=1800, Hold=False, Imbal=

19:42:47

19:48:47

MZpack 2.3.0 TRIAL

2133,00

2132,50

Chart template mz___UserGuide_SmartMarket_2
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mzAggressiveTrade indicator

AggressiveTrade indicator is based on direct analysis of order flow. An aggressive trade always
moves the market. Indicator collects local events in market microstructure to show kind of a big
picture or local initiative and spots start of a momentum. This indicator can be used on any type
of chart.

For more details on how to setup and trade with mzAggressiveTrade indicator visit this page
http://www.mzpack.pro/en/aggressivetrade-ninjatrader-indicator/

Parameters

e Volume filter. Reconstructed trade volume filter. Trades with volume less than this
parameter will not be displayed.

e Aggression level. Aggression level filter. Can be value 1, 2, 3 etc. It means tick quantity
which aggressive trade moves the price.

¢ Outline "multiple of" volumes. Outline circles for trades volume multiple of this value.

e Apply "multiple of" filter. Apply or not "Volume is multiple of" filter (see next
parameter)

e "Volume is multiple of" filter. Show only trades with volume is multiple of this value.
E.g. set value to 50 to see only 50, 100, 150-Lot trades.

e Drawing mode. Bubbles, Boxes.

e Maximum radius. Maximum radius of bubbles in bar's width.

e Minimum radius. Minimum radius of bubbles in bar's width.

e Bid color. Color for aggressive sell trades

e Ask color. Color for aggressive buy trades

e Use alert.

e Sell alert. WAV file for aggressive Sell trade alert

e Buy alert. WAV file for aggressive Buy trade alert
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LinRegSlope E 01. Parameters

MACD 01. Volume filt 20
MAEnvelopes - folumeTier

MAMA, 02. Aggression level 1
MAX, 03. Outline "multiple of volumes | 50
MFI1 04, Apply "multiple of” filter False
MIN 05."Volume is multiple of filter | B

Momertum
mzAggressive Trade B 02. Visualization

mzBestBidAsk 01. Drawing mode Boxes

i 02. Max radius 10

03. Min radius 1.5

04. Sell color B Red
05. Buy color

MZpackOrderBookBrick El 03. Notifications

MZpackRanged DynamicPOC 01. Use alert

mzSmart Market 02, Sell alert

W Zpack NT7.mzAggressive Trade 2.3.0 (ES 12-16, VolFlir=20, AgarLvi=1, 03. Buy alert
B 04. General

01. Start time

02, Stop time

03. Load intraday only
05. Licensing
F1 Nata
Label
mzhggressiveTrade 2.3.0

You can adjust and apply parameters “on the fly” — no need to reload indicator. Click
mzAggressiveTrade button on chart toolbar to open Parameters windows.

Base parameters "Multiple of" fiters

i Qutline
Volume filter: E "multiple of” volumes:

Aggression level: i 3
'olume is
multiple of” filter:

Visuglization

(®) Bubbles Maxradis: 10 | Sell: [N .|
() Boxes Min radius: Buy: -El

Motfications

[v] Slert:  Sell: |aggressi\re.wa\r | Biury: |aggressive.wav |

Aggressive trade can be initiative or triggered stop-loss orders. Statistically more likely
bunch of triggered stop-loss orders will have multiple of 1 volume. And aggressive trade with
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multiple of 10-100 statistically more likely submitted by big player (not "smart money" every
time, but "big money"). And we can consider it as a single initiative market order.

Another question is that "rounded" aggressive trades can be not entries but exits (take profit
orders e.g.). So please look at aggressive trades in some bigger context if you want to take
targets more than 4-5 ticks.

o ES00-16 (1 Min) 08.07.2016 L SN

ES09-16 = 1Min ~ | (0§~ &7~ F * - i =] 8 mzAggressiveTrade

MZpack NT7.mzAggressiveTrade 2.3.0 TRIAL (ES 09-18, VolFlir=400, AggrLvl=1, Exp=1000, OutinMult=50, Ap plyMultFltr=Fals e, MultFlir=5)

Ask: 500-16 @2104-2103,5
Aggression: 2 tick(s)

® 2016 NinjaTrader, MZpack 2.3.0 TRIAL (13 days remaining)

08:30  [NERei:45

LLlabnoH mz____UserGuide _AggressiveTrade 1
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How to read aggressive trade popup info.

Fai ES 12-16 (30 Seconds) 21.09.2016 L = B n
ES12-16 + 30Seconds ~ | Jij- &~ & - ] (= E mzBracket + | mzMarketDepth | mzAggressiveTrade | mzBigtrade

MZpack.NT7.mzBr: 3.0TRIA k. MT7.mzMarketDepth 2.3.0 TRIAL(ES 12

2136,50

] — 2135,00

Bid: 800-405 @2134,5-2134,25 2135,50
Aggression: 1 tick(s)

2135,00
2134,50
2134,00

213350

MZpack 2.3.0 TRIAL

MZpack NT7.mzOrderFlow 2 3.0 TRIAL (E: econstr=True, Exp=100, TickTr=;

19:17:00 tHg
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mzBracket indicator

mzBracket cumulates and process traded volumes and microstructure data of other MZpack
indicator (or slave indicator) in given range or bracket. As a slave indicator trader can pick
mzBigtrade, mzAggressiveTrade or mzSmartMarket indicator. In TRIAL version you can pick
only mzBigtrade. Also filters can be applied to slave indicators. Volume profile builded by
volumes coming from slave indicator. The gauge at right side of the bracket displays balance
between bid and ask volumes provided by slave indicator.

You can interactively add unlimited number of brackets (with VP and gauge) and change its
parameters: extents, filters etc. Use bracket buttons to interact with it. To add new bracket click
“+” putton on toolbar or on [+] bracket button (in that case new bracket with settings identical to
selected bracket setings will be added). Then click left mouse button at bracket begin and then
click at bracket end.

Demo video: https://www.youtube.com/watch?v=-AagnMy NI8

4 ES 08-16 (1 Min) 08.07.2016 L

ES09-16 + 1Min » | [lj~ 7+ o* - = |l B2l 0 mzBracket +

HEREIE

FHOIEIE

HOEE

© 2016 NinjaTrader,

LWLlabnoH mz___UserGuide_Bracket_1
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To open on-the-fly parameters window double click inside bracket, on delta gauge or on volume
profile. Individual bracket parameters labled by bold font. Those parameters enabled only when
particular bracket was selected or the only bracket stays on chart. To make bracket selected
click on its border.

Basze parameters Profile

Price range: Slave indicator: mzBigtrade [#] Show prafile Position:

Barrange: |12 | [Sidng v [v]Show e s Profile width. pc
) i SlUE Area, ol
Cumulation function: Volllceberg filter: 1 1

Individual settings ssk: M| |  Ledderopacity. %: (60 |
are with bold sid: [ -- |

o labels leeberg: D

Brrris I:I [] Filter by BidiAsk delia Delta filter: 100
Highlighted: IE“ZI Bar range to highlight: IE' L R Velume er- {500
Show FOC []
Gauge Show VAHAVAL I:l

Left margin: Show volumes:

Show volumes

Show lceberg volumes
Delta: | Percentages Shaow total volume

|Canc:el|

Maximal bracket range defined by Price range and Bar range parameters. Price range has
priority before Bar range. For unlimited range use -1.

Indicator provides listed bar range types:

¢ Sliding. Range slides with the price. You can specify both price and bar ranges.

e Developing. Sliding range with static begin. Interactively added brackets containing
current bar get Developing bar range type. Price and bar ranges ignored

e Static. Static begin and end of bracket. Price range ignored. Brackets added on
historical bars have Static range type.
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Parameters

Bar range type. You can adjust this parameter only from on-the-fly parameters window.
Sliding — maximal bar range restricted by Bar range parameter. Developing — static
start of range (selectable by mouse). Static — static begin and static end of range.
Price range. Range of bracket in ticks. Set to -1 for infinite price range.

Bar range. Range of bracket in bars. Set to -1 in Sliding mode for infinite bar range.
Slave indicator. Volume provider for cumulation and processing: mzBigtrade,
mzAggressiveTrade, mzSmartMarket. In TRIAL version only mzBigtrade available
Slave indicator volume filter. Always 1 in TRIAL version

Slave indicator iceberg filter. Applied to mzBigtrade slave indicator only. Always 1 in
TRIAL version.

Slave indicator volume aggr. filter. Applied for mzSmartMarket slave indicator only
Volume cumulation function. How to cumulate volumes inside bracket: Flat, Linear,
Exponential. Read more below.

Profile VA, %. Value Area %.

Filter profile by Bid/Ask delta.

Profile Bid/Ask delta filter. Profile ladders with delta less than this value not showed.
Show total volume. Show total volume traded inside bracket

Visualization

Show slave indicator.

Show bracket bounds.

Bracket bounds. Line for bounds

Bar range to highlight. Highlight bracket bounds if bracket bar range is greater or equal
to that parameter

Bracket bounds highlighted. Line for highlighted bounds.

Show gauge. Show delta gauge

Gauge ask color.

Gauge bid color.

Gauge iceberg color.

Gauge left margin. Space between barcket and gauge.

Show gauge volumes.

Gauge Delta display mode. How to display delta on gauge: None — not showed,
Absolute — absolute delta, Percentages — delta in percentages.

Show buttons. Show control buttons on chart

Profile visualization

Show profile. Show Volume Profile

Profile position. Inside — inside bracket. Outside — outside of bracket.

Profile width. Width of volume profile in percentages (for Inside position) or in pixels
(for Outside position).
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e Show POC. Show Point Of Control

e Show VAH/VAL. Show Value Area High/ Value Area Low

e Ask color

e Bid color

e Ladder opacity, %

e Iceberg color

e POC line. Line for Point Of Control drawing

e VAH/VAL line. Line for Value Area High/Low drawing

¢ Volumes display mode. Absolute — for displaying cumulated volumes for each ladder
on bid and ask side, Delta — delta bid-ask for each ladder, None — no volumes.

e Show iceberg volumes. Show iceberg volumes inside ladders

e Show total volume

¢ Volume and delta font.

MZpackOrderBook Brick
MZpackRangedDynamicPOC

PriorDayOHLC

Range
RangeCounter
RegressionChannel

B 01. Parameters
01. Bar range type
(2. Price range
032. Bar range
04. Slave indicator
05. Slave indicator volume filter
(6. Slave indicator iceberg filter
(7. Slave indicator volume agagr. filter
08. Volume cumulation function
0%. Profile VA, %
10. Filter profile by Bid/Ask delta
11. Profile Bid/Ask delta filter
12. Filter prefile by volume
13. Profile velume filter
14. Show total volume
02. Visualization
01. Show slave indicator
02. Show bracket bounds
03. Bracket bounds
04. Bar range to highlight
(5. Bracket bounds highlighted
6. Show gauge
07. Gauge ask color
(8. Gauge bid color
(0%, Gauge iceberg color
10. Gauge left margin
11. Show gauge volumes
12. Gauge Delta display mode
13. Show buttons
03. Profile visualization
01. Show profile
(2. Profile position
03. Profile width
04, Show POC
05. Show VAHNVAL
06. Ask color
07. Bid coler
(8. Ladder opacity, %
(9. lceberg color
10. POC line
11. VAHNAL line
12 Volumes display mode
13. Show iceberg volumes
and delta font

Sliding

-1

12
mzBigtrade
1

1

20

Aat

68

100
Falze
500
True

False
True

30
True
Il Red

8

True
Percentages
Falze

True
Qutside
140
True
True
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60
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VOLUME CUMULATION FUNCTION

Cummulation function has been added to differentiate volumes by its positions in developed
bracket (e.g. by time on time framed charts).

Flat
All volumes cumulated as is.
Linear

Or directly-proportional. Each cumulated volume multiplied by ratio depending on volume’s bar
number inside bracket. Ratio is minimal inside first bar of a bracket (at left side) and maximal
inside last bar (at right side).

Exponential

Bracket is considered as X-axis in {0..1} range. Each cumulated volume multiplied by ratio R =
exp(X), e.i. R ={1..2,72}.

b £S5 03-16 (30 Seconds) 01.03.2016 L EEEN
E503-16 = 30Seconds - |[lj- o7~ &* -

mzSmartMarket

mzSmartMarket 2.1.0 beta (ES03-16, Order=20, Aggr=20, Exp=100, Delay=60000, Cancel=1000), mzBracket 2.1,0 beta (ES 03-16, PriceR=7, BarR=-1, Slave=mzSmartMarket, VoIFitr=20, AgarFitr=2
1926,75
1926,50
1926,25
1926,00
1925,75
1925,50
1925,25

1925,00

mbalance gauge

Price range

iceberg

Bar range

B 2016 NinjaTrader, MZpack 2.1.0 beta

0817
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% £503-16 (30 Seconds) 01.03.2016 - oEN|

ES03-16 ~ 305econds ~ | [+ /- % =k | | ] | mzBracket

MZpack NT7.mzBrac ( 2 mzBigtrade, VoIFltr=1, AggrFitr=20, Func=Flat)
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mzMarketDepth indicator

The mzMarketDepth indicator displays orders resting in the DOM (Depth Of

Market) and shows its on chart as historical data. This awesome order book NinjaTrader
indicator can be placed on any type of chart from 1 tick to 30 minutes or more, renko bars,
range bars etc.

mzMarketDepth allows display imbalance in order book. This imbalance is a result of
uncertainty in current prices. Big imbalance leads to market auction begin. Prices tends to move
to areas with higher liquidity forming well traded levels, value areas and ranges.

Indicator can hold maximal volumes on each DOM level with Hold higher volume option. Use
Hold levels option to see strong DOM levels before price can reach it by Market Depth scope.

For more details on how to setup and trade with mzMarketDepth indicator visit this page
http://www.mzpack.pro/en/marketdepth-ninjatrader-indicator/

Parameters
DOM filtering

e Depth of market. Visible depth of market in ticks. Use -1 for unlimited depth (for some
instruments)

o Filtering mode. Absolute — filters are in contracts, Percentage — filters are in
percentages

e Percentage. Display volume, %. Display only given % of volumes.

o Percentage. Extreme volume, %. Given % of volumes from bigger end treated as
extremal.

e Absolute. Display volume, contracts This will show volumes greater than or equal to
this value.

e Absolute. Extreme volume, contracts. Volumes greater than or equal to this value
treated as extremal.

e Bid. Color for bids.

e Offer. Color for offers.

e Extremal Bid. Bid color if volume is extremal

e Extremal Offer. Offer color if volume is extremal

e Offer text. Offer volume text color

e Bid text. Bid volume text color

e Extremal Offer text. Offer text color if volume is extremal

e Extremal Bid text. Bid text color if volume is extremal

e Code extremal. Code extremal volumes by color saturation.

¢ Hold higher volume. Hold higher volumes inside current bar on each price level. If
=True new incoming lower volume will not replace prior one. So you can see maximum
volumes for levels in DOM. Use Hold = True with strong Volume filter.
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Hold levels. Hold levels out of Market Depth scope.

Liquidity migration

Show liquidity migration. Migration here means adding/removing of limit orders
Added volume filter. Mark block with added liquidity of volumes greater than or equal to
this value

Removed volume filter. Mark block with removed liquidity of volumes greater than or
equal to this value

Added offer. Marker color for liquidity added on offer

Added bid. Marker color for liquidity added on bid

Removed offer. Marker color for liquidity removed from offer

Removed bid. Marker color for liquidity removed from bid

Imbalance

Imbalance, %. Difference between bids and offers volumes in percantages to display on
order book edges. To change imbalance appearance use DOM_Hi, DOM_Lo plots.

Bid imbalance. Color for imbalance on bid side

Offer imbalance. Color for imbalance on offer side

Other

Show popup info. Show detailed popup info on mouse move over order book block
Refresh delay, ms. Time interval between indicator’s refreshing on chart in milliseconds
Show volumes. Show or not volumes from order book

Volume font. Volume text font

Notifications

Use extreme alert. Use or not alert on extremal volumes
Extreme alert. Wawv file for alert
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By default mzMarketDepth indicator autoscales chart to fit DOM on screen. If you don’t want this
set Auto scale = False in Visual section.
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2l ES09-16 (1 Min) 08.07.2016 L PEEER

ES09-16 = 1Min = | (lj~ /7= 4* R mzMarketDepth | mzMarketDepth

MZpack.NT7.mzMarketDepth 2.3.0 TRIAL (ES 09-18, VoIFlir=1200, Exp=2000, Hold=True, Imbal=20%), MZpack NT7.mzMarketDepth 2.3.0 TRIAL (ES 08-16, VolFltr=500, Exp=000, Hold=True, Imbal=20%)

MZpack 2.3.0TRIAL (13 days remaining)

Chart template name is mz___UserGuide _MarketDepth _1

On this ES chart two mzMarketDepth indicators with different filters were placed. One indicator
is for Europe session and another one for American session. Time on chart is UTEC-5 (EST
USA & Canada). See Indicators’ general parameters section to learm how to use Strat/Stop
time option.
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mzOrderFlow. Order flow as volume histogram

The unique and awesome feature of mzOrderFlow indicator is clear view of orderflow. Now with
Reconstruct tape is on you can see real volumes of orders. This OrderFlow indicator supports
color coding of traded volumes with just one parameter to setup it.

This indicator can be used on any type of chart, but it was designed to use on one tick charts to
reconstruct tape.

For more details on how to setup and trade with mzOrderFlow indicator visit this page
http://www.mzpack.pro/en/orderflow-ninjatrader-indicator/

Parameters

¢ Reconstruct tape. Reconstruct quantity (volume) of Market-Order sliced by stock
exchange core.

o Expected max. Expected maximum trade quantity (volume). Used for volumes color
coding and alert.

e Tick trade volume. Trade volume filter per one tick to highlight with most brightest color.

e Expected max alert. Sound file for alert on volume equal to or above Expected max.

e Iceberg alert filter. Iceberg volume filter for alert

e Iceberg alert. Sound file for alert on Iceberg filter

LinRegSlope B 01. Parameters
MACD 01. Reconstruct tape
MAEnvelopes 02. Expected max

03. Tick trade volume
B 02. Alers

01. Expected max alert

. 02. lceberg alert filter 20
Trad

miﬁgtrgl?ﬁ‘;i e (3. lceberg alert iceberg wav
B 04. General

01. Start time 00:00:00
mzMarket Limit 02. Stop time 23:59:59
mz0rderflow 03. chad |nt_rada3..r only True
mzSmartMarket 05. Licensing
mzSpread Data
mzSweep h Visual
mzSpread 2.1.1 (ES D6-16) Bl Lines
mzBigtrade 2.1.1 (ES 06-16, Trade=20, lce=10, Agar=False, AggrPer=3 Zeroline
mzBracket 2.1.1 (ES 06-16, PriceR=2, BarR=-1, Slave=mzBigtrade, Vol Bl Ploks
mzMarlcet Depth 2.1.1 (ES D616, VolFitr=1, Exp=1000, Hold=Falze, Imb
mzSweep 2.1.1 (ES 06-16, Sweep=1) H A_AskVolume
mzBestBidAsk 2.1.1 (ES 06-16, Mode=Bid/Ask, AntiSpoof=Falze, Exp= A_Bidvolume
mzOrderFow 2.1.1 (ES D6-16, Reconstr=True, Bp=100, TickTr=20, lc B_lceberghAskVolume
B_lcebergBidvolume

01. Parameters

Remave
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Data series

A_AskVolume — volumes traded on offer side

A _BidVolume - volumes traded on bid side
B_IcebergAskVolume — volume of BUY BY MARKET orders filled with hidden liquidity
B_IcebergBidVolume - volume of SELL BY MARKET orders filled with hidden liquidity

Additional data series in strategy mode

e BestAskVolume - limit orders’ quantity (volume) on best offer before tick event
o BestBidVolume — limit orders’ quantity (volume) on best bid before tick event

® BestAskPrice — best offer price
® BestBidPrice — best bid price

e StartOfTrade — = 1 if current tick is first tick of a new trade
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EXPLAINING RECONSTRUCT TAPE MODE AND TICK TRADE

On one tick chart you can use reconstruct tape mode. It is for this mzOrderFlow indicator has
been designed. Commonly stock exchange or HFTs divide big orders to small up to 1-Lot
orders. In reconstruct tape mode you can clearly see treaded volumes in convenient
visualization provided by the indicator.

= ES 03-16 (1 Tick) 01.03.2016
ES03-16 ~ 1Tick = |||= /7~ &% =-- &l =L @ E

MZpack 2.0.0

mzOrderFlow 2.0.0 (ES 03-16, Reconstr=True, Exp=60, TickTr=20, lce=20)

Reconstruct tape = True

mzOrderFlow 2.0.0 (ES 03-16, Reconstr=False, Exp=10, TickTr=20, lce=20)

Reconstruct tape = False

Chart template name is mz___UserGuide _OrderFlow_1
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o ES 03-16 (1 Tick) 01.03.2016 L] - oW
ES03-16 » 1Tick = | |I- &7~ s - =l 0 = (=

MZpack 2.0.0

52-Lot

mzOrderFlow2.0. str=False, Exp=10, TickTr=20, Ice=20)

Reconstruct tape = False

29 08:50:29 08:50:37 08:50:37 08:50:37 08:50:37 08:50:37 08:50:48 08:50:52 08:50:59 08:50.59 O08: 51 1:04 08:51:04 08:51:04 08:51:11

Chart template name is mz___UserGuide _OrderFlow_2.
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mzBestBidAsk. Liquidity on best bid/ask

This is NinjaTrader indicator for scalpers. Knowing what happens on the edges of the spread
right now is very important for who must take fast decisions. BestBidAsk shows limits on bests
right before every trade. By calculating different between next two values on best bid or ask
indicator can shows delta and spots spoofing activity on spread edges.

This indicator can be used on any type of chart, but it was designed to use on one tick charts
and we strongly recommend this.

For more details on how to setup and trade with mzBestBidAsk indicator visit this page
http://www.mzpack.pro/en/bestbidask-ninjatrader-indicator-for-scalping/

Parameters

e Mode. Display mode: 1 — best Bid/Ask. Histogram displays limit orders’ quantity
(volume) on best bid or offer before tick event; 2 - best Bid/Ask delta. Histogram
displays delta between current and previous bid or offer quantities right before tick event;
In delta mode best offer delta is above zero line and best bid delta is below it.

e Anti spoofing. Hide spoofing on limit orders and on delta.

o Expected max. Expected maximum limit orders quantity (volume). Used for volumes
color coding.

e Inverted histogram. If =True offers will under zero line and bids will be above it.

e Mark new Bid/Ask. Mark or not limit orders on new bid/ask.

¢ New Bid/Ask color. Color of histogram for best bid/ask price update.

e Positive Bid/Ask delta color. Color for positive bid/ask delta

e Negative Bid/Ask delta color. Color for negative bid/ask delta

© 2015-2017 MZpack Co.
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I|I:|;Ir,1n‘%\|e]gSI::|::‘e E 01. Paramelers
MAEnvelopes g; .:.ﬂ:::pmﬁng Ilzdse
03. Expected max 100
B 02. Visualization
01. Inverted histogram False
02. Mark new Bid/Ask False
03. New Bid/Ask color [ ] White
4. Positive Bid/tsk delta color [l Green
5. Megative Biditsk delta color [ Red
B 04. General
01. Start time 00:00:00
02. Stop time 23-59:59
03. Load intraday only True

05. Licensing
MNBarsDown Dat

MBarsUp Visual
mzSpread 2.1.1 (ES D6-16) B Lines
mzBigtrade 2.1.1 (ES 06-16, Trade=20, lce=10, Agar=False, AggrPer=3 & Zeroli
mzBracket 2.1.1 (ES 06-18, PriceR=2, BarR=-1, Slave=mzBigtrade, Vol eroLine
mzMarketDepth 2.1.1{ES 06-16, VolFitr=1, Exp=1000, Hold=False, Imb| |E Plots
ES 06-16, Sweep A Besthsk
. 2.1.1 (ES D6-16, Mode=Bid/Ask, ArtiSpoof=False, £_BestBid

E_Deltafsk
B_DeltaBid

01. Parameters

Data series

A BestAsk — best ask limit orders

A_BestBid — best bid limit orders

B_DeltaAsk — delta between next two offers values on histogram
B_DeltaBid — delta between next two bids values on histogram

Additional data series in strategy mode

e DeltaAskPN — positive-negative delta between next two offers values (for internal or in
strategy usage)

e DeltaBidPN — positive-negative delta between next two bids values (for internal or in
strategy usage)
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Both delta (positive and negative) on offer displayed above zero line and on bid displayed below
zero line. To swap delta set Inverted histogram = True.

On examples pictures below used four mzBestBidAsk indicators with different settings.

4 ES03-16 (1 Tick) 01.03.2016 N - x|
ES03-16 - 1Tick - | ||+ /7~ & --- 8] [1=h| s E

mzSpread 2.0.0 (ES 03-18)

193325
1933,00
1932,75

1932,50

W\ 1), mzBestBi 0.0 (ES (- B f=True, Exp=1}, mzBestBidAsk 2.0.0 (ES 03-16, Mode=Delta, A

.0.0 (ES03-18, Mode=Delta, AntiSpoof=True, Exp=50)

10:32:20 10:32:23 1032:35 10:32:49 10:32:50 10:33:10 10:33:14  10:33:27  10:33:27  10:33:27 10:33:34 10:33:41  10:33:41  10:33:45 10:33:49 10:33:58 10:34:00

Chart template name is mz___UserGuide _BestBidAsk_1
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[ ES03-16 (1 Tick) 01.03.2016 e = = “

1931,25

MZpack 200

mzOrderFlow 2.0.0 (ES 03-16, Reconstr=True, Exp=100, Ti

mzBestBidAsk 2.0.0 (ES03-16, Mode=Bid/Ask, An oof=False, Exp=1), mzBestBidAsk 2.0. . -_ - tiSpoof=True, B}, mzBestBidAsk 2

mzBestBidAsk 2.0.0 (ES03-16, Mode=Della, AntiSpoof=True, Exp=50)

Chart template name is mz___UserGuide _BestBidAsk _1
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mzMarketLimit. Indicator of Market-Limit/Stop-Limit

orders

Big or smart money and professionals act by Market-Limit and Stop-Limit orders. Market-Limit
orders are executed at the best price available in 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

mzMarketLimit indicator can be used on any type of chart.

For more details on how to setup and trade with mzMarketLimit indicator visit this page

http://www.mzpack.pro/en/market-limit-ninjatrader-indicator/

Parameters

o Market volume. Filter for Market part of order.
e Limit volume. Filter for Limit part of order.

e TotalVolume. Filter for total volume of Market-Limit order.
¢ Display mode. Total — total volume; MarketLimit — market and limit parts of order;

MarketLimitTotal — market, limit parts and total volume of order
e Up arrow color. Up arrow color for BUY Market-Limit order.
e Down arrow color. Down arrow color for SELL Market-Limit order.

e Volume font. Font for volumes.

MAEnvelopes E 01. Paramelers
01. Market volume
02. Limit volume
03, Total volume

E 02_Visualization

mzﬂggre;si\reTlT:ide 01. Display mode

mi Eleg?'g‘ ddem 02, Up arrow color

mzBracket 03. Down arrow color

mzMarket Depth 04, Volume font
mzMarlcet Limit E 04. General
Zpack.NT7.mzMarketLimit 2.3.0 (CL 12-16. MKT=5. LM T=5) |l SRS LS
2. Stop time
03. Load intraday only
05. Licensing
B Data

O Lime
Bl Red
Arnial Nammow: 9, 75pt

00:00:00
23:59:59
True

01. Di=play mode

Remaove
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-4 CL12-16 (1 Min) 19.10.2016 L EEEN
CL12-16 + 1Min = | [l§+ 2+ &% P = | E

MZpack MT7.mzMarketLimit 2.3.0 (

BUY Market-Limit

oraer TUU-LOT 101a

2-Lot market part

20 % limi+ )
1 So-LOT lImIt part)
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mzSweep. Indicator of continuous absorption of

liquidity in DOM

Displays continuous absorption of liquidity on one or more levels of DOM. This can be result of
triggering big or cascading stop orders or initiative activity — it depends on context.

Parameters

o Sweep ticks. Filter for sweep in instrument ticks or DOM levels.

e Sweep alert. Sound file for alert.
Additional data series in strategy mode

e StartPrice. Sweep start price
e StopPrice. Sweep stop price

¢ Vol. Sweep volume. Greater than O for buy trades and less than O for sell trades. Equals

to O if no trade on current tick.

e Iceberg. Iceberg volume in sweep trade. Greater than 0 for buy trades and less than 0

for sell trades

mzSmart Market v

mzSpread 2.1.1 (ES 06-16)

mzBigtrade 2.1.1 (ES 06-16, Trade=20, lce=10, Agor=False, AggrPer=:
mzBracket 21 1{ES 06-16, PriceR=2, BarR=-1, Slave=mzEBigtrade, Vol
h 2.1.1 {ES 06-18, VolFitr=1, Exp=1000, Hold=False, Imk

B 01. Parameters
01, Sweep ticks
B 02_Aleris
01. Sweep alert
B 04. General
01. Start time
02. Stop time
05. Licensing
Data
Visual

sweep_wav

00:00:00
23:59:59
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= ES 03-16 (1 Tick) 01.03.2016 L EEEN
ES03-16 ~ 1Tick = | |I]= 47~ &% - FIiEEE

mzSweep 2.0.0 (ES 03-18, Sweep=1)

192375

1923.25

192275

08:25 08:26 08:27 03:28 08:29 08:29 08:30 08:30 08:31 08:32 08:33 08:33 08:33 08:34 08:34 08:34 08:35 08:35

Red marker is for sweep start, blue marker is for sweep end.
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mzSpread indicator

Displays current spread and trades inside spread.

Data series

e Ask. Current offer price.
e Bid. Current bid price.
e Spread. Trades inside current spread.

B 04. General
01. Start time
02. Stop time

05. Licensing

Data

Visual

Bl Plots
Ask Line; Solid; Zpx

Bid Line: Solid: Zpx
Spread [1]] TriangleRight: Solid: 3px

mzSpread 2.1.1 (ES 06-16)

mzBigtrade 2.1.1 (ES 06-16, Trade=20, lce=10, Agar=False, AgarPer=:
mzBracket 2.1.1 (ES 06-16, PriceR=2, BarR=-1, Slave=mzBigtrade. Yol
mzMarketDepth 2.1.1 (ES 06-16, VolFitr=1, Bxp=1000, Hold=False, Imk;
mzSweep 2.1.1 (ES 08-16, Sweep=1)
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Indicators’ general settings

Start/stop time parameters

e Start time. Indicator start time
e Stop time. Indicator stop time

Offten we need to set different settings for different trade sessions for an indicator. To do
that please:

1. Place e.g. two instances of the same MZpack indicator on a chart

2. Set desired parameters for each of them

3. Set Start and Stop time corresponded to trade sessions (e.g. Europe and American)
for each of them

As a result one indicator will work e.g. on Europe session only and the other one on
American session only.

By default all indicators configured for continuous usage: Start time is 00:00:00 and Stop
time is 23:59:59.

B 01. Parameters
01. Orders display filter 400
(2. Orders aggregation filtker | 20
03. Expected max 600
mzAggressive Trade (4. Order delay, ms 60000
szeStB‘dASk 05. Cancellation tick volume
B 02. Visualization
01. Bid coler B Red
mzMarkcet Limit 02. Ask caolor ] Lime
mzOrderFlow 03. Volume text font Arial Narrow: 7pt
mz Smart Maricet 04 Bid text color (] White
mzSpread
mzSweep 05. Ask text color
NBarsDown = 03. Aleris
01. Use alert
02. Alert
B 04. General

. g 01. Start time
. ESDG—16 PnceHﬁE EarF{=~1 SIave=n'|zB|gt|E|de Vol 02. Stop time

szrderFIow 2.1.1(ES 06-16, Recaonstr=True, Exp=100, TickTr=20, Ic : B

mzBigtrade 2.1.1{ES 06-16, Trade=50, lce=5, Anar=False, AgarPer=6(| | U3. Load intraday only

mzAggressive Trade 2.1.1 (ES 08-18, VolFitr=100, AgarLvi=1, Bqp=100 05. Licensing

Data

Visual

Remave
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Sound files for alerts

List of sound files placed by setup in NinjaTrader sounds folder. To use sound for alert print file
name with extension in alert parameter of an indicator.

| @ BB.wav

@ BB_iceberg.wav
@ 6B _strong_buy.wav
@ 6C_iceberg.wav
@ BE_iceberg.wav

® buy.wav

@ CL_iceberg.wav
®) iceberg.wav

@ make_money.wav
@ MLowav

@ new_bigtrade.wav
@ new_volumeway
@ pushing_ask.wav
® pushing_bid.wav
@ sellwav

@ S5Lowav

® strong_buy.wav
@ strong_sell.wav

@ SWeep.wav

support@mzpack.pro
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Building custom indicator or strategy

To manually code a custom indicator or strategy based on MZpack core use this programming
interfaces. Interfaces are still under development. Some methods not available or have
restrictons in TRIAL version

If you have a request for developing of custom indicator or strategy let us know.

Indicators instantiate methods

public static mzBigtrade CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input)

public static mzBigtrade CreateInstance(CoreIndicator MasterIndicator,
NinjaTrader.Indicator.IndicatorCollection Indicators, IDataSeries input, long
bigtradeFilter, long icebergFilter, bool aggregate, int aggrPeriod, long
bigtradeAggrFilter, long icebergAggrFilter, IndicatorMode usageMode)

public static mzAggressiveTrade CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input)

public static mzAggressiveTrade CreateInstance(CoreIndicator MasterIndicator,
NinjaTrader.Indicator.IndicatorCollection Indicators, IDataSeries input, long
volumeFilter, int sweepRange, int filterMultipleOf, bool useFilterMultipleOf,
IndicatorMode usageMode)

public static mzSmartMarket CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input)

public static mzSmartMarket CreateInstance(CoreIndicator MasterIndicator,
NinjaTrader.Indicator.IndicatorCollection Indicators, IDataSeries input, long
marketFilter, long marketAggrFilter, long cancellationTickVolume, IndicatorMode
usageMode)

public static mzMarketDepth CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input)

public static mzBracket CreatelInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input)

public static mzBracket CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input, int priceRange, int barRange, BracketSlavelIndicator
slaveIndicator, int volumeFilter, int icebergFilter, int volumeAggrFilter,
VolumeCumulationFunction volumeCumulationFunction, IndicatorMode usageMode)

public static mzBestBidAsk CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input)
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public static mzBestBidAsk CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input, BestBidAskMode mode, bool antiSpoofing, IndicatorMode
usageMode)

public static mzSweep CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input)

public static mzSweep CreateInstance(NinjaTrader.Indicator.IndicatorCollection
Indicators, IDataSeries input, int sweepTicks, IndicatorMode usageMode)

See MZpackOrderBookBrick and MZpackRangedDynamicPOC indicators sapmles on using
MzZpack core indicators. To add this indicators to NinjaTrader import
MZpackinterfaceSamples.zip indicator from MZpack installation folder.
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