Ninja Strategy Tools

Strategy Loader & Generator
For NinjaTrader

How to install and use Ninja Strategy Performance - Loader and
Generator

1. Install Setup — Ninja Strategy Performance — Generator

Please find your Setup for Ninja Strategy Performance — Generator (executable file). Right click on it and
select open to run.

Downloads » Setup - Ninja Strategy Performance - Generator v O Search Setup - Ninja S

~

Ninja Strategy Loader

Setup - Ninja

Strategy

Performance - Open

Generator & Run as administrator
Troubleshoot compatibility
Pin to Start

1. Select Destination Folder

e Setup will be install into the default destination folder.
¢ If you would like to select a different folder, click Browse.
e To continue, click Next.

@ Setup - Minja Strateqy Performance - Generator —

Select Destination Location
\Whete shauld Minja Strateqy Performance - Generator be installed?

Setup will install Minja Strategy Performance - Generator inko the Following
Folder,

To continue, click Mext, IF wou would like to select a different Folder, click Browse,

_:1Program Files (x&611Minja Strakeqy Performance - Generakor Browse, .,

Ak leask 10,2 ME of free disk space is required.

2. Select Additional Tasks

e Put a check on the box to create a desktop shortcut.
¢ Click Next, to continue.
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@ Setup - Minja Strateqgy Performance - Generator —

Select Additional Tasks
which additional tasks should be perfarmed?

Select the additional tasks wou would like Setup to perform while installing Minja
Strateqy Perfarmance - Generator, then click Next,

Additional shorbouts:
Create a deskbop shorbouk

+ Back Zancel

3. Ready to Install

¢ Click Install to continue with the installation, or click Back if you want to review or
change any settings.

@ Setup - Minja Strateqy Performance - Generator —

Ready to Install

Setup is now ready to begin installing Minja Strategy Performance - Generator on
wour compukter,

Click. Install ko continue with the installation, or click Back, if wou want ko review or
change any setkings.

Destination locakion:
CProgram Files (<360 Minja Strategy Performance - Generator

Additional tasks:
additional shortouts:
Create a deskkop shaortcut

< Back Install Zancel

4. Completing the Setup

e Setup has finished installing Ninja Strategy Performance - Generator on your computer.
e Put a check on the box to Launch Ninja Strategy Performance - Generator after the setup.
¢ Click finish to exit Setup.
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@ Setup - Minja Strateqy Performance - Generator —

Completing the Ninja Strategy
Performance - Generator Setup
Wizard

Setup has finished installing Minja Strategy Performance -
Generakar on your compuker, The application may be launched
by selecting the installed shortouts,

Click Finish to exit Setup,

Launch Minja Strategy Performance - Generatar

2. Download and install Microsoft Access database engine 2010 x64 bit
https://www.microsoft.com/en-us/download/details.aspx?id=13255

Note: Download and install only if not exist in your machine.

Microsoft Access Database Engine 2010 Redistributable

Se}ed Language: Engli‘gh '

This download will install a set of com ponents that can be used to facilitate transfer of
data between 2010 Microsoft Office System files and non-Microsoft Office applications.

3. Importing NPOI & SystemData DLL’s — Strategy Compatibility Tool

These are free DLL files that can be downloaded from web and are required for Ninja Strategy

Performance... should be found inside in your downloaded Setup — Ninja Strategy Performance -
Generator.zip

Open NinjaTrader Control Center. Go to File > Utilities > then click Import NinjaScript.
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MW Control Center - Untitled1 — O *
File | Tools Help [+/-] Open Live Account
Mew * hs Accounts Account Peformance Log
% Workspaces 4 Parameters Position A&wg Unrea Reali Account Connect Enable
§ Connect »
% Disconnect 3
Flatten Everything
AT Interface
Global Simulation Made
[ Uilties v |[[3"  impeort NinjaScript...
4 Exit @ Export MinjaScript...
3 Remove NinjaScript Assembly...
? Backup..
| @ Restore.. i
]

Browse the NPOI & SystemData zip file. Then, click Open to import.

MW Control Center - Untitled1 — O W
MW Import NinjaScript Archive File (.zip) > pount
4 <« Desk... » Setup - Minja Strat... v O Search Setup - Minja Strategy .. 0 @ f—
nable
Organize « New folder == O @
Load First Strat Name Date modified Type
Strategy i NPOI & SystemData 11/16/201712:20...  Compress
¢& OneDrive
& This PC
[ Desktop
@ Documents
| I o VR R i &
I_ File name: | NPOI & SystemData V| MinjaScript Archive File ~

I |

NinjaTrader successfully imported the required DLL files!... To continue, click OK.

MW Control Center - Untitled1 — O X

File Tools Help [+/-] Open Live Account

Orders Strategies  Executions Positions Accounts Account Peformance  Log

Strategy  loetme ¢ DataGa . Raniti Aun lloras Beali A =t Connect Enable
Import MinjaScript Archive File (zip) >

MinjaTrader successfully imported all indicators/strategies contained in the
MinjaScript Archive File,

4, Strategy Compatibility Tool in Ninja Strategy Performance - Generator Module

The purpose is to make your open-source Strategy for NinjaTrader 7 compatible to Ninja
Strategy Performance -Generator in just one go.
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Step by step process on how to use Ninja Strategy Loader and
Generator

1. Strategy Loader

1. Optimization. Please run Optimization in Strategy Analyzer and Save Optimization Results.

Select instrument and make sure to set “keep best # results” you wish to optimize.

a. Setup connection

e Go to File > Connect > Kinetic

b. Setup Strategy Analyzer

e Go to File > New > Strategy Analyzer

W Control Center - Untitled — O x
File | Tools  Help  [+/-] Open Live &ccount
_| e BT Alerts.. Log
b Workspaces 4 E Basic Entry.., slize  Account Connect Enabl
8 Connect p |29 Chart.
Z  Disconnect v | Dynamic SuperDOM...
Flatten EBverything oy Pro
FH Lewel L.,
AT Interface [T Market Anakyzer...
Global Simulation Mode e
W Utilities v | [E] Static SuperDOM...
4 Exit |__'?_] Strateqy Analyzer..
@ Tirme And Sales...
| Connected - Kinetick |

e Select instrument and click Run optimizer. Set, then Run Optimization.

5] Strategy Analyzer — O X
@ (== E : : Percent -
3 <Onthe fly> Summary  Chart  Graphs Executions Trades Periods Orders  Settings Eﬁj
— =
E-17 Performance All Trades Long Trades Short Trades ~ T
Total Met Profit $0.00 $0.00 $0.00
E¥ Gross Profit $0.00 $0.00 $0.00
% Gross Loss 000 000 000
.Il <P 500 Eom.mlssmn $0.00 $0.00 $0.00
$| Strategies Prafit Factar 1.00 1.00 1.00
Cumulative Profit 0.00% 0.00% 0.00%
Max. Drawdown 0.00% 0.00% 0.00%
Sharpe Ratio 1.00 1.00 1.00
Start Date 4/13/2006
End Date 4/13/2006
Total # of Trades 1] 1] 1]
Percent Profitable 0.00% 0.00% 0.00%
# of Winning Trades 1] 1] 1]
# of Loging Trades 1] 1] 1]
Average Trade 0.00% 0.00% 0.00%
Average Winning Trade 0.00% 0.00% 0.00%
Average Losing Trade 0.00% 0.00% 0.00%
Ratio avg. Win / avg. Loss 0.00 0.00 0.00
Max. conzeq. Winners 1] 1] 1]
Max. conseq. Losers 0 0 0 v
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4% NTLoaderTest - ES 06-17 - Strategy Analyzer - O =
267 E@@@xny Percent =
3 <Onthe fiy> Instruments  Optimizer L el o
= (@ Default =
3 ES 0617 Instiument  Performanc  Total NetPr - Gross Profit  Gross Loss  Profit Fz | Strategy: NTLoaderT est =
@ @ DOwW 30 ES 0617 1 $0.00 | ¢000 | $000 | 100
= 3§ FOREX Session template <Use instrument settings> A
@ (] NASDAQ 100 SliGonsial
4 Rss Include commission False
= (@ SP 500 Label NTLoaderTest
@ () Stalegies Magimum bars look bacl TwoHundredFiftySix
Min. bats required 20
= Historical Fill Processing
Fill type Default
Slippage 1]
El Optimize
GO: # of Generations | 5
GO: Crossover Rate (%] 80
0: Generation Size 25
GO: Minirumn Performar 0
Summary Chat Graphs Executions Trades Periods Orders Setting:|  GO: Mutation Rate (%] 2
Pert Al Trad GO: Mutation Strength [ 25
erformance rades GO: Reset Size (%) 3
Total Net Profit $0.00 GO: Stability Size (%) 4
Gross Profit $0.00 Keep best # results 100
Gross Loss $0.00 Optimize data series False
Earmnn $0.00 gD:imlze on... gax. ID.II]’“ factor
= ptimizer enetic
Proit Factor _ 1.00 £ Order Handling
Curnulative Profit 0.00% Erwries pet disction |1
Max. Dravidown 0.00% Entry handling AlE ntries e
Sharpe Ratio 1.00 Value
Data Series value.
Start Date 121/2M7
End Date 4/27/207 Run Optimization

e Save the results - Go to Optimizer tab, right click on results and go to Grid then

Export to Excel.

of every strategy. Then, save.

Hj NinjaTrader Grid S_1_2017 8_17 Akxls - LibreDffice Calc

4% NTLoaderTest - ES 06-17 - Strategy Analyzer — a >
26E 2 @a@a X Percent <
3 <Onthe fiy> Instruments  Optimizer =
=) Diefault Z
= = Je ST Instrumen  Performan  Parameter  Total Net  Gross Pro  Gross Los  Profit Fact  Cumulotiy | Mam Dra | Total # of  Percent Pro ~ | S
S
3 Dow 30 ES 0617 1.88 10/1/d (F | $1.800.0 | $36125 | -$1.8125 1.93 153% 302 113 %
3 FOREX ES 0617 1.88 9/1/d (Fa| $1.7250 | $3675.0 | -$1.950.0 188 1.47 % 36 £0.36 %
4] NASDAG 100 o5 - =
] Ass ES 0617 179 | 8/3/id(Fa| $1.400.0 | $31625 | -41.7625 | 1.79 119% 216 71.30 %
= (@ SP 500 ES 0817 1.73 7/4/id (Fa| $1.2750 | 31 e 3 212 7311 %
@ [$) Stategies ES 0617 168 | 7/3/id(Fa| $1.2875 | $3. - 12 224 sanns L
ES 0617 1.66 8/2/id (Fa| $1.287.5 | $3 (S > Print... eplay (ps
ES 0617 | 163 | 8/1/4d(Fa| $1.400.0 | $36250 | $2.2250 | 163 113 E o Bl ol From:
ES 0617 153 | 9/2/d(Fa| $1,1125 | $3.0125 | $1.900.0 159 0.94 Email Image...
ES 0817 1.43 9/3/id (Fa| $900.00 | $2.725.0 | -$1.825.0 1.49 0.76 Save As.. } I
ES 06-17 1.43 6/2/d [Fa| $300.00 | $2.3875 | -$2.087.5 1.43 0.76 Find... Ctri+F
Ee ne.17 142 7 Eal @1 nsnn | e3ssnn | e s0nn 142 nea Praperties e
Summary  Chart Graphs Executions Trades Periods Orders Settings
Performance 2ll Trades Long Trades Short Trades ~
Total Net Profit $1275.00 $837.50 $437.50
Grass Profit $3025.00 $1525.00 $1500.00
Gross Loss $-1750.00 $-687.50 $-1062.50
Commission $0.00 $0.00 $0.00
Profit Factor 1.73 222 141
Cumulative Profit 1.08% 0.71% 0.37%
Max Drawdown -0.18% -0. 017%
Sharpe Ratio 1.00 1.00 1.00
Start Date 1/1/20017
End Date 427,207 v
« » . _— . . . .
¢ Insert “StrategylD” column in your excel and fill in series. This will be a unique ID

File Edit ¥iew Insert Format Sheet Data Tools Window Help
-ESE A e se b - & - = ~z= T se | e @ BS
~ v a & a - a-= - = $ - 26 oo [E] | Ty =
31:B1048576 ~ || #F= P23 = | StrateaviD
s = S [ E F L] H | J K L
Instrument | StrategyD [Ferformanchearametersiatal MNet Pro| Gross Profib| Gross Loss [©rofit FactobMmulative Pl Drawdopital # of TradMreent Profitab|
= ES 0617 =y 1.99 [ st S low SP 1200 3el12.5 -1812.5 1.99310345 | 001529696 [ -0.0027051 30z 0.871258278
3 EsS06-17 {3 1.88 [t Slonw A5 1| 1725 3675 -1as50 1.858461536 | 001465359 [ -0.0015951 316 0803797468
: ES06-17 [[mk} 1.79 [ 1 S o 45 1] 1400 31625 17825 1.79432624 | 0.01187143 | -0.00189765 2186 0.712962963
5 E=S 0617 (=] 1.73 [#s ' Sl o A3 1| 1275 3025 -1750 1.72857143 | 001080684 [ -0.001 7942 212 0.73113207°5
= ES06-17 (=] 1.68 st SiowSte 12875 31875 -1ao00 1.67763155 | 0.01091301 | -0.0012661 224 0.691964286
7 E=S 06-17 [ =1 1.66 [4s Sl one A3 1P| 12875 3225 -18937 .5 166451613 | 001091539 [ -00015792 232 0745689655
= ES 06-17 o7 1.63 s 1 S o A 1] 1400 3625 -zzz6 1.629213468 | 0.01167411 | -0.0023167 Izz 0.795031056
£ E=S 06-17 [[ms) 1.59 [4s Sl one A3 1P| 111258 30125 -13a00 1. 68552632 | 0.00942268 [ -0.0027081 220 0754545455
O EsS06-17 [ml:] 1.4a9 [t Slonw A5 1| aoo 2725 -1825 1.49315065 | 000761336 [ -0.0024191 178 07078651649
ES 0617 1o1o 1.43 =R =E Qoo 2987.5 -2087.5 1.43113772 | 000761317 [ -0.0032626 248 0721774194
EsS06-17 D11 1.42 [t Slonw A5 1| 1050 3550 -2500 1.42 000888967 | -0 0029502 323 07151702749
ES06-17 o1z 1.39 e st/ SO S ES7.5 2437 .5 1780 1.39285714 | 0.00E80831 | -0.0025248 170 0.717847059
- E=S 0617 D13 1.37 [#s ' Sl o A3 1| 7125 2637 .5 -192s5 1.37012987 | 000602339 [ -0.00294959 178 0713483146
ES06-17 (=R} 1.31 [ 1 S o 45 1] ES7.5 zazg -2237 .6 1.30726257 | 0.00SS08E | -0.0027408 zzs 0.7236884211
5 E=S 06-17 [[=h R 127 [4s Sl one A3 1P| a0o0 4175 -3275 1.27480916 | 000761234 [ -00026342 <404 0698019802
ES 06-17 D16 1.24 e st/ SO S| 450 2287.5 -1837.6 1.24489796 | 0.00379636 | -0.0028453 165 0.708090909
B E=S 06-17 [ = ey 1.24 [4s Sl one A3 1P| B25 3275 -2650 1.235849906 | 00052813 [-0.0043126 304 0657894737
= EsS06-17 D18 1.22 [ st/ Slow /S| 550 30375 -24587 5 1.22110553 | 000463532 [ -0.0051614 288 065625
O ES 0617 [ = =] 1.2 [ st S low SP 387.5 23375 -19a50 1.19871795 | 00032706 [-0.00349772 155 0.72258064%
EsS06-17 IDzo 118 [ st/ Slow /S| 350 2325 -1a75 1177215149 | 000294955 [ -0 0035551 166 0710843373
ES06-17 1ozt 1.11 [ 1 S o 45 1] z00 za7s -ZE7E 1.11214953 | 0.00252993 | -0.0045267 293 051877133
E=S 0617 Dzz 1.07 [ stiSlow /S 162.5 2425 2262 .5 1.0718232 (000136181 | -0.0041101 217 0622119816
2 ES06-17 D23 1.07 [ 1 S o 45 1] 2375 3BE0 -3412.5 1.06959707 | 0.0019944 | -0.0045476 3BE 0633356164
E=S 06-17 Dz4 1.02 [ stiSlow/ Sh 375 1700 -1662.5 1.02255639 | 0.00031031 -0.003581 130 0461538462
5 ES 06-17 1Dz5 1 s 1 S o A 1] o o o 1 o o o o
E=S 06-17 D26 1 [4s Sl one A3 1P| o o o 1 o o o o
<
- Sheetl
€ |Find ~ Find All [ Formatted Display [ Match Case q
Sheet 1 of 1 104857& rowws, 1 columns selected PageStyle_Sheetl
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2. Set default Strategy.

¢ Go to Control Center > Strategies tab, right click then New Strategy.

W Control Center - Untitled1 - O x

File Tools Help [+/-]

Orders Strategies Executions Posiions Accounts Account Peformance Log
Strategy Instrumen Data Seri Parameter Position Awvg Price Unrealize Realized Account Connectic Ena

MNew Strategy...

Edit Strategy.

Enable

Disable

Remove

Strategy Performance 3
Filter Only Active Strategies

Filter By Account 3

Grid 3

[Connected - Replay |

e Set default — Right click in your strategy.

I - g

MW Control Center - Untitled1 Strategy: P e = - O >
File Tools Help [+/-]E Dataseses =
Price based on Last
Orders Strategies  Executions Type Minute
Strategy Instrumen Dat Value L Account Connectio Ena

Instrument(s) ES 06-17

B Time frame
Days to load 5
Session template <Use instrument settings>

= a"—'s«ccount Replay101 ” Set Default For NTLoaderTest H
Calculate on bar close True
Label NTLoaderTest
Maximum bars look back  TwoHundredFifty Six
Min. bars required 20

B Historical Fill Processing
Fill type Default
Slippage: o

B Order Handling
Entries per direction 1
Entry handling AllEntries
Exit on close True

[Connected - Replay | Exit on close seconds 30

3. Open Ninja Strategy Performance - Generator

@ Strategy Loader & Generator for NinjaTrader — O =
File Help
Source (xls) Table: | "| Save Grid
Loader Change value | Single Record | Multiple Records | Custom |
Column: [Pur‘omefer‘s ~ ‘
4] Optimize data series EA Replay G
O...
NTLoader Test.xml ~ ‘
Move previous ||O of O Move next
Status: Licensed and activated for StrategyGenerator




a. Load First Strategy

Load the Excel file by clicking the Source (xIs) button, then find your excel file, and

Ninja Strategy

Tools

Strategy Loader & Generator

For NinjaTrader

[ ]
click open.

@S:"'e; oade Generator for NinjaTrade — O >
&2 Open =

™ <« Documents » Spreadsheet ~ O Search Spreadsheet P
Organize ~ New folder =~ [ @

B8 This PC ~ MName . Date medified Type 5
B Desktop 4| Optimization Results 9/25/2017 8:20 PM  Microsoft Excel 97...

“] Documents
4 Downloads

b Music

&=] Pictures

B videos

‘i Local Disk (C:)
- System Reservec

1l Mick (B0

v <

File name: | Optimization Results

Move previous |0

of O Move next

Status: Licensed and activated for StrategyGenerator

When you select a file, it will automatically open to the Parameters - that is the location of

the data. That is the only file that will display all the data.

@ Strategy Loader & Generator for NinjaTrader — [} X
File Help
Source (xIs) Table: |5hef"”$ "| Save Grid
Loader Change value | Single Record | Multiple Records | Custom |
Column: v
[ Optimize data series [ Replay G
o "o
|NTLOuder'Tes1’.xm| v |
Parameters Value =
» :
StrategyID o1
_IndicatorType Colored_MA
_OrderType Limit
Aggressiveenable False
Barslookback 1
CancelBars 1
Closetime 16:00
Contracts 1
Coralfilterperiod 34
DirectionFilter Long_and_Short
Doublecontracts 2
Doubleentrytimes 1
Doubleposition 1
Doublepositionenable False
EndTima 23:-85Q hd
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2
Move previous of 50 P Move next
Status: Licensed and activated for StrategyGenerator
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e Select your Strategy.
@ Strategy Loader & Generator for NinjaTrader - a X
File Help
Source (xls) Table: l5h2271$ "l Save Grid

| Loader Change value‘ Single Record‘ Multiple Recordsl Cus‘toml

Column: lPummefers v‘
[ Optimize data series [ Replay G
o LN
v
NTLoader Test.xml

e You can also jump to specific rows by typing the number in the box.

| LnELTIUTT e Lurmy_ur_Jnur

|Doublaccn1mds |2 a

| Doubleentrytimes [1

| boubleposition ! 1

i Doublepositionenable :False

ll:fuff_uma i')'-i'Rﬂ >

6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2

Move previous D of 50 F Move next
Status: Licensed and activated for| Current position

e Optimize data. Leave it check to optimize data series.

Q Strategy Loader & Generator for NinjaTrader — O X
File Help
Source (xls) Table: ‘5hﬂﬂ1$ V‘ Save Grid

Loader Change value.| Single Re.cor'dl Multiple Records' Cusfoml

Column: ‘Par'ume‘rer's v ‘
Optimize data series 4 Replay G

o LN
‘NTLoader'Te.sf.xml v ‘

e Check Replay box if you are running Market Replay.

Q Strategy Loader & Generator for NinjaTrader - O X
File Help
Source (xls) Table: ‘5heef1$ "‘ Save Grid

Loader Change valuel Single Record' Multiple Recordsl Cusfom|

Column: ‘Pamme‘fer‘s ~ ‘

[ Optimize data series Replay 60
LR

‘NTLoaderTesf.xml v ‘
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e Go button - Click go to load data. (Then, it automatically moves on the next
Strategy.

Q Strategy Loader & Generatar for NinjaTrader - O X

File Help

Source (xls)

Table: |Sheetl$

"| Save Grid

Loader Change valuel Single Recordl Multiple Racordsl Cusfom|

Column: |Pumme1er5 v |
[ Optimize data series [ Replay
Go LN ]

|NTLOade,r'Tes'(.xm| v |

Parameters Value ~

-

StrategyID Ib1

_IndicatorType ‘ Colored_MA

_OrderType Limit

Aggressiveenable ‘ False

Barslookback 1

CancelBars ‘ 1

Closetime 16:00

Contracts ‘ 1

Coralfilterperiod 34

DirectionFilter ‘Lﬂng_ﬂnd_ShurT ‘

boublecontracts 2

Doubleentrytimes ‘ 1

boubleposition 1

Doublepositionenable ‘ False

EndTima 23-5Q hd

Move previous |1

of 50 b Move next

Status: Licensed and activated for StrategyGenerator

6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2

¢ Go to NinjaTrader Control Center - Right click on Strategies tab. Click New Strategy, then
click OK.
@St'"e; oader & Generator fo jaTrade - m} x
File Help
Source (xls) Table: Save 6rid
W Control Center - Untitled1 - O X
I Loader Change vuluel Single Recurdl Multiple Rgcardsl Cusfom| File Tools Help [+/]
Orders Strategies Executions Postions Accounts Account Peformance Log
Column: ’Parume‘fer‘s v‘ Strategy  Instrumen Data Seri Parameter Position AvgPrice Unrealize Realized Account Connectio Ena
(A Optimize data series [ Replay New Strategy...
Go--- Edit Strategy.
‘NTLoaderTestxml ~ ‘ =
Enable
Disable
Remove
Paramstar Valus . Strategy Performance 3
-
StrategyID o Filter Only Active Strategies
_IndicatorType Colored_MA Filter By Account C
_OrderType Limit Grid »
[ Aggressiveenable False
Barslookback 1 [Connected - Replay |
| CancelBars ‘ 1
Closetime ‘ 16:00
Contracts ‘1
Coralfilterperiod ‘34
DirectionFilter ‘Lnng_unﬁ_ﬁhnﬁ ‘
[ Doublecontracts ‘ 2
Doubleentrytimes 1
[ Doublepasition ‘ 1
[ Doublepasitionenable [ False
EndT; 22:6Q ad

b2

4 Move previous 2

of 50 | b Move next

Status: Licensed and activated for StrategyGenerator

I
6/ID2/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/?2
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or for Ninja — ] P New Strategy u
Strategy: NTLoaderTest ~
Source (xls) Table: |Sheetl$ v G G504 .. ﬂ
Account Name ID1
M Control Center - Untitled 1 |83 Paramelers — O o
Loader Change value | Single Record | Multiple Records | Custom | File Tools Help [+/-] ;:::{ ;2
Orders Stratedies Exscutions El Datasenes
———— Pricebasedon Last -
Column: [Pamme?er-s v‘ Strategy Instrumen Dal 7.0 Minute Account Connectio Ena
Value 6
[ Optimize data series [ Replay Instrument(s) ES 06-17
o B Time frame
sen
|NTLuuderesf.xm| v ‘ Days to load 5 .
Session template <Use instrument settings>
B General
Account Replay 101
Calculate on bar close True
Parameters Value L NTlLoaderTest
A Maximum bars lock back  TwoHundredFiftySix
4 - Min. bars required 20
StrategyID b1 & Histoncal Fill Processing
_IndicatorType Colored_mA Fill type Default
T Slippage 0
‘_OrderTypa .me B Order Handiing
Aggressiveenable False Entries per direction
Barslookback 1 Entry handling

Exiton close
Exit on close seconds
Stop & target submission

Sune amrsunt nosition

Label
Simple moving average cross over strategy

CancelBars 1

[ 16:00 PerEntry Execution

Closetime
b Falea

Contracts 1
‘ Coralfilterperiod [ 34
;bu'ac?mnF.Her .Lﬂng_ﬁnd_shnn
Doublecontracts . |
[ Doubleentrytimes
‘ Doubleposition
[ Doublepositionenable

EndT.

Ib2
6/ID2/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/

4 Move previous 2 of 50 Pk Move next

: Licensed and activated for StrategyGenerator

File Help
Seurce (xls) Table: Save 6rid
W Control Center - Untitled1 - O X
Loader Change,vuluel Slngle,Re.cur’dl MulfipleRacordsl Customl File Tools Help [+/]
Orders Strategies Executions Positions Accounts  Account Performance  Log
Column: ’Parnme"‘ers v‘ Strategy Instrumen Data Seri Parameter Position AvgPrice Unrealize Realized Account Connectio Ena
{ iTloade [ ES 06-17 | & Min [ T0RSIDT [T 6000 [ 8000 | Replayit | Market R [ ]
F1 Optimize data series [ Replay
Go...
|NTLoaderTesf.xm| v ‘
Parameters Value L
R
StrategyID o1
_IndicatorType Colored_MA
_OrderType Limit
Aggressiveenable [ False
[ Barslookback 1 [Connected - Replay |
'camzlsar's ll
‘ Closetime . 16:00
Confracts .1
Coralfitterperiod |34
var\:c?ronszr lLung_unﬂ_Shar‘t |
Doublecontracts | z
| Doubleentrytimes [ 1
[ Doubleposition [ 1
[ Doublepositionenable [ False
EndTima | 2_1-1

b2

4 Move previous 2

of 50 P Move next

Status: Licensed and activated for StrategyGenerator

I
6/1D2/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2]
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b. Load each values. Repeat the process...

¢ Click Go button on Ninja Strategy Performance - Generator.
¢ Right click on Strategies tab.
e Then New Strategy and click OK or press Enter key.
er & Generator fo Tradel - [m] X New Strategy
File  Help Strategy: NTLoaderTest
g 3 -..
Source (xls) Table: |Sheetl$ M Save 6rid count Name D2
M Control Center - U
Loader Change vuluel Single Re.cur'dl Multiple chordsl Custornl File Tools Help [+/] glﬂ:' :l;;
w
Orders Strategies Executions|E Dataseries
e Price based on Last
Column: ’anmefzr's V‘ Strategy Instrumen Da 7. Minute Account Connectio Ena
NTLoade | ES06-17 | | Value 6 Replay10 | MarketR | []
[ Optimize data series [ Replay Instrument(s) ES 06-17
Go & Time frame
Xy
" Days to load 5
|NTLcuderas'r.xm| ‘ Session template <Use instrument settings>
B General
Account Replay101
Calculate on bar close True
Parameters Value ~ Label NTLoaderTest
. Maximum bars look back  TwoHundredFiftySix
’ t Min. bars required 20
StrategyID | o1 B Historical Fill Processing
_IndicatorType Colored_MA ;:" type uDdadl
_OrderType Limit a OI(‘:ID:QeHIIh
Aggressiveenable False Entries per direction 1
I 1 [Connected - Replay ¥ i i
Barslookback 1 — gﬁym:lﬁc?::zg ‘::-l:lnez
| CancelBors |1 Exit on close seconds 30
Closetime 16:00 Stop & target submission  PerEntryExecution v
1 Sune arcount nositinn Ealea
Contracts 1 == - =
Coralfilterperiod 34 Simple moving average cross over sirategy
DirectionFilter Long_and_Short
Doublecontracts 2
Doubleentrytimes 1
Doubleposition |1
Doublepositionenable False
EndTima 23850 bt

D3

4 Move previous | 3

I
6/1D3/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/

of 50 F Move next

Status: Licensed and activated for StrategyGenerator
@ er & Generator fo Tradel - [m] X New Strategy
File  Help Strategy: NTLoaderTest
. |Sheetl$ v : a..
Source (xls) Table: [Sheetl$ | Save Grid Aecount Name D3
M Control Center - U d1i8
Loader Change value | Single Record | Multiple Records | Custom | File Tools Help [+/1 ;Iﬂ::( :l;
Orders  Strategies  Executions & Dataseries
e Price based on Last
Column: ’anmefzr's v ‘ Strategy Instrumen Da 7. Minute Account Connectio Ena
NTLo: S 06-17 Value 6
[ Optimize data series [ Replay | Instrument(s) ES 06-17
o & Time frame
e
|NTLcuderas'r.xm| ~ ‘ Days toload 5 — —
Session template <Use instrument settings>
B General
Account Replay101
Calculate on bar close True
Parameters Value e Label NTLoaderTest
N . Maximum bars look back  TwoHundredFiftySix
- Min. bars required 20
StrategyID b1 B Historical Fill Processing
_IndicatorType Colored_MA Fill type Default
Slippage 0
_OrderType | Limit E Order Handling
Aggressiveenable False Entries per direction 1
Barslookback 1 Connected - Replay Entry handling AllEntries
b t Exit on close True
| CancelBors |1 Exit on close seconds 30
Closetime 16:00 Stop & target submission  PerEntryExecution
T Supe account nosition Falea i
| Contracts | 1 ==
Coralfilterperiod 34 Simple moving average cross over sirategy
DirectionFilter Long_and_Short
Doublecontracts 2
Doubleentrytimes 1
Doubleposition 1
Doublepositionenable False
EndTima 23850 bt

ID4

6/1D4/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/

4 Move previous 4

Status: Licensed and activated for

of 50 F Move next

StrategyGenerator
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Step by step process on how to use Ninja Strategy Generator

2. Strategy Generator

Open Ninja Strategy Performance - Generator

@ Strategy Loader & Generator for NinjaTrader - ] X

File Help

Table: > Save 6rid
Loader || Change value Single Recor’dl Multiple Recor‘ds‘ Cus‘roml

Column: ‘ v

Values:

New value:

G0

Move previous |0 of 0 Move next

Status: Licensed and activated for StrategyGenerator

Different top sections based on what you want to do.

Tab. Change value

Change a single value to all records in the file.

HOME IMNSERT PAGE LayouT FORMULAS DATA REVIEW WIENY Team Signiin
AHL - f\ FParameters v
T U W W H ki Z vy LB AT A0 AE LF L5 AH -
1 |Wax DD - ¢ Max DD - * Trade Stay# Win #Loss Max ¥in Max Loss AvgWin Avgloss #WininR#LossinRinstrumer Data Serie Strategy |Parameters

2 21 18 1300 13 10 125 -375 86.53846  -184.375 4 4 ZB 06-17 6 MeanRe Twinkle_16/I1D1/Calarpd)
3 25 7 600 19 10 125 -156.25 £9.07895 -100 3 3 7B 06-17 & MeanRe Twinkle_16/1D2/Colorpd)
4 3 1 600 1 3 62,3 -93.73 62,5 -72.9167 1 2 ZB06-17 & MeanRe Twinkle_16/1D3/Calored)
5 7 4 a00 7 4 125 -218.75 53.57143 -171.875 7 3 ZB 06-17 6 MeanRe Twinkle_16/1D4/Calarpd)
6 21 16 |00 29 10 125 -312.5 8512931 -146.875 13 2 7B 06-17 & MeanRe Twinkle_16/ID5/Colorpd)
i 20 18 1500 17 k] 123 -437.5 F7.20588 -225.694 El 3 ZB06-17 6 MeanRe Twinkle_16/1D6/Calored)
] 26 Bl 1200 16 9 125 -375 8203125 -142.381 4 2 ZB06-17 6 MeanRe Twinkle_16/ID7/Calarpd)
9 22 22 1700 17 1 125 -437.5 90.07353 -437.5 12 1 2B 06-17 & MeanRe Twinkle_16/1D8/Colorpd)
10 21 3 1100 27 k] 123 -312.5 75.23148 -138.889 12 2 ZB06-17 & MeanRe Twinkle_16/1D3/Calored)
11 18 9 1500 65 18 125 -437.5 75.96154 -184.028 14 3 ZB 06-17 6 MeanRe Twinkle_16/1D10/Colcyel
12 32 El 1800 g 4 125 -437.5 859375 -203.125 5 3 7B 06-17 & MeanRe Twinkle_16/1D11/Colcyer
13 29 3 1800 23 12 123 -437.5 8423813 -208.333 9 2 ZB06-17 & MeanRe Twinkle_16/1D13/Calcac
14 21 Bl 1300 13 11 125 -375 8L.73077 -102.273 El 3 ZB06-17 6 MeanRe Twinkle_16/1D13/Colcyel
15 25 5 1500 13 11 125 -500 7692308 -215.509 7 4 7B 06-17 & MeanRe Twinkle_16/1D14/Colcer
16 22 El 1600 592 21 123 -437.5 8L.73077  -148.81 12 11 ZB 06-17 & MeanRe Twinkle_16/1D15/Calcfed
17 23 22 o0 69 9 125 -375 69.74638 -128.205 10 5 ZB 06-17 6 MeanRe Twinkle_16/ID16/Colcyel
18 7 El 600 18 11 125 -312.5 £9.44444 -133.523 4 5 ZB 06-17 & MeanRe Twinkle_16/1D17/Colcyer
19 20 El 800 21 12 125 -375 71.42857 -161.453 3 3 7B 06-17 & MeanRe Twinkle_16/1D18/Calcfac
20 17 3 300 17 11 123 -373 73.52%41 -161.932 4 3 ZB06-17 & MeanRe Twinkle_16/1D13/Calcac
21 20 16 1500 41 12 125 -437.5 82.31707 -195.313 10 2 ZB06-17 6 MeanRe Twinkle_16/1D20/Colcyel

22 -
Sheetl 4 3
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Example:

Change Period - Values

¢ Load the Excel file by clicking the Source (xIs) button, then find your excel file, and click
open.

&

& Open ®

— o « Documents » Spreadsheet v O earch Spreadsheet 2

Organize ~ New folder -~ ™M @
[Microsoft O & * : T 5
NT Loader Gene & Ssample W26/201TBIIPM  Miicrosoft Excel 97.
Retest all servers
Spreadsheet
Werd

i OneDrive v < >

File name: | Sample

e When you select a file, it will automatically open to the Parameters - that is the location of the
data. That is the only file that will display all the data.

e Put New Value on the box. Then, click GO button.

&2 strategy Loader & Generator for NinjaTrader (m] £
File Halp
Source (xls) Table: |Sheetl$ - Save Grid

Loader || (hange value Single Rccor\d| Multiple Qecordsl Cusfoml

Column:  |Period
Values: 6

MNew value: 2

G0

Ib1
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Shert/2/1/1/False/2

Move previous | 1 of 20 P Move next

Status: Licensed and activeted for StrategyGenerator

Results:

The original file is updated and changed — Period Values from 6 changed to 5. There is no new
file created.
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HOME IMSERT PAGE LAY¥OUT FORMULAS DATA REVIENY WIEMY Tearn Sign in
AHL - Jfr | Parameters v
T u vV W H A z A ] aC a0 AE AF A5 AH &) -

1 |Max DD - ¢ hax DD - *Trade Stay & Win #Lloss Mas Win Max Loss AvgWin Avgloss #WininR# Lossin RInstrumer Data Serie Strategy ameters

2 21 13 1300 13 10 125 -375 B6.53846 -184.375 4 4 ZB 08-17 6 MeanRe Twinkle_15/|D1/Colored)
3 25 7 &00 13 10 125 -156.25 £0.0723% -100 13 3 ZB06-17 & MeanRe Twinkle_15/|D2/Colared,)
4 3 1 600 1 3 62.5 -93.75 625 -72.9167 1 2 ZB 08-17 6 MeanRe Twinkle_15/|D3/Colored)
5 7 4 00 7 4 125 -218.75 53.57142 171875 7 3 ZB06-17 & MeanRe Twinkle_15/|D4/Colared,)
6 21 16 a00 23 10 125 -312.5 8512931 -146.87% 19 2ZB06-17 & MeanRe Twinkle_15/[D5/Colored)
7 20 13 1500 17 El 125 -437.5 7720588 -2250634 El 3 ZB06-17 & MeanRe Twinkle_15/|D&/Colared,)
a8 26 5 1200 16 9 125 -375 8203125 -142.361 4 2ZB06-17 & MeanRe Twinkle_15/[D7/Colored)
9 22 22 1700 17 1 125 -427.5 90.07352 -437.5 12 1 ZB06-17 & MeanRe Twinkle_15/|D8/Colared,)
10 21 6 1100 27 9 125 -3125 75.23148 -130.889 12 2ZB06-17 & MeanRe Twinkle_15/[D3/Colored)
11 13 El 1500 65 13 125 -437.5 7596154 -184.028 14 3 ZB06-17 & MeanRe Twinkle_15/|D10/Caloreq
12 32 3 1800 g 4 125 -437.5 859375 -203.12% 5 3ZB06-17 & MeanRe Twinkle_15/[D11/Colaral
13 25 6 1300 23 12 125 -437.5 8423913 -208.332 El 2 ZB06-17 & MeanRe Twinkle_15/|D12/Caloreq
14 21 5 1300 13 11 125 -375 8173077 -102.273 El 3ZB06-17 & MeanRe Twinkle_15/[D13/Colaral
15 25 5 1500 13 11 125 -500 7692308 -215.903 7 4 ZB06-17 & MeanRe Twinkle_15/|D14/Caloreq
16 22 5 1600 52 21 125 -437.5 81.73077  -148.81 12 11 ZB 06-17 & MeanRe Twinkle_15/|D15/Caoloreq
17 23 22 700 63 k] 125 -375 65,7463 -128.20% 10 5 ZB 06-17 & MeanRe Twinkle_15/|D16/Caloreq
18 7 3 600 13 11 125 -312.5 63.44444 -133.523 4 5 ZB06-17 & MeanRe Twinkle_15/[D17/Coloreq
19 20 5 200 21 12 125 -375 71.42857 -lel.4se 13 3 ZB06-17 & MeanRe Twinkle_15/|D18/Caloreq
20 17 3 300 17 11 125 -375 7352941 -161,932 4 3ZB06-17 & MeanRe Twinkle_15/[019/Colareq
21 20 16 1500 41 12 125 -437.5 82,31707 -195.212 10 2 ZB06-17 & MeanRe Twinkle_15/|D20/Caloreq

Tab. Single Record

Creates as a new output file spreadsheet. Original file is untouched. Generate multiple values with
New Unique IDs.

Takes the first record and uses those values and creates multiple new strategies based on changes
to new values.

Example:
1. Profit Target - 1 variable
¢ We change the value into Min. from 2 down to 1, and Max. from 2 to 5.

¢ New ID — Put your ID on the box to generate new unique ID’s. Example: “ID-(numbers)”.
e Then, put a check on the check box — Select column.

& Strateqgy Loader & Generator for NinjaTrader - =] P
File  Help
Sourece (xls) Toble: |Sheetl$ - Save Grid
Looder | Change volue || Single Record Multiple Records | Custom
Parameters Value Min Max, Increment  Select ~

Plinformation

O

Prilcalcubation Per_Session

Previousbars 1
ProfitTarget 30000 30000 30000
ReEntry 77 9 9

Sessiontemplate rue

DDDD::DDHDDED

00-00
STMAType HMA
Stoploss 7 7 7
5TPeriod 4 4 4
Threshold 30 30 30
TickReversal 14 14 14
TickReversal2 4 14 14
TickTrend & 6 &
TickTrend2 85 85 85 O
Trade StayLive 1300 1300 1300 a
Usematype EntryCnly O
Waitforachangeirtrend | True [m]

v
NEWID |DEGEN | | Senerate

Il
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/ 2,'

Move previous | 1 of 20 F Move next

Status: Licensed and activated for StrategyGenerator |

e To continue — click Generate button, choose where to save — you can also rename the file,
and click Save to continue.
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& Save ps S
+ « Documents » Spreadsheet | @ | Search Spreadsheet I ‘
Organize = New folder SR ]
B This PO fed MName -
I Desktop B Sample
| Documents
& Downloads
D Music
= Pictures
B videos
% Local Disk ()
Sartamn Bacanme ¥ € x
File name: | ID-1001 Profit Target 1-5_Single Record FrategyGenerator-Results -
Save sz type: | Excel File (") -
~ Hide Folders e ]| conce
Tickfeverssl 14 14 1 1 O
TickReversal2 4 E 4 1 O
TickTrend [ ) & 1 O
TickTrend2 (5] [.5] 83 1 O
TrodeStoyLive 1300 1300 1300 1 O
Usematype EntryCnly ]
Waitfarachangeintrend | True O

NEW ID Ib-1001

o1
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Shert/2/1/1/False/2.

{ Move previous |1 of 20 b Move next |

Status: Licensed and sctivated for StrategyGenerator |

File Help

\ —— Save 6rid
Loader | Change value || Single Record Multiple Records Cmtoml

Parometers Value Min_ M. TIneremant Select 5
Dlmf1| 22l :j
ori u]
Previl  Excel file “ID-1001 Profit Target 1-5_Single Record_StrategyGenerator-Results.ds” :l
hfj generated successfully, 0
feEr -_—|
- = g
» B , , , el
St Time N mn
Results:

Record — ID1(Original StrategyID in the spreadsheet on the 15t column) is now converted into
5 new records with New Unique IDs and ProfitTarget Values of 1 to 5.

HOME | INSERT  PAGELAYOUT  FORMULAS  DATA  REVIEW HOME | INSERT  PAGELAYOUT  FORMULAS  DATA  REVIEW D
&D é = % %Conditional Farmatting ~ ﬁ b ) “|'3 A = % %Cunditiunal Formatting - E #
Clipboard  Font  Alignment Mumber @Format 3 Table~ Cells  Editing Clipboard  Fant  Alignment Mumber @Format 33 Table - Cells  Editing
- - - - B censyes - - - - - - - [P el styles - - -
Shles s Styles -~
Bl ~| || strategyi e -] fr || setProfitTarget v
A B C D E F G [+] AH ] &l AK AL Al a6 [~
1 |Period StrategyID-_Indicator_OrderTyFAggressiw Barslookb CancelBar C 1 |ProfitTarg ReEntry  Sessionte|SetProfitTarget IstartTime SThAType Stopl
2 | Colored_hkLimit False 1 11 2 | 30000 33 True HhL
3 | Colored_kLimit False 1 11 3 : 30000 99 True HRAS,
4 | Colored_bkLimit False 1 11 4 | 30000 93 True Hi&,
5 | Colored_hLimit Falze 1 11 5 | 30000 99 True HRAL
6 | Colored_hLimit Falze 1 11 6 | 30000 93 True HRML
7 7 |
8 | 8 |
9 | 9 |
10 10|
11 L] aa | L]
12| 12]
13| 13
14 14 |
15| 21|15 -
@ i {1 0] Sheet1 ® R 1 [
COUNT: & B M -—F—+  100% 3 €O 5 o o -—F———+ 100

2. ProfitTarget and StopLoss — 2 variables

ProfitTarget — We change the value into Min. of 1 and Max. of 5.
StopLoss — We change the value into Min. of 1 and Max. of 10.
New ID — Put your ID on the box. Example: “ID(numbers)”.
Then, put a check on the check box — Select column.
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&2 strategy Loader & Generator for NinjaTrader - [m} b4
File  Help

Source (xls) Table: Save Grid
Londe.rl Change value | Single Record  Multiple Recordsl Customl

Parameters Value Min. Max, Increment Select -
| ptinformation [Trve I [ I I (] |
| erdcateutation .Der_se.smn | (] |
| ereviousbars 1 1 1 I =]
| profirTarger | 30000 [sooo0 (30000 |1 o |
ety e o S A | 0 ]
| Sessiontemplate | True | | o |
[semtrmage 2 [ .

StartTime 00:00 O
[ STMAType HmA | [ | | O |

> stoplos 17 TN
| sTReriod [+ 4 B 1 ]
| Threshola |30 l30 |30 I | O |
| TickReversal l1e l1a m 1 | a
| TickReversal2 |1 |12 |14 1 =
| TiekTrend s I s 1 | a |
[TickTrendz as I 85 1 o
.detSmVLu: |1300 |1300 | 1300 I | (m} |
|Usematype | EntryOnly | [ | | O
| Waittorachangeintrend | True g |

A - |

NEW D

Ibl :
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2|

{ Move previous |1 of 20 # Move next

Status: Licensed and activated for StrategyGenerator

e To continue — click Generate button, choose where to save, and click Save to continue.

& Save As "
+ « Documents » Spreadsheet v Search Spresdshest 5
Organize ~ MNew folder - (7]
4 W ThisPC A Mame Date modified Type
B Desitcp & ID-1001 Profit Target 1-5_Si...
;| Documents B Sample
& Dovmicads
D Music
= Pictures
. Videos
‘& Local Disk (C:)
Tt Barans ¥ * >
File name: | 1D1001 ProfitTarget 1-5_StopLess 1-10_Single Record BtrategyGenerator-Results =
Seve #s type  Excel File (" xdu) -
el I ==
TickReversal 14 14 14 3 O
TickReversal2 14 14 14 1 (@]
TickTrend & - ° i O
TickTrend2 2 as P A o
TrageSteylive 1300 1300 1300 1 [w]
Usematype _!mr\,-Onu [m]
Waitferachangeintrend | True [w]

Newro  [151001

Ibl
6/ID1/Colored MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2

{ Move previous 1 of 20 b Move next

Status: Licensed and activated for StrategyGenerator

File  Help

Source (xds) Toble: Save Grid
Lmdzrl Cln\gz.vnlur.l Single Record  Multiple Remrdsl Custom

Ambenm. e " Se

Minformatior
Pricaleulatiod

Previousbors:  Excel file "ID1001 ProfitTarget 1-5_Stoploss 1-10_Single
Record_S Results xls” g 3 £l

| mh?Turgnl
| ReEntry |
B
| SetprofiTan
I StrrtTime ]

Jemoooooold

Results:
ProfitTarget values of 1-5 multiply by 1-10 values of StopLoss — total generation of 50 new
records with New Unique IDs.

ProfitTarget
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HORE IMSERT PAGE LAYOUT FORMULAS DATA, REWIEWS m HORE IMSERT PAGE LAYQUT FORRMULAS DATA, REWIEwY ﬂ
KL - ﬁ SetProfitTarget w || 2Kl - ﬁ SetProfitTarget v
AH fall ~d AK AL it} Al [=] & &l | BK AL A A =
1 |ProfitTargReEntry Sessionte|SetProfitTarget |StartTime STWATypeStoploss = 29 30000 29 True 00:00 HhAZ, 7
2 | 30000 99 True Hi2, a a0 | 30000 a3 True 100 Hhe, 1
3 | 30000 93 True Hi2, 7 2 | 20000 99 True fali} Hhs, a
4 | 30000 93 True Hi2, 3 12| 20000 99 True fali} Hhs, 4
5| soooo 99 True Hi2, 10 33|  soomn 39 True 00 HMA, 1
6 | 30000 99 True Hi2, 2 34| 30000 39 True 100 Hhla, 10
7 | 30000 93 True Hi2, 5 35| 30000 39 True 100 Hhla, 8
8 | 30000 93 True Hi2, & 36 | 30000 a3 True 100 Hhe, 2
9 | 30000 99 True HIA, 2 3?_ 30000 99 True i) HRAR 9
10 | 20000 a3 True Hi2, 1 38 | 30000 a3 True 100 Hhlas, 5
11 | 20000 a3 True Hi2, 4 30 | 20000 99 True .00 Hhla, &
12 | 20000 99 True Hi2, 7 10| 20000 99 True .00 Hhla, 3
13 | 20000 99 Trua Hil2, 5 1 | 20000 99 True .00 Hhla, 7
14 | 20000 33 True HR2 9 42| 30000 39 True ;00 Hha g8
15 | 20000 a3 True Hi2, 8 43| 30000 39 True ;00 Hha 3 |[]
16 | 20000 93 True Hi2, 2 44| 30000 a3 True 100 Hhlas, 4
17 | 20000 99 True Hi2, 1 | as] 30000 a3 True 100 Hhlas, 7
18 | 20000 33 True HR2 10 16 | 30000 a3 True 100 Hi, 2
19 | 20000 99 True Hi2, 4 47 | 20000 99 True .00 Hh, 1
20 | 20000 99 True Hi2, & 18| 20000 99 True .00 HhA, 5
21_ 30000 99 True HiAL, el 49_ 30000 99 True Fln) HAL, 10
22 | 20000 99 True HR2 3 50 | 30000 39 True ;00 H2, E
23 20000 99 True HR2 & 51 | 30000 39 True ;00 H2, &
24| 20000 a3 True HR2, 2 52|
25| 20000 33 True HrA2, 8 53|
26 | 20000 99 True HR2, 5 54|
27 | 20000 33 True Hil2, 10 55|
28| 20000 a3 True Hi, 4 56 |
29| 30000 93 True HIE, 7 57| -
Sheet1 (] [«] 1 ] Sheet1 @ 1 ]
o H M -———F———+ 1 1 M -———F—+ oo
StopLoss
HOME  INSERT  PaGELavoUT  FommuLss  Data  review o ARG MOME NS PAGELAYOUT  FORMULAS  DaTA  REViEW )|
AN - S | stoploss v || AnzE M Sl s v
AK AL Al AN A0 AP A0 [=] Ak AL Al AC AP A0 [=]
1 |setProfitTarget StartTime STMATypdStoploss |sTPeriod ThreshaldTickRever 29 | 3 00:00 HRA, 4 30 14
2 | 1 0000 HM&, 4 30 14 30 | 4 00:00 HRA, 4 30 14
3 | 2 00:00 HM&, 4 30 14 31 | 5 00:00 Hhl s, 4 30 14
4 | 3 0000 HM&, 4 30 14 32| 1 0o:00 Hhl s, 4 30 14
5 | 4 00:00 HM&, 4 30 14 33| 2 0o:00 Hil &, 4 30 14
6 | 5 00:00 HIAL, ) a0 14 34 | 3 om0 HiA, 4 an 14
7 | 1 a0:00 Hhla, 4 a0 14 35| 4 00:00 Hi, 4 30 14
8 | 2 00:00 Hhla, 4 a0 14 36 | 5 00:00 Hi, 4 30 14
9 | 3 00:00 Hhla, 4 a0 14 37 | 1 00:00 Hi, 4 30 14
10 | 4 00:00 Hhla, 4 a0 14 38 | 2 00:00 HRA, 4 30 14
11| 5 00:00 Hhla, 4 a0 14 39 | 3 00:00 HRA, 4 30 14
12 | 1 a0:00 Hhla, 4 a0 14 40 | 4 00:00 HiA, 4 30 14
13| 2 00:00 Hhla, 4 a0 14 41 | 5 00:00 HiA, 4 30 14
14| 3 00:00 Hhla, 4 a0 14 42 | 1 00:00 HiA, 4 an 14
15| 4 00:00 Hhla, 4 a0 14 43 | 2 00:00 Hia, 4 an 14 || |
16 | 5 00:00 Hhla, 4 a0 14 44 | 3 00:00 Hila, 4 an 14
17 | 1 a0:00 Hhla, 4 a0 14| | 45| 4 00:00 HR2, 4 30 14
18 | 2 00:00 Hhla, 4 a0 14 46 | 5 00:00 HR2, 4 30 14
19 | 3 00:00 Hhla, 4 a0 14 47 | 1 00:00 HI2, 4 30 14
20| 4 00:00 Hhla, 4 a0 14 48 | 2 00:00 HI2, 4 30 14
21| 5 00:00 Hhles, 4 a0 14 49 | 3 00:00 HhA, 4 30 14
22| 1 a0:00 Hhles, 4 a0 14 50 | 4 00:00 HhA, 4 30 14
2:—[ 2 00:00 Hhles, 4 a0 14 51 | 5 00:00 HhA, 4 30 14
24 | 3 00:00 Hhles, 4 a0 14 52 |
25| 4 00:00 Hhles, 4 a0 14 53 |
26 | 5 00:00 Hhles, 4 a0 14 54 |
27 | 1 a0:00 Hhles, 4 a0 14 55 |
28 | 2 00:00 Hhles, 4 a0 14 56 |
29 | 3 00:00 Hhles, 4 a0 14 57 | L
Sheet1 ® [«] L1 [ [«] L1 [

New Unique IDs
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HOME INSERT RAGE L&YOLIT FORMLUILAS DATA, RE\."IEW HOME |MSERT PAGE LayOUT FORMULAS DT, REVIEWD
Bl - S || strategyip v |l e - Jx | strategyin v
2, B [= =] E F G [=] c o] E F G [=]
1 |FPeriod Strategy|D -7Int:|iCatDriordErTy;AggressiwE\arsIDDkb CancelBar 29| Colored_hLimit False 1 11
2 | S Colored_kLimit False 1 1 3l]: Colored_kLimit False 1 11
3 | 5 Colored_RkLimit Falze 1 1 31 | Colored_hLirmit False 1 11
4 | 5 Colored_hkLimit False 1 1 32 | Colored_kLimit False 1 11
5 | 3 Colored_kLimit False 1 1 33 Colored_kLimit False 1 11
6 | 5 Colared_bLimit False 1 1 34 | Colared_iLimit False 1 11
7 | 5 Colored_hkLimit False 1 1 35 | Colored_kLimit False 1 11
8 | 5 Colored_hkLimit False 1 1 36 | Colored_kLimit False 1 11
9 | 3 Colored_kLimit False 1 1 37 Colored_kLimit False 1 11
10 | 5 Colored_kLimit False 1 1 38| Colored_kLimit False 1 11
11 | s Colored_hLimit False 1 1 39| Colored_hLimit False 1 11
12 | o Colored_nLimit False 1 1 40 | Colored_hkLimit False 1 11
13 | 5 Colored_kLimit False 1 1 a1 | Colored_RkLimit False 1 11
14 | 5 Colored_kLimit False 1 1 a2 | Colored_kLimit False 1 11
15 | 3 Colored_nLimit False 1 1 43| Colored_kLimit False 1 11 ]
16 | 5 Colored_kLimit False 1 1 44| Colored_hkLimit False 1 11
17 | 5 Colored_kLimit False 1 11 | as] Colored_RkLimit False 1 11
18 | 3 Colored_nLimit False 1 1 46: Colored_RkLimit False 1 11
19 | = Colored_kLimit False 1 1 47 Colored_kLimit False 1 11
20 | 5 Colored_kLimit False 1 1 43: Colored_hkLimit False 1 11
21 | 3 Colored_nLimit False 1 1 49 | Colored_kLimit False 1 11
22 | 5 Colored_kLimit False 1 1 50 | Colored_RkLimit False 1 11
23 | 5 Colored_kLimit False 1 1 51 | Colored_kLimit False 1 11
24 | 3 Colored_kLimit False 1 1 52 |
25 | 5 Colored_kLimit False 1 1 53 |
26 | 5 Colored_kLimit False 1 1 54 |
27 | 5 Colared_kLimit Falze 1 1 55 |
28 | 3 Colored_kLimit False 1 1 56 |
29 | 5 Colored_kLimit False 1 1 57 | -
S = 1 P W i+ el a aal ™ o -
®

Tab. Multiple Records — Multiple new strategies

Creates as a new output file spreadsheet. Original file is untouched. Generate multiple values for
a single strategy.

Takes the first record and uses those values and creates multiple new strategies based on changes
to new values.

Example:
e StopLoss — We change the value into Min. of 1 and Max. of 15.

e New ID — Put your ID on the box.
e Then, put a check on the check box — Select column.

@ Strategy Loader & Generator for NinjaTrader - O X

File Help

Source (xls) Table: |Sheetl$ ~ Save Grid
Loader'l Change VCllI.IE‘ Single Recor‘dl Multiple Records Custom

Parameters Value Min. Max. Increment  Seclect C
Plinformation True O
Prlcalculation Per_Session O
Previousbars 1 1 I 1 O
ProfitTarget 30000 30000 30000 1 O
ReEntry 99 99 |90 1 O
Sessiontemplate True O
SetProfitTarget 2 2 2 1 O
StariTime 00:00 m]
STMAType HMA O
STPeriod 4 4 4 1 O
Threshald 30 30 30 1 O
TickReversal 14 14 | 14 1 O
TickReversal2 14 14 14 1 O
TickTrend 6 6 B 1 O
TickTrend2 85 85 85 1 O
TradeStayLive 1300 1300 1300 1 O
Usematype EnfryOnly O
Waitforachangeintrend | True O

Ibt
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2

{ Move previous |1 of 20 | b Move next

Status: Licensed and activated for StrategyGenerator




Ninja Strategy Tools

Strategy Loader & Generator
For NinjaTrader

e To continue — click Generate button, choose where to save, and click Save to continue.

&
&2 Save As ®
T+ « Documents » Spreadshest w &  Search Spreadsheet p
Organize = New folder - @
4 ThisPC ~  Name Date modified Type q
I Desktop B 1D-1001 Profit Target 1-3_5i.. 972
2 Documents = ID1001 ProfitTarget 1-5 Sto...  9/2
& Downloads £l Sample
B Music
&= Pictures
B videos
 Lecal Disk (C)
L S— >
File name: | ID1001 Stoploss 1-15_Multiple Records BtrategyGenerator- Results w
Save as type: | Excel File (*axdsx) ~
~ Hide Folders [ ] Cancel
TickReversal 14 14 14 O
TickReversol2 14 14 12 O
TickTrend & & 6 ]
TickTrend2 83 85 85 1 O
TrodeStayLive 1300 1300 1300 O
Usematype EntryCnly O
Waitforachangeintrend | True (]

NEWID ([Tbioor | nerate

Ib1
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2

{ Move previous |1 of 20 b Move next

Status: Licensed and activated for StrategyGenerator

File  Help

Source (xls) | Table: Save 6rid
Lmd¢r| Chmgemluzl Sil\gthcordl Multiple Records Custom

w b

|FIZI2 3
REEEEEE

Excel file ID1001 Stopless 1-15_Multiple Records_StrateqyGenerator-Results.ds™
generated successfully.

8

St Time nnnn

Results:
Based on 20 original records and generating 15 new strategies per record - total generation of
300 records with New Unique IDs.

StopLoss



Ninja Strategy

Tools

Strategy Loader & Generator

For NinjaTrader

HOME  INSERT  PAGE LAYOUT  FORMULAS  DATS,  REVIEW m HOME  INSERT  PAGELAYOUT ~ FORMULAS  DATA  REVIEW ||
AL - Jr || stopLoss v/ || a1 - fr | stoploss v
AK AL Y AN 20 20 AR AK AL A AN A0 AP A0 2R [<]
1 |SetProfitT StartTime STMATypdStoploss sTPeriod Threshold TickRever TickRe 277 2 0000 HiAs, 3 30 14
2 | 200:00 HMA o 30 14 278 20000 HMA 2 a0 14
3 | 20000 Hwa a an 14 279)| 20000 HMA a 30 14
4| 20000 HMA z 30 14 280 20000 HMe 2 20 14
5 20000 HMA 4 30 14 281 20000 HMA 4 a0 14
6 | 200:00 HMA o 30 14 282| 200:00  HM o 20 14
7 | 20000 HMA 3 30 14 283 20000 HMA 3 a0 14
s | 20000 HMA z 30 14 284] 20000 HMA 2 a0 14
9 | 20000 HMA 2 30 14 285 200:00  HM o 20 14
10| 200:00 HMA o En 14 286 20000 HMA 3 a0 14
11 | 20000 HMA 4 30 14 287] 20000 HMA 4 a0 14
12| 20000 HMA z 30 14 288 200:00  HM o 20 14
13| 20000 HMA 4 30 14 289 20000 HMA 4 a0 14
14 200:00 HMA 4 En 14 290] 20000 HMA z a0 14
15 | 20000 HMA 4 30 14 201 20000 HMA 4 20 14
16 | 20000 HMA z 30 14 292| 20000 HMe 4 0 14
17| 20000 HMA 3 En 14 203 20000 HMA 4 a0 14
18| 200:00 HMA o En 14 204] 20000 HMA 4 20 14
19_ 2 00:00 HRAL, 3 3o 14 295 2 00:00 HhiAS, 3 30 14
20| 20000 HMA 4 30 14 296 20000 HMA 4 a0 14
21| 20000 HMA 3 En 14 207] 20000 HMA o 20 14
22_ 2 00:00 HhAL 4 30 14 29!1 2 00:00 HhiAS, 3 30 14
23| 20000 HMA 3 30 14 299| 20000 HMA z a0 14
24| 20000 HMA z 30 14 300] 20000 HMA o 20 14
25_ 2 00:00 HRAA, 3 30 14 3|]1_ 2 00:00 HhAS, 3 30 14
26 | 200:00 HMA o En 14 a02|
2?7 2 00:00 HRAL, 3 3o 14 303:
28 | 20000 HMA 4 30 14 304]
29 20000 HMA 3 En 14 e -
Sheet1 ()] [+] ] ™ Sheet1 [4] 1 ™

New Unique IDs

HORE

HOME IMSERT PAGE LAYOUT FORKULAS DATA, REWIEWY m
Bl - fr | strategyip wv/| BL
A B C ] E F G + [
1 |Period StrategylD -_Indicatur_OrderTy;AggressiwBarsluukb CancelBar Close 273
2 | Colored_p Lirmit False 1 1 16:00 276
3 | Colored_kLimit Falze 1 1 16:00 277
4 | Colored_p Limit False 1 1 16:00 278
5 | Colored_IkLimit False 1 1 16:00 279]
6 | Colored_kLimit Falze 1 1 16:00 280
7| Colored_hkLimit False 1 1 1&:00 281
8 | Colored_kLimit Falze 1 1 16:00 282]
9 | Colored_hkLimit False 1 1 16:00 283]
10 | Colored_h Limit False 1 1 16:00 284
11 | Colored_kLimit False 1 1 16:00  |285]
12 | Colored_BLimit False 1 1 16:00 286
13 | Colored_kLimit Falze 1 1 16:00 287
14 | Colored_hkLimit False 1 1 1&:00 288
15 | Colored_kLimit Falze 1 1 16:00 289
16 | Colored_kLimit False 1 116:00  |290f
17 | Colored_kLimit Falze 1 1 16:00 291
18 | Colored_kLimit False 1 116:00  |292]
19 | Colored_IkLimit False 1 1 16:00 293]
20 | Colored_kLimit Falze 1 1 16:00 294
21 | Colored_hkLimit False 1 1 1&:00 295
22 | Colored_kLimit Falze 1 1 16:00 296
23 | Colored_kLimit Falze 1 1 16:00 297
24 | Colored_kLimit Falze 1 1 16:00 298]
25 | Colored_kLimit Falze 1 1 16:00 299
26 | Colored_IkLimit False 1 1 16:00 300]
27 | Colored_kLimit Falze 1 1 16:00 301
28 | Colored_hkLimit False 1 1 1&:00 302
29 | Colored_kLimit Falze 1 1 16:00 303
]

Tab. Custom

Original file is untouched. New output file is created.

IMZERT

PAGE LAYOUT FORMULAS DATL, REWIEW hizl
ﬁ- StrategylD v
c o E F G =]
Colored_Limit Falze 1 1 16:00
Colored_tLimit Falze 1 1 16:00
Colored_Limit Falze 1 1 16:00
Colored_tLimit Falze 1 1 16:00
Colored_Limit Falze 1 1 16:00
Colored_nLimit Falze 1 1 16:00
Colored_ Limit Falze 1 1 16:00
Colored_nLimit Falze 1 1 16:00
Colored_ Limit Falze 1 1 16:00
Colored_nLimit Falze 1 1 16:00
Colored_ Limit Falze 1 1 16:00
Colored_nLimit Falze 1 1 16:00
Colored_ Limit Falze 1 1 16:00
Colored_nLimit Falze 1 1 16:00
Colored_kLimit False 1 1 16:00
Colored_nLimit Falze 1 1 16:00
Colored_kLimit False 1 1 16:00
Colored_nLimit Falze 1 1 16:00
Colored_kLimit False 1 1 16:00
Colored_n Limit False 1 1 16:00
Colored_kLimit False 1 1 16:00
Colored_n Limit False 1 1 16:00
Colored_kLimit False 1 1 16:00
Colored_n Limit False 1 1 16:00
Colored_kLimit False 1 1 16:00
Colored_n Limit False 1 1 16:00
Colored_RLimit False 1 1 16:00
-




Ninja Strategy Tools

Strategy Loader & Generator
For NinjaTrader

Take the value in Optimal Time in trade and insert it into Trade Stay Alive.
Ability to do all the records.

e Click Generate button...

Q Strategy Loader & Generator for NinjaTrader - [m} *

File Help

Source (xls) Table: |Sheetld - Save &rid

Loader'l Change w.tlue,| Single Recordl Multiple Recor‘dsl Custom

Target: TradeStaylive
Values: 1300, 600, 00, 800, 1500, 1200, 1700, 1100, 1800, 1600
Source: Optimum Time - Sec

705,573,500, 783, 802, 1059, 722, 1440, 585, 1541, 1542, 588,172

Values:

ID1
6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2

Move previous |1 of 20 F Move next

Status: Licensed and activated for StrategyGenerator

¢ Choose where to save, and click Save to continue.

&
| @ Save As b
| 1+ « Documents » Spreadsheet v & Search Spreadshest »
Organize + New folder o [7]
4 W ThisPC A Name : Date modified Type &

1

I Desktop B9 ID-1001 Profit Target 1-5_Si... Microsoft Excel 97...
&= 101001 ProfitTarget 1-5_Sto...
& 101001 Stoploss 1-15_Multi...

8| Sample

| Documents
& Downloads
D Music

= Pictures

B videcs

2. Local Disk (C:)

w O >

Tirrbams Daramas

File name: | TradeStaylive te Optimum Time ftrategyGenerator-Results ~

Save ac type: Excel File (*dex) ~

~ Hide Folders Cancel

| ID1
| 6/ID1/Colored_MA/Limit/False/1/1/16:00/1/34/Long_and_Short/2/1/1/False/2

Move previcus | 1 of 20 b Move next

Status: Licensed and activated for StrategyGenerator



Ninja Strategy Tools
Strategy Loader & Generator
For NinjaTrader

&

File Help

Source (xls) Table: Save 6rid

Louder" Clumgewlual Single Qecord] Multiple necords" Custom

Target:

Values: | Excel file “TradeStaylLive to Optimum Time_StrategyGenerator-Resultsads”
generated successfully.

Values: — 799, 973, JUY, 703, OUL, 1UTF, TEC, IV, Do, TowT, towe, 988, 172

I fFenernte I

Results:

Optimal Time in trade values is inserted into Trade Stay Alive.

HOME INSERT PAGE LAVOUT FORMULAS DATA REWIEW WIEW Tearn Signin
i e KK oo Bwaprer B B0 F Iy i
Paste ' Format Painter B IU- & .ﬂ. N == E Merge & Center ~ $ Tt S Fcnor?ndattllonnga“ F?Frarl\;‘\a:vas St;ee‘l' ||"S'er’t Delvete Forinat & Clear~ Eﬁ{zﬁ SFEII:EE
Clipboard [F] Font ] Alignment [F] Humber ] Styles Cells Editing -~
Wl vl ﬁ Trade Stay alive - Sec v
| ] K L A M a F a R 5 T L v w *H Y z v z
1 |AvgTrade AvgTime AvgBars Offset  Target Stop 2nd Stop  LTHTF HTF ST Max DD -« May DD - {Trade Stay &live - Sec |# Win #Lloss Max Win Max Loss AvgWin
2 -25.24 29 013 4 2 7 8 83 MeanR & MeanRe 4 Period 21 13 13 10 125 -375 96,5384
3 | 5.8 56 0.07 1} 2 4 2 35 MeanR 6 hMeanRe 3 Period E 25 13 10 125 -156.25 £3.0783
4 | -41.94 51 0 2 2 7 2 85 MeanR 13 MeanR 3 Period - 3 1 3 62.5 -93.75 62,
5 | -28.92 51 1} 1} 2 28 7 120 Meanl10 MeanR 4 Period F 7 7 4 125 -218.75 53.5714
6 | 15.3 43 1} 3 2 12 9 40 MeanR 6 MeanRe 3 Period F 21 16 29 10 125 -312.5 851293
7 | -23.42 50 4 2 20 6 145 Meanl6 hMeanRe 4 Period 20 13 17 El 125 -437.5 77.2058
8 | -1.96 139 4 2 15 4 30 MeanR 6 heanRe 3 Period F 26 15 9 125 -373 82.0312
9| 3763 16 4 2 S 3 110 Meanl14 MeanR 3 Period E 22 22 17 1 125 -437.5 90,0735
10| 13.4 27 2 2 El 10 40 Meank 6 MeanRe 3 Period F 21 a7 9 125 -312.5 75.2314
11 | 10.89 24 3 2 15 8 120 Meanl13 MeanR 3 Period F 18 65 13 125 -437.5 75,9615
12| -10.69 3l 2 2 7 2 80 MeanR 3 MeanRe 4 Period 32 E} 4 125 -437.5 85937
13| -14.85 4 2 2 7 2 80 MeanR 6 hMeanRe 4 Period E 25 23 12 125 -437.5 84,2351
14| -4.83 5 5 2 8 9 130 Meanl 6 MeanRe 3 Period - 21 13 11 125 -375 81.7307
15| -43.32 El 3 2 22 3 115 Meanl6 MeanRe 4 Period F 25 13 11 125 -500 76.9230
16 | 7.8z 45 El 2 2 7 30 MeanR 11 MeanR 3 Period F 22 52 21 125 -437.5 817207
17| -4.16 i 1 2 14 10 140 Meanl S MeanRe 3 Period F 23 22 63 k] 125 -375 65,7463
18| -8.35 16 2 2 11 3 100 Meanl5 MeanRe 4 Period E 7 13 11 125 -312.5 69,4444
19| -12.6 18 2 2 8 4105 Meanl 5 MeanRe 3 Period - 20 21 12 125 -375 71,4285
20| -16.86 a8 2 2 8 £ 105 hMeanl5 MeanRe 3 Period F 17 17 11 125 -373 73.5194
21| 11.25 21 1 2 7 2 80 MeanR 5 MeanRe 3 Period F 20 16 41 12 125 -437.5 82,3170
22|
21|
24| (-
z |
-
Sheetl ® K1) ] b




