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1 Introduction

Welcome to the world of NanoTrader!

This document guides you through the installation process and explains how to
work with NanoTrader. It focuses on the functionality of NanoTrader concerning
Charting and Trading.

The additional documentation is structured as follows:

1 NanoTrader i TradingSystems concentrates specifically on the
creation of trading systems, optimization, robustness and Walkforward
simulation. You will also find the description of the built-in indicators in
that document.

1 NanoTrader-Express describes the programming language Express
and the development environment.

1 NanoTrader-TradeMaster focuses on the spread trading functionality.
Al l documents are available .through NanoTr a

Depending on your license some functionality might be disabled and thus your
windows might slightly differ from the screenshots presented in the
documentation. For upgrading of your license please contact your broker or
Fipertec.

2 Installation

For installing NanoTrader doubleclick the file

NanoTrader_install_all.exe that can be downloaded from
www.fipertec.com and follow the instructions of the setup procedure. Usually
the default settings can be used without any changes. After finishing the setup

procedure NanoTrader can be started from the windows task bar using
Start|Programs|NanoTrader.

By default NanoTrader is installed in the directory
c: \ Programs \ Fipertec \ NanoTrader . This directory, or the one you have
chosen in the setup, will be denoted the installation directory.

Detailed information about connecting to your data provider or local data base
can be found in the chapter Accessing Price Data. In case NanoTrader is
provided to you by your broker please follow the instructions of the broker. In
that case NanoTrader will be completely equipped with access to price data
and your trading account.

NanoTrader is backward compatible with its predecessor DySen. In case you
have a DySen installation on your PC NanoTrader will ask you if you want to
import your DySen environment. You might do so, however, you could also
start with a fresh installation and copy your DySen studies manually later.

NanoTrader 10



fﬁFlf PfERTlElg NanoTrader i Charting & Trading

3 What is NanoTrader?

NanoTrader is Fipertecbds next generation pr
trading combined with charting to a whole new level. A decade of experiences

and the feedback of thousands of users led to the new design and

functionalities presented in NanoTrader.

The main focus of NanoTrader is ease of use paired with unparalleled
automated trading capabilities.

NanoTrader consists of a selection of individual modules including charting,
manual ordering, trading from the charts, advanced position closing
management, and fully automated trading with trading systems. All this
functionality is provided in a way that does not require any programming
knowledge by the user. However, the Express programming module is
optionally available for programmers to enrich the building blocks available in
NanoTrader.

In addition, Fipertec is proud to present its latest innovation called Tactics as a
major part of NanoTrader.

Tactics is a powerful new technology allowing traders to instantly modify orders
and to assign a certain predefined Tactic with a single click of the mouse to a
given working order. Depending on the current market situation the trader can
decide what tactic is appropriate i and activate it right away without going
through lengthy and error prone dialogs.

Want to turn a static stop into a trailing stop? One click.

Want to secure your profit once your are break even? One click.

Want to move an entry order one tick ahead of the market? One click.

Want to move a stop one tick without needing to slide it extremely precisely?
One click.

Tacticsseaml essly integrates wordehcapabilitesof NanoT
such as TradeGuards and fully automized studies.

Sentimentors T Indicators made alive

NanoTrader is not only the tool of choice for charting and trading, but also when

it comes to create full fledged trading systems. The basis for trading systems

created with NanoTrader are so-called Sentimentors. A sentimentor is a

building block that assigns a sentiment to each period of the chart. A sentiment

is a value on a scale of 0 to 100. On this scale 0 represents the worst sentiment

and 100the best . For example, the ACrossing Mov
would assign a 100 on upward crossings and a 0 on downward crossings. By

this simple and intuitive approach each indicator becomes alive. It is not just a

drawing on the screen that the trader has to interpret over and over again.

Instead, it emits a sentiment at each period thus giving an evaluation of the

mar ket from the indicatords perspective.

NanoTrader allows you to combine any indicators of your choice and to
condense their respective sentiments into an overall sentiment. This is
achieved by the so-called MetaSentimentor.

NanoTrader 11
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This elegant usage of sentiments allows you to include anything into a trading
system: indicators, formation analyses, fundamental analyses, Fibonacci
retracements, candlestick formations, etc. In addition, fuzzy information and
intuitions can also be combined and analyzed in a standardized form.

Throughout this document we will use the terms indicator and sentimentor as
synonyms.

Nano Tr dmndtent Backtesting will display all trading signals and statistics
continuously as you change your trading system parameters and as live data
arrives at your system 1 there is no need for specific procedures to evaluate the
system.

NanoTrader is equipped with the fastest and most flexible optimization engine
currently available on the market. This will give you the power to test and polish
your trading ideas in-depth.

Once you are satisfied with your trading system you might use it for supporting
your discretionary trading style or you can activate it for automatic live trading
with just one click.

Enjoy NanoTrader

NanoTrader has a rich functionality to explore. In addition to reading this
documentation you should view some of the videos presented in the Help
Center i this will give you an excellent start for the usage of NanoTrader.

For learning more about creating and testing trading systems please see the list
of Fipertec seminars on this topic as well as online lectures given at
www.fipertec.com and www.fipertec.de.

Fipertec is greatly interested in receiving feedback from you and to add
functionality aiding you in your daily trading processes. Please do not hesitate
to submit your feedback to info@fipertec.com.

NanoTrader 12
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4 Getting Started

When you launch NanoTrader for the first time a welcome dialog will provide
you various options such as opening a chart or placing a trade with the
TradeWizard. NanoTrader has a built-in papertrade environment that simulates
a real exchange without putting your money at risk. You can safely make
yourself familiar with the all of the NanoTrader functionality by using this
simulation environment. Once you are confident you can use your real account
in exactly the same way as you used the papertrade account.

V

NanoTrade

o/"FIPERTEC

tnancial Performance Technology

Welcome to NanoTrader!
What do you want to do?

i Place a trade - optionally in a PaperTrade or a real account

Explore the Help Center
Explore NanaTrader on your own

[ Show this dialog at startup

Try APl ace a tradeo and the TradeWizard wil
steps. It will also allow you to enable the TradeGuard, NanoTraderds tech
for protecting open positions with profit target and stop loss orders. The

TradeGuard always makes sure that these orders protect your actual position,

no matter if partial fills arrive for the profit target order or if the position is

increased or decreased manually by you. The TradeGuard even allows to use

multiple profit targets and stops to enable fading out of a position.

5 NanoTraderoés Main Wi ndow

The main window of NanoTrader looks as follows:
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oA/vFIPERTEC

Financial Performance Technology

NanoTrader i Charting & Trading

=T

File Wiew Extras Portal Help

L @ B .=
¢ OpenaChart  Save all PageManager Tile
‘WarkspaceBar o

B Center

#-Z3 Accounts

=3 LiveTables

-2 Scripts

23 Timed Exits & Filters
-3 Manual Sentimentors
&

[

E

E

£

?

About

$ ‘ 1]

Trade'Wizard SpeedTrader  Time & Sales

{24 Simulation

124 PlayBack

724 Compound Symbols
i3 Dde

123 Quote Files

Ready B

The WorkspaceBan the left gives access to all the items of your daily trading
activities. Depending on your permissions for NanoTrader and the broker
providing the software the content of the WorkspaceBuiill vary.

The WorkspaceBar

The following will give a brief overview of the various entries of the
WorkspaceBar. Detailed information can be found in dedicated sections of this
document.

The Help Center contains various educational material such as videos,
overviews, tips of the day, etc.

The Accounts section displays all the accounts that you are connected to.

File Wiew Extras Portal Help
i @ @ | m .
¢ OpenacChart  Save all PageManager
‘WorkspaceBar o
-3 Help Center -

oTnccoun| r

£ Papertrade

B EI Pats-Testserver2

~B& FIFERTEC1 [1]
..[E FIPERTECZ [1]
= FIPERTEC3[1]
= FIPERTEC4 [1]
EI FIPERTECA [1]

----- EI JOACHIM [1]

E| a Tradable Securities

&3 LiveTables

environment and bel ow an account

=

You wi |l al ways have the nHhHasimpuationr ade
It

can be created by right clicking the
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In the above example NanoTrader is also connected to a trading environment

of

Pat sy st e msTesisarved .

though you will only have a single account with your broker. Your broker will
give you access to symbols that you can trade with him. These symbols are

shown i

n

t he

ATradabl e

Securiti

Each symbol may have any number of studies assigned to it. A study defines
the way the chart is displayed, e.g., candle sticks, the aggregation, e.g., 10
minutes, the indicators, stops and more. The available studies for a symbol are
displayed directly below the symbol:

‘WorkspaceBar
43 Help Center
=423 Accounts

EHEI Papertrade
L.E Paper
2B Pats-Testserver2
.= FIPERTES1 [1]
B FIPERTECZ [1]
B FIPERTECZ [1]
.= FIPERTEC4 [1]
..E1 FIPERTECS [1]
E JOACHIM[1]
{23 Tradahle Securities
23 CME
-2 eCBOT
-3 Liffe
23 MYBOT
-3 SiM
-3 HEurex
-3 BOBL 5P
-3 BOBL
23 BUND 5P
523 BUND
-

[T

BUND MARDS
..Lq TradeGuard-10min
LA TradeGuard

L4 Plain

-] BUND JUNDE

To load a study for a symbol just doubleclick it.
An icon preceding the study name being displayed in yellow ¥ indicates that the
study still refers to a template. Typically, once loaded the settings for a study
are adjusted and saved for that particular instrument. In this case the icon is
displayed in white £,

Al

LiveTables are tabular displays of symbols and associated data. They
complement the data displayed in an account bar. A LiveTable also provides an
automatic sorting capability so you can easily create top/flop lists.

Scripts are used to apply and optimize a trading system to a defined number of

symbols.

The Timed Exits & Filters section holds definitions of time intervals where you
do not want to trade, e.g., in the opening period of a trading session, during
release of important announcements, etc. Definitions made here can easily be
reused by studies so there is no need to define them explicitly in any study.

However
ifBl ocko

i nclude

NanoTrader

al

so |

ntroduced t

e a ¢ hnesmfsingle imegntervad and attaches an action. For
instance, if you want to be sure to close your position at 18:00 you could simply

t he

FI at o sen

ti mentor

NPAatshowsi nostaftermccount s

N

eso0O section.
WO sSse
Ta28%D. def i ne

The Manual Sentimentors sections holds definitions of sentiments that can be
included in your studies. An application would be to define positive sentiments
for, say, Apple, a couple of days before the Macworld conferences.

NanoTrader

15



oA/vFIPERTEC

Financial Performance Technology

NanoTrader i Charting & Trading

All following sections such as Simulation, Playback, Compound Symbols,
etc. are so-called data sources. Depending on your setup this could also
include eSignal, CQG and more. A data source provides historical and/or live
data that can be analyzed by NanoTrader. All symbols provided by any data

source can be traded in the Papertrade simulations, but obviously not through a

real broker.
Note specifically the Simulation data source. It contains one symbol, also
called Simulation:

WorkspaceBar

{3 Help Center
-4 Accounts
1-=9 LiveTables
J-=3 Scripts
74 Time« Exits & Filters
74 Manual Sentimentors
223 Simulation
ED Simulatian

E
£
£
£
£
£

The Simulation symbol generates high frequent random data that mimics the
Dax future. It is perfect for scenarios where you just want to test or train a
specific functionality like working with the SpeedTrader, applying Tactics etc.
No matter if it is late at night or weekend, the Simulation is always available.
Also interesting for training purposes is the PlayBack data source. With a
single mouse click you can convert the previous trading session of a real
symbol into a playback and use this at any time, e.g., trade the real session
from Thursday on Sunday in the PaperTrade and see how you would have
performed. To create a PlayBack, just rightclick on a symbol:

WarkspaceBar
EEI Fapertrade
=1 Paper
EEI Pats-Testserver2
L= FIPERTECT [1]
& FIPERTECI[1]
= FIPERTEC3[1]
& FIPERTEC4[1]

a
Bl

B2 JOACHIM [1]
B3 Tradable Securities
£ CME
@S GO0
553 MIKDOL
[BERn <D 0L MARDG
NIKDOL JUND!

Oper

[
[
[
[

&-[F] MIKDOL SEPO!
eCHOT

-2 REurex
+=3 LiveTables
723 Scripts
123 Timed Exits & Filters
723 Manual Sentimentors

£1423 Simulation

Symbol Details ...

Template Studies 4
HE SpeedTrader ...
Time and Sales ...

DetailsBar ...

Copy Symbol-ID to Clipbaard

Create PlayBack For latest trading session NJ

Delete

Refresh WorkspaceBar F5
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6 The Chart Window
A typical chart window looks like this:

DesignerBar holds all

Tahs to switch Detwesn chats

Trading information and

relesvant SETIIHQS fDr CLrrent ! ; iax
study and trading functionality —'—'B
- x
| 1] | i1
Trade'rizard SpeedTrader  Time £ 5aes | Abouk
| DAX MAR TradeGuard - Paper 3 | -
HiEE NI B e - 2IQQ0 B BERAS FHE: oo mm
§ | Designerfar L W Bl ] DA MARROG 518 TradeGu Pog: 0 PL: 000 Cumd s 562,50 Deactivated ﬂ [ Papar Ej_
e -= 3 ([ 38 v 4 M| E g:i&g:’::ezwt‘s;u] 4324 =
£ = [Trading| a|| — Moving Average i 5
Accounl Faner 4320 E
i Grder Yolumsa 1 8
| Automation state | Deaclivated ) ) o
G| Torget Ordertme | warket by Siudy Legend d|5play5 all active 410 §
B  Ston Ordertpe MWarket by Study Stops and their parameters
2 Brackets ™ T 4300
=] s I
= lick Target 30 g
B Click Stop a0 l 4280
O Multials Targels Mo Uu ]
o -
H 4280
~ [
T iormaton Chatting stdes and drawing [I a0
* | B Fiters toals
HACD 12,25, 9 T 260
Bl mrlicators |
Bl heoving Aver: 30 ; e
o e il Optional description area e
B Limitabov explains the highlighted =y
[+ AutoAsk element 4240
[+ Ak
[+ ask-1 20
423
17_ o1 Tick — 42265 a
B Limit batow 0302 08:30 0205 0840 1015 1050 11:28 1200 2
Trading ILI
Bl setlings required for placing trades through e 5 Min] MACD (12, 29,8 =
Chart, SpesdTrader, TradeGuand or automized — 85 4
studies.
== | EMA dif fast ¢
Click on param eter and 10
L change it directly in the chart ELES) =
i 0302, 0830 505
302,09 Tup 12:00 dika; 42155 [y =4235.8]  ©: 4235.5C: 4205.5 H; 4299,0L: 12355 V273 5pan: 0.30% 25 Ticks
E Papertrade - Paper
Ready

6.1 The Toolbars

The toolbars of the chart window gives fast access to the most frequently used
functionality:

H-@-E- R hes - RQe B BERKAG FE @-8E

Move the mouse over an icon and an explanation will pop up:

| DAX MARD9 SIM TradeGuard - Paper x |
gn.g”.|€5v5 : Minutes v 8|4

TV

Add an Indicator

Add an Indicator, Stop, Target, Filker ar
Tactic.

Note specifically the icons with a small arrow next to them. Clicking on that
arrow will provide more functionality:
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| DAX MARDD9 SIM TradeGuard - P:

N

we Study

Save As Template Study ...

I:E Save Study As ..,
[

Save Az 'Stub' ...

The toolbars can be rearranged by dragging them at their gripper:

DAX MARDS  ST!
W-=-|E

rﬁl’: _Clidc
Clik

g' — hdowi

3

— (i

6.2 Loading more Historical Data

Click the #2 icon to define the number of days and the granularity of the data
you want to retrieve from your data provider:

DAX MARD9 SIM[15Min.] TradeGuard
T H- S E Be1s 2 mnues - [#B)| & S0 B B EEMFEG
T

hin. DA% WMARDD  SIM Tradeduard
* o e +® Load historical data
E T + Specifies how much historical data is to
=g H mDTu. be lnaded.
Pl m '
Start of Price Data |

Load Price Data for today and the preceeding

IE j Calendar Days

Aggregation regquested from Server ﬂl
 Minutes vI Mote: The aggregation used for the

- charting is et it the Designer-Dialog.
Ticks
1 Minute

5 Minutes

B0 Minutes
N

The aggregations being available for download vary with the data providers.
Also the number of days that can be loaded vary.

The data loaded from the server is then further aggregated for the charting,
e.g., you might |l oad Al Minuteo data from t
NanoTrader aggregate this into A3 Minuteo &

6.3 Specifying the Charting Aggregation

NanoTrader allows the aggregation of price data into periods in a completely
free manner: days, weeks, months, minutes, ticks, min volume, min trading
range, and Renko.
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[-DAXMAR0S SIM[15Min] Trade
H-GE-|E- 15 2 |Mnoes 7]+ |
- Dayis) -

wolume:
Span abs,
Ll[' Span s
Renko
1Tl T . I

t T
D %DD ﬁ]lU ?;acig:)ds

HENENE R
Jegiaufiza g );

The aggregation mode defines how ticks or daily data are summarized to make

up a period. Very often a time based aggregation, e.g., 3-Minutes, 60-

Minutes,or daily is used. The advantage of a time based aggregation is that the
psychological important factor time is reflected directly on the X-axis. The

disadvantage, though, is that periods with little movement or volume are

visualized in the same way as periods with significant action i and this leads to

Anoi seo0 i n t he iNuadbTradartalmwsgo.aggiehate the da@mr e
alsoonnon-t i me based criteria in org¢gerioadsget
instead of equally Al ongo periods.

Each aggregation mode is completed by a number n, e.g., 10 ticks make up
one period.

The following aggregation modes are supported:

1 Day/Week/Month
n days/weeks/month make up a period

1 Minutes
n minutes make up a period. The time scale is divided into slots of n
minutes starting at midnight. All ticks falling into the same slot make up a
period.

1 Volume
A period is closed when the traded volume reaches or exceeds n.

1 Span abs./Span %
New ticks or daily bars are added to the current period until the span,
i.e., the difference between high and low of the period, reaches or
exceeds n. This aggregation mode implies a filter mechanism with some
similarity to Point & Figure or Renko aggregations, but they maintain the
familiar bar or candle charting styles.

1 Renko
The ancient Japanese Renko aggregation converts the price data to
exclude noise automatically. To achieve this it packs the prices into so
called bricks. New bricks are created only if the brick size, as defined by
the numeric value n as an absolute value, is reached. The color of gap
bricks can be defined through the ColorManager.

All sentimentors are applied on the data resulting from the aggregation.
For realtime securities, each new trading day starts a new period.

NanoTrader 19
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Obviously NanoTrader cannot present a consi
Mi nuteo data from the server and then ask N

aggregation for charting. In such a case NanoTrader would signal the mismatch
visually:

an MAROD9 SIM[1 Min.] TradeGuard
:HT§T|@'®'1 : Minukes ot

=1

There is, however, an interesting usage for this modality: By loading, say, 10

days wiMtimuidi@&® 06 data and then using a fine :
Secondso, NanoTrader will present the dense
incoming |liveoddsa bare: A5 Sec
X
H- S-S s -2 RQA0EBERASEE D -aEc BE
? PE Sec] DAX MARDE  SIM TradeGuard H =
g 4726 5 |2
=l 4700 g
: I4 UU?Tq# ||
I H? ‘*Ul]n[]ﬂ]l | ﬂ“n 4650 =
? U i 4600 =}
= i 2
ﬁ[]“[jﬁ{ﬁ[ﬁ | J» 4550 5
ol y I
] U 2
‘T 4450 g
= (i %nu | a
o 4400 R |
I ~~~~~~~~~~~~ M
= EETE I
5.0 06.02. 09.02. 10.02. 11.02. 12.02. 16:00 16:01
L« [ 2]
06,02,09 Fri 15:00 data: 4637.0 [y = 4332.1] 0! 4588,5 C: 4637.0 H: 4642,5 Lt 4567,0 V125357 Span: 1.65% 151 Ticks Y

In this display you can easily detect longer term support/resistance levels from
the past, yet you still get the new live data in a fine aggregation.

6.4 The DesignerBar i An Overview

The DesignerBduolds the main information and settings that make up a study. It
is designed so that you can immediately view all the relevant settings prior to
activate the study for trading in TradeGuard or AutoOrder. The DesignerBar
and its various elements will be discussed in detail in dedicated sections. Here
we will restrict to some notes.

6.4.1 Folding the DesignerBar in and out

Once the setup is complete you will most often fold in the DesignerBar for
saving screen space. To do so just click the pin of the DesignerBar:

DesignerBar

and it will be folded in and represented by a tab:
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-

DAX MARD9 SIM TradeGuar

-R' lin.] Dot bl 2R
- Click Target (200
o Cligk Stop (&0
E' 4+ Moving Awverage (30
:
m
]
4
b=

Move the mouse over the tab and the DesignerBar will fold out. Click the pin
again to fix it.

6.4.2 Description Area

The Description Area displays a description for the highlighted element. This is
helpful in the beginning to get familiar with NanoTrader. You can hide the
Description Area by clicking its toolbar icon:

DesignerBar a o [B hing] DAK MARDD

1E-2 X B 8~ $ ME @; Sl St 63

= |Trading i — Moving Awerage (300
Account Paper 58 Description Area
Order Yolume 1 Show description area of the

DesignerBar.

Automation state TradeGuard + AutoOrder
Target Ordertype Market by Study eﬂ
Stop Ordertype Market by Study |:|¢|:|

B Brackets E] +4

Click Target an M
Click Stop 1]
Multiple Targets Mo

Multiple Stops Mo
Unitfor Brackets e... Ticks -

Trading
All settings required for placing trades through the 03.02. 0:30 0&:55
Chart, SpeedTrader, TradeGuard or automized d

studies. — [5 Min] MACD (12, 26,
| e

6.4.3 Changing the Settings

To change a setting of the DesignerBgust click the element. Depending on the
type of the element you can either change it in place or a special dialog will
open:
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When the change is completed press the Return key or click with the mouse
somewhere outside the entry field. To cancel the change press the Escape key
on your keyboard.

6.5 Adding Sentimentors

To add a sentimentor to a study, select the button from the toolbar. The
following dialog will pop up:

The left part of the dialog shows a structured view of all sentimentors available
at your system. The right part shows your favorite sentimentors i e.g., those
sentimentors that you access most frequently. This list can directly be accessed
by clicking the small down arrow to the right of the sentimentors tool bar button:
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