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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: 

¶ NanoTrader ï 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. 

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

¶ NanoTrader-TradeMaster focuses on the spread trading functionality. 

All documents are available through NanoTraderôs Help menu.  

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. 
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3 What is NanoTrader? 

NanoTrader is Fipertecôs next generation product that aims to bring automated 
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 ï 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. 

Tactics seamlessly integrates with all of NanoTraderôs auto order capabilities 
such as TradeGuards and fully automized studies.  

 

Sentimentors ï 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 100 the best. For example, the ñCrossing Moving Averageò sentimentor 
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 
market from the indicatorôs 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. 
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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. 

NanoTraderôs Instant Backtesting will display all trading signals and statistics 
continuously as you change your trading system parameters and as live data 
arrives at your system ï 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 ï 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.

http://www.fipertec.com/
mailto:info@fipertec.com
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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. 

 

 

Try ñPlace a tradeò and the TradeWizard will guide you through all necessary 
steps. It will also allow you to enable the TradeGuard, NanoTraderôs technology 
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 NanoTraderôs Main Window 

The main window of NanoTrader looks as follows: 
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The WorkspaceBar on 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 WorkspaceBar will 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. 

 

You will always have the ñPapertradeò entry representing the simulation 
environment and below it an account named ñPaperò. New Papertrade accounts 
can be created by right clicking the ñAccountsò entry. 
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In the above example NanoTrader is also connected to a trading environment 
of Patsystems named ñPats-Testserver2ò. It shows six accounts ï most often 
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 in the ñTradable Securitiesò section. 

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: 

 

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 . 

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, NanoTrader also introduced two sentimentors called ñFlatò and 
ñBlockò each of which defines a single time interval and attaches an action. For 
instance, if you want to be sure to close your position at 18:00 you could simply 
include the ñFlatò sentimentor and define its time interval to be 18:00 ï 23:59. 

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. 
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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: 

 

 

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: 
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6 The Chart Window 

A typical chart window looks like this: 

 

 

6.1 The Toolbars 

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

 

 

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

 

Note specifically the icons with a small arrow next to them. Clicking on that 
arrow will provide more functionality: 
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The toolbars can be rearranged by dragging them at their gripper: 

 

6.2 Loading more Historical Data 

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

 

 

 

 

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 load ñ1 Minuteò data from the data provider and then let 
NanoTrader aggregate this into ñ3 Minuteò blocks (see below). 

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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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 ï and this leads to 
ñnoiseò in the indicators. Therefore NanoTrader allows to aggregate the data 
also on non-time based criteria in order to get equally ñsignificantò periods 
instead of equally ñlongò periods.  

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

The following aggregation modes are supported: 

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

¶ 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. 

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

¶ 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. 

¶ 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. 
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Obviously NanoTrader cannot present a consistent chart if you, say, loaded ñ60 
Minuteò data from the server and then ask NanoTrader to use a ñ1 Minuteò 
aggregation for charting. In such a case NanoTrader would signal the mismatch 
visually: 

 

 

There is, however, an interesting usage for this modality: By loading, say, 10 
days with ñ60-Minutesò data and then using a fine aggregation of, say, ñ5 
Secondsò, NanoTrader will present the dense historical data and will pack fresh 
incoming live data into ñ5 Secondsò bars: 

 

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 ï An Overview 

The DesignerBar holds 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: 

 

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

 

 

6.4.3 Changing the Settings 

To change a setting of the DesignerBar just 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 ï 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: 




















































































































































































































































































