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Introduction

The S-Trader is compatible with many data sources, streaming, historical or local.
In this section we will show you how to best use the platform’s unique symbol
management capabilities to squeeze the most out of your data and the S-Trader.

The S-Trader can use:

» Streaming and historical data from all integrated providers;

» Downloaded data stored locally in a proprietary format;

» CSV, ASCIl and Metastock binary data according to customizable data
templates;

» Composite streaming data built out of multiple single streaming
instruments;

» Composite downloaded and local data built out of multiple local or
downloaded files or instruments.




The instrument panel

The instrument panel is where all your symbols and data files are managed. It is
common in some form to all trading application modules, such as Quote Lists,
Scripted Alerts, Loop Systems, Portfolio Systems, RRGs. This is where you will
manage all server-based and custom symbol lists for all data sources and
providers.

The panel has four tabs: Live Data, Local Data, Downloaded Data and Local
Composite Data. Each serve a purpose depending on the type of data you want to
access.
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To save valuable pixel space, the instrument panel can be hidden when it is not
needed for immediate use.
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Inside the Live Data tab you will find the symbol trees containing the symbols
usable under the data feeds you have entitlements for.
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Server-based symbol trees

Server-based symbol trees will be found under the section Default Lists. Each live
data provider your edition has entitlements to use will have its own folder. There
currently are 8 live data providers and more may be added in the future:

» |Q Feed

» BarChart

» E-Signal

» Interactive Brokers
» Gain Capital

» Stage 5 Trading

» Rithmic

» FXCM

For each data provider available you will find:

» Full instrument lists, containing all available symbols grouped per asset
class, exchange or trading venue;

» Quick instrument lists, containing the symbols of the most popular
instruments traded on the most popular exchanges.
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A new default symbols tree has been detected and we recommend you import it locally.
Do you wish to proceed with the update?

Loading, Portfolios...

IMPORTANT: Server-based symbol trees are periodically updated. During each
login the S-Trader verifies the available lists and notifies you of changes.
Updates are not mandatory but are recommended.




Local-based symbol trees

Your own local-based symbol trees will be found under the section Custom Lists.
Custom lists can be created via right-click context menu right in the instrument
panel. Alternatively, they can be created by using the XL-to-XML symbol utility
available in the Data Management section in the top navigation menu.
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Custom symbol lists via context menu

We will illustrate the creation of symbol lists for European FX rates for data
provider FXCM using the right click context menu.

Step 1: Add a new folder inside the FXCM sub-folder
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Step 2: Name the new folder

“ Folder

EURQOPEAN FX RATES

Lancel

Upon Pressing “OK" the new EUROPEAN FX RATES folder is created inside the
FXCM Folder.
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Step 3: Add a new symbol list inside the new folder
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Step 4: Name the new symbol list

UsD vs Europe

Upon Pressing “OK" the new USD v Europe list is created inside the EUROPEAN
FX RATES folder.
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Step 5: Add a new category to the symbol list
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Step 6: Name the new category

Y Category

European Union

Upon pressing “OK"” the new category European Union is created inside the USD
v Europe list.
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Step 7: Add a new symbol to the symbol list
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Step 8: Fill out the new symbol details

‘% Symbol Info

Name EUR/USD

Description  Euro / USDollar

Decimals
Tick Size
Pip Size

Pip Fraction




Upon pressing “OK" the new symbol will be created inside the European Union
category.
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Folders, Lists, Categories and Symbols pertaining to local-based symbol trees can
subsequently be managed through context menus:
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Delete Folder Delete List
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Custom symbol lists via XL to XML utility

If you have to maintain large lists of custom symbols, you are better off
maintaining them in Microsoft XL files and then convert them to Custom symbol

lists using S-Trader's XL to XML utility.

Accessing the XL to XML utility can be done by right click context menu in the
instrument panel and also from the top navigation menu.
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This will open the dialog for the XL to XML symbol file utility:

o
'q Individual g_'ll Bulk

p Click to select excel file
Excel File: M:\Portfolio Models.xlsx
E Click to select XML path
XML Folder: CA\Users\map00\Documents\S-Trader\Portfolios\|Q Feed
Generate XML files

Cash Symbols Futures

X g Sample XL Files




Cash symbols / instruments

If your instruments do not have an expiry date or you want to manually create just
certain futures expiration symbols, you will have to use the Cash Instrument XL
file template:

» Each XL file Tab will become a folder;

» Each name on Column A will become a list. You will put a name here where
each new list will begin;

» Each name on Column B will become a category within a list. You will put a
name here where each new category will begin;

» Each component in Columns C, D, E, F, G and H will become the symbol, the
instrument name, the decimal structure of the quote and the minimum tick
increment.

e BE &)+ Portfolio Models:xdsx - Microsoft Excel

Inset  Pagelayout Formulas Data  Review View Add-Ins  Team

T . ) = F=x
Calibri AKX [ =E || | SwepTet General - Atij‘] A@‘ INolmaI | Bad Good Neutral Calculation = ?‘ |
nter |[B T U2~ A == =) || cEMerge & Center~ [ § - % 3 || 358 58| Conditional Format FITRE] Explanatory ... |Input n
J Formatting ™ as Table ~ =
Font = Alignment g : Styles

|

B D
Global Equities SPDR | Global Dow ETF
SPDR | US S&P 500 ETF
iShares | Core S&P US Total Market ETF
iShares | Core S&P/TSX Capped Composite ETF
Global Fixed Income iShares | Core Total US Bond Market ETF
ishares | Canadian (DEX) Universe Bond Index ETF (CAD)
iShares | JP Morgan USD Emerging Markets Bond ETF
VanEck Vectars | JP Morgan LC Emerging Markets Bond ETF
Global Commodities DB | Commodity Index Tracking Fund
ETFS | Physical Precious Metals Basket
SPDR | Gold Bullion ETF
Global FX DB | USDollar Index Bullish ETF
WisdomTree | Bloemberg U.S. Dollar Bullish Fund
14 B1. Equities - Global Regions All Regions. SPDR | Global Dow ETF
15 iShares | MSCI All Country World Index ETF
16 All Regions ex-US SPDR | Dow Global ex-US ETF




Futures symbols / instruments

Futures symbols are different because they involve active continuation contracts
as well as individual contracts with a known expiration date. The Futures
Instrument XL file template must be used in those cases:

» Each XL file Tab will become a folder;
» Columns A through L will be checks / unchecks for the expiration months,

based on each contract specification;
» Columns M, N, O will be the contract symbol, the contract name and the

exchange listed;

» Column P will derive from columns A through L to be parsed during the
XML symbol file creation. Copy / Paste the XL formula on any new row
and the contract months will automatically populate;

» Columns Q and R will give the structure for the continuation contract;

» Columns S and T will give the structure for the single digit year contracts;

» Columns U and V will give the structure for the double digit year

contracts;
» Columns W, X, Y and Z will be the pip structure of the quote and the

minimum price increment.
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[l = B R R R R ] CHRUCH FALM CHL FUTLRE PG HMHN RO T
Ll 1 R R e HRCER| PUTURE TP RGN HEHWR D AT
LN 1 B B T RS R R WaCxEL i FUTUSE TFRG MU T
o GEEEEEEEEEEE - G FUTURE [FEHHE I HMHRHOHUR T}
10 GGG R R R T TINIC WK FUTURE RGP HMHN IR
EEY F1 B 1 T R T R R URAL FUTTLRE TERGHMH MR R
121 GEEEE R LEraa wnan nama utus PRGN U )
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Live Data custom lists and folders are saved in — and for that matter can be copied
to - the Documents/S-Trader folder:

| B B = | Port
Home Share View
¢ 0 New item - '
* 4 Cut | : x | o

1] easy access ~
Pinto Quick Copy Paste o = = Move Copy Delete Rename New Properties
access B to to < folder < £

Clipboard Organize Open

v P > This PC > Documents > S-Trader > Portfolios

~

] Name Date modified Type

s Quick access
FXCM f15/2017 5:07 PM File folder
m Desktop pe '
GainCapital 3/23/2018 10:04 PM  File folder

& Downloads )
1B 472472018 1:14 PM File folder

/2
IQ Feed 6/2/2018 10:59 AM  File folder

|z Documents




Local data

Inside the Local Data tab you will find the symbol trees with the ASCII, CSV or
Metastock data files you will have previously pegged to the S-Trader.
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You can run the local data utility from the right click context menu or from the top
menu:
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This will open up the local data dialog:

W Local Data
Data Type ASCH [ * Time Frame kD
Data Template

Series Name

Local Folder [N
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With this utility you can peg data files to be used inside the S-Trader using existing
or custom-defined data templates:

“ Data Template

Select Data Template or "Add new’

Save Delete

<MAME:>, <TICKER> <PER>, <DTYYYYMMDD>, <HH:MM3>, <OPEN>. <HIGH>, <LOW>,

<CLOSE>, <VOL>, <Ol>

Use tags on 1st line

Data Feld

Input Tag

o/ | Instrument Mame

<MNAME =

o/ | Instrument Symbo

<TICKER >

o/ | Periodicity

<PER>

|?_ wyyMMdd

<DTMYMMDD =

Time HHmm

<« HH:MM >

Open

<OPEN>

High

<HIGH >

<LOW=

<CLOSE>

Volume

<VOL>

0O 0000080 0e 080D

Open Interest

<=




Downloaded data

For each available live data provider your edition has entitlements for, you can
chose to download and store historical data locally in a low footprint proprietary
data file format. This optimizes the amount of resources you need for data
downloading purposes as data downloaded once can be reused as many times as
you wish to run all your charts and tests.
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Folder, list, category and symbol creation under downloaded data are done the
exact same way as under Live Data. The only difference is that the structure is
saved in a different folder:
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& it




Instrument Panel ~ 3

@;'} Live Data [ Local Data &) Downloaded Data I{E Local Composite Data

A. 825 - Show Full Names Exact String » (] Search

FXCMYyHourly Data\EUROPECategory 1T\WGBP/USD

F IFXEH
] . Tick Data
b [} Minute Data
4 | Hourly Data
o EUROPE
Category 1
EUR/USD
GBP/USD
USDICHF
Category 2
USDVCAD
AUD/USD
B Daily Data
B Weekly Data
. Monthly Data
B Quartery Data
B Yearly Data




Composite symbols
Live composite symbols

You can build composite symbols out of any live symbols or out of any local and
downloaded data files. You cannot combine live with local or downloaded data to
build composite instruments though. You can, however, combine local with
downloaded data files to build composites.

133.510  133.840
91.3800  91.3900
[GWPH]/[XLV] 1.46104  1.46449

For live data, just do any mathematical operation you want with any symbols you
want while putting the symbols in square brackets:

[GWPH]/[XLV] returns a composite obtained by dividing the value of GWPH to the
value of XLV.

i
P Jl‘ . l.h"lrh.l,
LA

[ [
Zo1n
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Local composite data
Creation of local composite data instruments is done via a special dialog:
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The same syntax involving symbols in square brackets applies, but the usable
symbols’ path must first be identified:
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