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1 Introduction
This software allows you to automate your trading strategy created in Trade-Ideas through your TD AMERITRADE brokerage account. Please read the disclaimer that comes with the software.
2 Trade-Ideas Robot for TD AMERITRADE Requirements
2.1 System requirements

Trade-Ideas Robot for TD AMERITRADE is a 32-bit application for Windows. Therefore you must have at least Windows 95 or Windows NT 4 installed on your machine. Some advanced features are supported only on Windows NT4, Windows 2000 and above. You should have necessary privileges to install the software on the target machine. If you have any troubles installing the software, please consult with your system administrator.

3 Using Trade-Ideas Robot for TD AMERITRADE
3.1 Starting the program
To start the program, double-click the Trade-Ideas Robot for TD AMERITRADE icon:
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The Temporary Robot Status Bar Wndow will appear, which is described below.

3.2 “Temporary” Robot Status Bar Window
The Robot Status Bar Window is a temporary window while the robot is in beta.  Please note that your version may differ.  The Main Window layout is shown below:
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In the bottom of the Robot Status Bar Window you can see the status bar which is graphically displays the state of the connection to the server, from which the program receives streaming alerts data (green color indicates normal connection state, yellow and red – timeouts and errors), and information about account currently used.
When the Robot Status Bar Window is minimized, all other application's windows are hidden. When the Robot Status Bar Window is closed, the application will be terminated.

The Robot Status Bar Window has two different main menu items, which are used to perform different operations. These menu items and operations are described below.

3.2.1 Robot menu

[image: image4.png]S=TE

Loginto Trade-Ideas

Robot Contral Panel

Ext




The "Log in to Trade-Ideas" menu item is used to display login dialog for setting login parameters for connection with the Trade-Ideas alerts server:
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Before starting receiving the alerts data you must connect to the server using your username and password. Type your username and password in the corresponding input fields and press the "OK" button. If you entered the valid data, the status bar will become green and you may start to receive alerts using Alert Windows. In case of any error the status bar will become red. You can see description of the error in the bottom left panel of the status bar and additional information in the tooltip displayed when you move the mouse cursor on the red ball:

The "Robot Control Panel…" menu item is used to display login dialog for setting login parameters for connection to your TD AMERITRADE Account:
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After you successfully log into your account, you will be returned to the Temporary Robot Status Bar Window. 

Selecting The "Robot Control Panel…" a second time will display the Main Window.  The application's main window is used to control the application's functionality. 
The Main Window layout is shown below:

[image: image7.jpg]‘Trade-Ideas Robot for TD AMERITRADE -[ol x|

Mein | utgeingesages | Enas | Confi|

Windos

Staeges
sinals
Acive Stocks
Orders

Execution Panel

Configure the tles for entering and exiing

trades.

Review and optionaly confim the individual
enity and exit signals.

Viewthe curent stalus of apen and clased
posiions and a summary of today's orders.

View full detak o curret and hisorical

orcers.

View market data and send norvautomated

orcers.
[ Todays PRL
Unvealzed: 00
Realzed: 00
Tota: 00

Help

TD AMERITRADE account

) AmERIT





In the bottom of the Main Window you can see the status bar which is graphically displays the state of the connection to the Trade-Ideas web-server, from which the program receives streaming alerts data (green color indicates normal connection state, yellow and red – timeouts and errors), and information about account currently used.

3.2.2 File menu
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The "On Line Help" menu item is used to display login dialog for setting login parameters for connection with the Trade-Ideas alerts server:
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3.3 Main Window
Trade-Ideas Robot for TD AMERITRADE Windows is a main component of the system. This window contains various tabs. These tabs will be described below:
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3.3.1 Main Tab
The main tab has three sections.  The first section, “Windows”, allows you to launch five specialized windows. A brief description is provided below, although we will discuss each of these in more detail shortly.
1. Strategies Window – Configure the rules for entering and exiting trades.
2. Signals Window – Review and optionally confirm the individual entry and exit signals.
3. Active Stocks Window – View the current status of open and closed positions and a summary of today’s orders.
4. Orders Window – View a full detail of current and historical orders.
5. Execution Panel – View market data and send non-automated orders.

The next section shows you your P&L. It updates in real time. It only shows the P&L for today. Next you can see the status bar for your data. Finally, you can see the information about the product. You can click on the help button for more information.

3.3.2 Outgoing Messages Tab

The Outgoing Messages Tab provides a real-time display of all messages being sent from the Trade-Ideas Robot for TD AMERITRADE.  The Tab will change to a blue color indicating new data is available for viewing.  Once data has been viewed, the tab color will revert back to normal.
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3.3.3 Errors Tab

Any errors encountered while sending orders will be displayed here.  Similar to the Outgoing Messages Tab, it will change to a blue color if new data is available and has not previously been viewed.
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3.3.4 Config Tab

The Config Tab allows you to define how much the Robot executes on its own.  Some people want the Robot to automatically buy or sell the stock as soon as they get the entry signal, because this is the fastest option. Check both boxes in the Config tab for full automation.  Other people may want to watch the stock for themselves to decide when to close the position; uncheck the automatically close position to manually close all positions.  Still, some people want to manually confirm each new signal and exit for them automatically, in case they get distracted. The choice is up to you.
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3.4 Strategy List Window
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The Strategy List Window is how you define your entries, exits, and other trading rules.  Notice the check box next to the ‘New Strategy’ strategy. By default, all new strategies are not active. The robot will not try to open any positions until you check the box. If you remove the checkmark the robot will stop looking for new entry signals. The robot will continue to exit from trades. Sometimes one or more of the checkbox will appear to be disabled. This means that the strategy has already reported all of the entries that it is allowed to report for a day. Notice that you can still check and uncheck a strategy in this state. This is important because a strategy will not stay in the disabled state forever. At midnight, the strategy will start counting from 0 again. And you can also go to trade instructions to raise the maximum number of trades per day.

3.4.1 New 

Hit new to create a trading strategy. You can create any number of strategies, all of which will run at the same time. 
3.4.2 Delete

At any time you can select a strategy and hit delete to remove it. 
3.4.3 Copy

Once you have a strategy that you like, you can copy it rather than starting from scratch.  Once copied, you can flip or alter it to your desire.

3.4.4 Alerts

The Alerts button lets you choose the entry signal(s). 
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Notice that this is the same configuration window as in TI Pro. Please see Trade-Ideas Pro help manual for assistance in configuring Alerts, Filters, Exchanges and Symbol Lists (TI Pro User Manual - http://static.trade-ideas.com/TIPro/Trade-Ideas_Pro_User_Guide.doc).
3.4.5 Trade Instructions

Trade Instructions allows you to configure other parts of the strategy. You will notice that this window looks a lot like the OddsMaker configuration window. Use the OddsMaker to back-test and tune a strategy before doing any real trading. One difference is that the robot’s Trade Instructions window always uses local time. Make sure the time on your computer is correct! The robot will only place trades during regular market hours. Be sure to set the close time correctly, or the robot might not be able to exit all of your positions correctly. You can also change the maximum number of signals that you want to trade for the strategy.
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3.4.5.1 Direction

Define whether the trade direction is a long strategy or a short strategy.
3.4.5.2 Move Type
If you select move type percent, then this strategy will try to trade a fixed number of dollars. If you select move type dollars then this strategy will try to trade a fixed number of shares.
3.4.5.3 Size
This field defines the size of the trades in either shares or dollars.  Shares and Dollars is color coded red or green to assist in proper configuration.
3.4.5.4 Order Type
Specify whether the orders sent are market or limit orders.  Limit plus or minus delta values are also accommodated. 
3.4.5.5 Max Signals

The OddsMaker always uses 100 per day, to give you a statistically valid view of the market. You can set this field to any value; you probably want to use a lower number for real trading.
3.4.5.6 Profit Target / Stop Loss

Have the Robot exit your positions when a specified profit target or stop price is reached.  On the protective stop orders, you can also add the proprietary wiggle value to your stop threshold.  The wiggle is defined by the security’s average 15 minute volatility times its current relative volume ratio.
3.4.5.7 Entry Time

The Start Entry time defines when the Robot can start sending opening orders to the market.  Set the End Entry Time to a time when the Robot stops sending opening orders to the market.
3.4.5.8 Exit Time

Define how many minutes to hold onto the position before exiting (independent of profit or protective stops) or specify what time to close all open positions.
3.4.6 Save

Save allows you to save a strategy to disk.

3.4.7 Save as Default

Save as default allows you to change the behavior of the “new” button.

3.4.8 Save All

Save all allows you to save all of your strategies at one time.

3.4.9 Load

Load allows you to load a strategy that you saved before. You can also load a list of strategies. The strategy lists are specific to the robot, but the strategy files can be shared with TI Pro.

3.4.10 Collaborate

Collaborate is another way to change the entry conditions. This window works just like the collaborate window in TI Pro which allow users to share their configuration setting by copying and pasting the link in the field.
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3.5 Signals Window

The Signals Window allows you to review what the robot is doing. If you chose to confirm each individual entry and exit, this is the window that lets you confirm them. This window looks like several of our windows. 
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At the top there is a table listing all of the signals generated by the strategies, one per row. You can rearrange and resize the various columns. These show you data about each signal. At the bottom are several buttons that let you act on these signals. Different actions are appropriate to different signals.
3.5.1 Open Position

On the highlighted signal for FNLY, the “open position” button is disabled because we have already opened that position. For the signals below we can still open those positions.  Remember, the Config tab of the main window lets you set the default way that we close positions but you can take control of this for a signal at any time using the Signals Window.  
3.5.2 Remove Opportunity

Hide everything that is not active by pressing this button.
3.5.3 Close Position

To immediately close a position or positions, highlight the position(s), and select the Now button. 

3.5.4 Copy

The copy button allows you to copy the selected rows into the clipboard.  You can paste them into another application like Excel, instant messenger or email

3.5.5 Select All

Use the Select All button to select all rows of the Signals Window.  If multiple rows are selected, a button is available and active if it applies to at least one of the selected rows.  
3.5.6 Columns

The following data columns are available in the Signals Window.
3.5.6.1 Symbols

The symbol column says which symbol this signal applies to.

3.5.6.2 Direction

The direction column says which signals are long and which ones are short.
3.5.6.3 Initial Signal Time

Initial signal time says when we first received the alert.
3.5.6.4 Entry State

Entry state can be one of the following:  

Requested - we have attempted to buy or sell this stock. Other columns like the order type and the position size will give you more details on this request 
Waiting - nothing will happen until you manually confirm the request 
Timed out – This signal was in the waiting state, but you never confirmed it. However long you have until the exit signal, you only have half that long to confirm the entry
3.5.6.5 Entry Time

Entry time is the time when we actually tried to enter the position. This will be blank if we never tried to enter the position.
3.5.6.6 Exit State
Exit state can be one of the following: Auto – the software will automatically try to exit the position at the given time. Manual, the user will have to use the Now button to manually exit the position. Requested, we have already started the process of closing the position. Again, other columns will help you determine the exact state of the position.
3.5.6.7 Recommended Exit Time
Recommended exit time comes from the strategy. If the signal is set to auto, this is the time when the robot will automatically close the position.
3.5.6.8 Exit Time
Exit time is the time when we started to exit the position. This will be blank if we have not started that process.
3.5.6.9 Position Size
The number of shares you are currently long or short.
3.5.6.10 Unrealized P&L Arrow
This is a graphical representation of the positions profitability.
3.5.6.11 Unrealized P&L

This field represents the unrealized profit or unrealized loss of the position.
3.5.6.12 Order Type

The order type is Market, Limit or Limit delta.
3.5.6.13 Order Price

This field states the order price.
3.5.6.14 Order Shares
This is the number of shares or the order.
3.5.6.15 Order Date
This is the date of the order.
3.5.6.16 Realized P&L

This field represents the realized profit or realized loss of the position.
3.5.6.17 Buy Price (Realized)

This is the price at which you bought the stock.
3.5.6.18 Sell Price (Realized)

This is the price at which you sold the stock.
3.5.6.19 Realized Shares

This is the number of shares either bought or sold.
3.6 Active Stocks Window

The Active Symbols Window shows you the status of stocks which are active in your account, or have been active sometime today. 
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There are several ways to configure this window. I like to keep all the data together. I find it useful to see the open orders and open positions together. However, a lot of traders prefer a more traditional approach. For example you could have open positions in one window and all of your transactions in a different window. There are many possibilities. 
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3.6.1 Refresh

New symbols are always added to the bottom. Old symbols do not go away automatically. To remove old symbols, hit the refresh button. 
3.6.2 Flatten  - ½ - x2

The flatten, ½ and double buttons only apply to open positions. These will buy or sell stock depending on the size of your current position. For example, if you have 100 shares of DELL, and you hit the ½ button, the software will sell 50 shares of DELL.

3.6.3 Open Positions checkbox

Open positions refers to any stocks that we currently own, or we are currently short. 
3.6.4 Open Orders checkbox

Open orders shows stocks with at least one open order. If a stock has more than one open order, then we display a summary of all of them.

3.6.5 Closed Positions checkbox

Closed positions refers to any stock where you owned at least one share today and sold at least one share today, or you were short and bought the stock back. If you only sold part of your position, then the stock will appear in both the open and the closed positions.

3.6.6 Columns

The first set of columns describes the open positions.  The second set of columns describes the open orders.  The last set of columns describes the realized P&L for the stock, which only applies to closed positions.

3.6.6.1 Position Size

Position size says how many shares you own. If you are short, this will be a negative number. If you are flat, this field will be blank. 

3.6.6.2 Cost Basis

Cost basis shows the price where you entered the position. 

3.6.6.3 Unrealized P&L

Unrealized P&L is based on the cost basis, the size of your position, and the current price of the stock. We use the bid price if you are long, and the ask price if you are short. 

3.6.6.4 Unrealized P&L Arrow

The Unrealized P&L Arrow shows the same thing graphically. 

3.6.6.5 Order Type

Order type can be market, limit, stop, etc. This field will be blank if you do not have any open orders or if you have more than one type of open order for this stock.
3.6.6.6 Order Price

Order price shows the limit or stop price for an order. This will be blank if the order is a market order, or there are no orders for this stock, or there are conflicting orders for this stock. 
3.6.6.7 Order Shares

Order shares tells you the size of the open order. If you are buying stocks, this will be a positive number. If you are selling, this will be negative. If you have more than one open order, this will contain the total number of shares in all of the orders. 
3.6.6.8 Order Date

Order date says when the order was first placed. If there are multiple open orders, this will apply to the most recent one.  
3.6.6.9 Realized P&L

Realized P&L is the total amount that you made on that position today. The realized P&L on the main window is the total of all of the values in this column. 
3.6.6.10 Buy Price / Sell Price

Buy price is the average price at which you bought the stock. Sell price is the average price at which you sold the stock.  
3.6.6.11 Realized Shares

Realized Shares is the number of shares which have been closed. For example, if you bought 1000 shares, and sold 200, then this would say 200.
3.7 Orders Window

The Orders Window provides both a real-time view of your orders placed today in addition to a historical archive of all orders placed through the Robot. 
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In addition to being able to view your open and closed orders, you have several options. 
3.7.1 Cancel button

For orders that are live in the market, you can cancel them by selecting the order and pressing the Cancel button. 
3.7.2 Load button

You can also rapidly load the order parameters into the execution panel by choosing the appropriate order and selecting Load. 
3.7.3 Copy / Select All buttons

The Copy and Select All buttons work in a similar fashion to the Active Stocks window. Using Select All and Copy allows for easy migration to other applications, Excel for instance.

3.7.4 Columns

The following data columns are available in the Orders Window.

3.7.4.1 Symbol

The symbol column says which symbol the order applies to. 
3.7.4.2 Shares

The shares column indicates the number of shares placed with its respective order. 
3.7.4.3 ID

ID is a unique order ID number provided by TD AMERITRADE. 
3.7.4.4 Executed

Executed indicates the number of shares that have actually been transacted.
3.7.4.5 Action

The action column conveys the direction of the trade. 
3.7.4.6 Type

The type column defines whether the order is a limit, market or stop. 
3.7.4.7 Status

Status can either be Filled, Cancelled, Open, Partially Filled, Cancel Pending, Cancel Requested and Cancel Rejected. 
3.7.4.8 Execution Price

The execution price is the average price of the executed shares. 
3.7.4.9 Limit Price

If the order is a limit order, the limit price would be visible in the column. 
3.7.4.10 Stop Price

If the order is a stop order, the stop price is displayed in this column. 
3.7.4.11 Creation Time

The creation time is the time-stamp for the respective order. 

3.8 Execution Panel Window

The Execution Panel allows you to send single stock orders.  Actions that are supported include, Buy, Buy to Cover, Sell and Sell Short.  Order types include Market, Limit and Stop orders.  Single stock market data is available at the bottom of the window.  Hit Refresh to update the symbol data.
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