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1 Introduction

Welcome to MotiveWave™ version 6.3! This document will outline the features that have been added
between version 6.2 and version 6.3.
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2 Studies

Here are the new and updated studies.

2.1 Order Heatmap
The Order Heatmap study replaces the existing DOM History study.

MotiveWave - Console (Rithmic)
File Edit View Study Stralegy Format Configure Window Help
ESZ0 > Q& B ey @D o] T T 2v|200ms v
ESZ0200ms +
ESZ( 200 ms
ord

3:00:0

n 15min 20 m hour Ghour 1day 1week 2 D |iv (8
rint  Lbl Order Heatmap X {8 Account @ Options (@ Scan  {lf Optimize ~ + m o

EIIEE T & Nov-02 8:03:26

Here are the available options:
a) Max Depth Levels — Limits the depth levels for better performance.
b) Min Qty — Set a minimum depth level quantity that will display color shading.
¢) Max History — The maximum history of levels, decrease this for better performance.
d) Color Map — Allows you to customize the color map.
e) Contrast — Adjust the contrast, higher contrast will remove lower depth levels.
f) Opacity — Adjust the opacity of the heatmap to allow it to blend in with the chart background.
g) Extend Latest DOM — Extend the heatmap forward.
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d Order Heatmap

Displays a historical view of the order book at the end of each price bar.

General Options

Max Depth Levels: S

Min Qty: Enabled

Max History: v/ Enabled

Color Map: H -
Contrast:
Opacity:
Lines: Display
v Extend Latest DOM

Update Remaove Defaults =  Cancel

The Color Map can be customized with a gradient of colors, they are ordered from low volume to high
volume in the color selector:

Color Map

t the colors that will be part of the color map below and
; the OK button to apply your changes

Ok Cancel

In the example below we have changed the high-volume areas to be colored in bright yellow so they
stand out from the low volume areas:
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MotiveWave - Console (Rithmic)
File Edit View Study Stralegy Format Configure  Window  Help
ESZ0 ~oEE A sr@ED IR E e & Ay + BT 2v|100ms v
ESZ0100ms +
ESZ0 (Close) - 100 ms

Order Healmap

-l_—-rmm— - e
R e ——

motivewave.com

135550 35605 1356220 35635 5 357105 35720 135835
Amin Smin 10min 15min 20min 30min 45min 1 hour 2hour &hour 1 day 2week 1month 3 month
Ll Home bl Order Heatmap X 8 Account @@ Options @ Scan  {lf Optimize +

=P [

Increasing the Contrast setting will remove low volume areas so you’re able to concent
volume areas only. In the example below | have increased contrast to 50% which has removed the low

volume depth levels.

MotiveWave - Console (Rithmic)

File Edit View Study Strategy Format Configure  Window  Help
=74 ~Q|k LA o 1ka) K1 evQ ~v+ BT 2v|100ms v
ESZ0 100ms +

ESZ0 (Close) - 100 ms
Order Heatmap

rd Order Heatmap.

Displays a historical view of the order book at the end of each price bar.
General Options

Max Depth Levels: 50 #|  Show Al
Min Qty Enabled Contrast increased to 50%

Max History: 9900 #| v/ Enabled

LU AR |‘ ‘I Golor Map = -
Contrast. ——"—— 50%

Opacity: —=———=")100%
Tl

Lines Display
i

r v Extend Latest DOM

Update Remove  Defaulls v  Cancel

Low volume areas will no
longer be colored

-

H3292.00

motivewave.com
135821 135851

35636 35651 35706 35721 35736 3751
Amin Smin 10min 15min 20min 30min 45min 1hour 2hour Ghour 1day 1week Zweek 1month 3month
Ll Home bl Order Heatmap X 8 Account @@ Options @ Scan  {lf Optimize +
EEECE 6 Nov-02 14:53:17

=P [

Decreasing the Opacity setting will allow the heatmap to blend in with the chart background. In this
example I've decreased the opacity to 50%:
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MotiveWave - Console (Rithmic)
File View
ESZ0 v Q&
ESZ0100ms +

ESZ0 (Close) - 100 ms
Order Heatmap

Edit Study ~ Strategy

= @l

Format  Configure Help

KElerQ ~y + BT 2v|100ms

Window

# Order Heatmap
Displays a historical view of the order book at the end of each price bar.

General Options

Max Depth Levels: Show Al

Min Qty Enabled

Max History: V' Enabled
Color Map: _ B4

Contrast: ((——= 0%
Opacily,. —="=—— 50%

Opacity reduced to 50%

il

Lines: Display

V' Extend Latest DOM

Update Remove  Defaults v  Cancel

motivewave.com

The entire heatmap opacity has now been
changed. The heatmap will now blend in
with the chart background.

i

NI
|

[
=

Ll
iy

35832 35647

1 month 3 month

35817
1week 2 week

35802
6hour 1day
}{ Optimize +

EEE
1 hour
@ Scan

135732
20 min

3577
Amin Smin 10 min
Ll Home il Order Heatmap X 8 Account

TRS o0

15 min 30 min 45 min 2 hour

@ Options

2.2 Big Trades

The Big Trades study has been updated.

MotiveWave - Console (Rithmic)
File View
ESZ0 v Q
ESZ0200ms +

ESZ0 (Close) - 200 ms
Order HealmapBig Trades

Edit Study Strategy Format Window

LB~ @D

Configure Help

K wy@Q ~v+ T T 2v|200ms

3

|
' ® L ‘
LI q PP

L 174 HH.

| D |

L

motivewave.com

35902 38917 135932 135947 20002

i
i Nov-02 14:53:56

3308.00

&
OFA®(8,3) 1

Ll Volume Imprint
TS 000

81112
5min

Ll Order Heatmap X 2 Account

81126 6:11:40 81154
10min 15min  20min 30 min

81208
45 min

81222
1 hour

8¢ Scan

81236 81250
2hour Ghour 1day
ilf optimize  +

81304 6:13:18
1week 2 week

81332 6:13:46
1 month 3 month

8:14:00

@ Options

Here are the options available:
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81414 6:1426 81442 58145 61510 81524  8:15:36 8:16:06  8:16:20  8:16:34

v = By @ jelv £
B
BT i Nov-02 8:16:17
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b) Aggregate By Order — Use Market By Order to aggregate by order number.

¢) Outline — Auto Circle has been added which will automatically size the trade circles according to
trade size. All other options will use the Advanced tab settings for trade circle size.

d) Max Circle Size — Only applicable for the Auto Circle outline.

e) Max Days — Limit the amount of data that will display for this study.

f) Min Trade Size — Sets the minimum quantity for a trade to be displayed.

Big Trades x

Plots historical trades that ar : given minimum size. The aggregate option will combine subsequent trades
that occur at the same pric t en period (in millise

General Advanced Options
Aggregate Period (ms): v Enabled
Aggregate By Order. v (Rithmic Live Data Only)
Qutline:  Auto Circle -

Max Circle Size: » 50

Max Days: v/ Enabled
Min Trade Size:

@Ask Trades: Arial12.0

@Bid Trades: Arial;12.0

Opacity:

Update Remaove Defaults =  Cancel
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& Big Trades x

Plots historical trades that a : give gate option will combine subsequent trades
that occur at the same pric i 5

General Advanced Options

Min Trade Size 2: Enabled
@Ask Trades:
@Bid Trades:

Min Trade Size 3: Enabled
@Ask Trades:
@Bid Trades:

Min Trade Size 4: Enabled
@Ask Trades:
@Bid Trades:

Min Trade Size 5t Enabled
[@Ask Trades:

@Bid Trades:

Update Remove Defaults =+  Cancel

2.3 Cloud Levels

This new study displays cloud levels/bands that are loaded from a comma separated values (CSV) file.
This file can either be local or loaded from a website address. This study can be used for subscription
services that provide levels/bands.

Current supported formats include: Investor/RT (CSV) and Bookmap (CSV). More formats may be added
in the future.

Cloud Levels

ded from a comma separate values (CSV) file. This file can either be

General Options
Source: .
Label Display: ~Chart and DOM  +
Text Align:
100%
. Enabled
g (Minutes)

Suppress Labels Suppress Prices Suppress Bands

Suppress Band Prices

Create Defaulis Cancel
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2.4 OHLC

The OHLC study now has an option to set an Opening Range in seconds:

4 OHLC
Plots the open, high, low and previous close values on the chart.
General Options
Max Prints: 59 Show All
RTH Data Only: Extended Se:
Font: # / Enabled
Label Align:  Right v
Open Line: |G . g Display
High Line: | NG : Vs Display
Mid Line: Display

Low Line: : o Display

Prev Close Line: . Select Minutes or [ isTaEN
Seconds
Prev Low Line: Display

Prev High Line: Display

Opening Range (min): Seconds
Opening Range High: : s Display

Opening Range Low: : d Display

Create Defaults « Cancel
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3 Trade Report

Generates a report that can be filtered by account, instrument, and date. The Trade Report also works
for Replay Mode accounts and it can estimate commissions for live accounts (set up commissions in the
Edit Instrument dialog).

MotiveWave - Gonsole (Rithmic)
Fie View Configure Window Help
Trade Report: +
Account v Instrument: Al v StartTime: 2020-11-02 0 B End: 2020-11-03 00:00 B AllTrades | Generate Report
Metrics  Reports Periods Trades (5) Executions (10)
Metric All Trades Long Trades short Trades
Total Net Profit (In ns)

Avg MAE (Percent)

Avg MAE (Points)

Average

Avg MFE (Percent)

Avg MFE

Average ETD $105.00

ne Imprint il Order Heatmap  |lil Trade Report X & Account @ Options (@ Scan  {if Optimze ~ + m s

1@ Nov-02 8:36:06

Most of the metrics are self-explanatory, here are a few which may not be:
1) Profit Factor — Gross profit divided by gross loss.
2) Max Drawdown — Largest drawdown from equity peak to subsequent equity low.
3) Average MAE (Maximum Adverse Excursion) — How far on average a trade will go against you.
4) Average MFE (Maximum Favorable Excursion) — How far on average a trade will go in our favor.
5) Average ETD (End Trade Drawdown) — How much profit you give back until you exit the trade.
The calculation is MFE — Actual exit price.

3.1 Creating a Trade Report

A Trade Report tab can be added by clicking the + button to the right of a chart tab. In this drop-down
menu you can then select Trade Report.
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File Edit View rmat  Configure  Window  Help

Click + button to

ESZ0 e Y)™ add a new panel. K e ¥~ + T X2
ESZ0 15m +

ESZ0-15m Ll Chart
= Watch List
r# Gauge Panel
ili DOM
B Order Book

t1 Positions

%, Trade History
(]

[ Scanner

i-.

I{ Strategy Optimizer
2
€
E Joumnal

[aZ] Trade Report

Select Trade Report.

To generate a trade report, select an Account, Instrument (All can be selected), and your desired
dates/times (All Trades set by default). Click the Generate Report button to show the results.

MotiveWave - Console (Rithmic)
File  View Configure Window Help
Trade Report: +
Ac : * Instrument.  All w Start Time: B v Al Trades Generate Report

Metrics Repojs Periods Trades Exegytions

All Trades

Click Generate
Report to display the
results

Select the Select the Select the
Account Instrument datesitimes

You can now view your Trade Report stats by selecting the tabs (Metrics, Reports, Periods, Trades, and
executions).
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MotiveWave - Console (Rithmic)

File View Configure Window Help

Trade Report: +

t ~ Instrument: Al ~ StaitTime: 2020-11-02 00:00 B End: 2020-11-03 00:00 B AlTrades Generate Report
Reports Periods | Trades (5) Executions (10)

Trade # Symbol Position Quantity Remaining  EntryPrice  Exit Price Entry Time Exit Time PIL Cumulative PIL  Commission Cum. Comm...  Max Price Min Price
S 3 -$25.00 -$25.00 8
50 $62.50 9 0 $200.00
- $25.00
-$100
$125.00
Select a tab to view Metrics,

Reports, Periods, Trades, and
Executions,

3.2 Reports in Replay Mode

The Trade Report can also be used for Replay Mode trades. Please note, Replay Mode will need to be
enabled to be able to generate a report from a Replay Mode session. Once you disable Replay Mode, the
trades will no longer be available.

Replay Mode is enabled
as shown by the green
power button.

1min 5 min s 15 min 20min  30min 45min 1 ho Zhour 6
> H M | Start Time: 11/3/2020 B 600AM ©

lml Home % Lil Charts  J9 Account |§ Scan  {lf Optimize  +
= 2% 80 @0 81752 33583
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4 Continuous Futures

Added support for custom internal continuous contracts that automatically roll based on your selected
rollover settings. Choose File > New > Continuous Future to create a new instrument.

4.1 Create Continuous Future

Create Continuous Future

Continuous Future

Select the Base
A continuous futures instrument will automatically roll according to your dg Symbol. on the Next button below
to configure roll and back adjust options.

Base Symbol:  ES - E-Mini S&P 500
Symbol: | @ES
Contract: Front Contract

Trading Hours:  CME - Equity

e ———————\ Create a custom symibaol for
Title: | E-Mini S&P 500 Cont this continuous future.

Description: |

Minimum Tick:

Cancel
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Create Continuous Future - @ES

Continuous Data Options
The options below allow you to choose how the historical data is computed for this instrument.
Use Default
Roll Method:  Days Before Day of Week
Days Before: El Business Days
Week Of Month: ~ Third b
Day Of Week:  Friday

Back Adjust Method:  Unadjusted

Back Finish Cancel

4.2 Active Contract

You can display which contract is being used for the Continuous Future in two locations:
a) Chart Label — A new chart label has been created for this. See Chart Settings > Labels tab.
b) Watch List — A new column “Active Contract” has been added to the Watch List, Quote Sheet,
Quote Board, and Buy Sell Boxes.

©2020 MotiveWave™ Software Page 14 of 23



Version 6.3 rmotivevave’

3 Chart Settings

General Scaling Bar Settings Theme Display Labels Watermark Trade Data Elliott Wave OFAG

The list be s the labels that are displayed on the pri aph (such as d, Day Range
Available Labels Labels

ATR
punt

Buy Button
Change
Change
Cursor Close
Cursor High

Indices (9) x +
Symbol LastPr. Change % Chal i ... Last Time Expiry Date Open Close Settle Low i Volume Open inter... Active Contract
ESZ0 3300 35.50 09% 0.00 2 9:16:04 0 8 50 871.3K oM
35.25
366
365

ZIEI1 : 5 : : il 7 : 544.5 L : » 0T Active contract for
20.0 5 6 7 9 1544 3 4 0 @ES is currently ESZ0.

42.25
41.75

35.50

Ll Volume Imprint Ll Order Heatmap Ll Trade Report  J8 Ac @ Options [t Scan X §if Optimize ~ +
5 [ ]
o
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5 Futures Roll Options

Additional futures rollover options have been added. These new options are for date-based rollover and
are now the default rollover option for most major futures contracts. New options include:
a) Days Before Start of Contract Month
b) Days Before Day of Week Before Contract Month
c) Days Before Day of Month Before Contract Month

d) Days Before 1%t Business

Day of Contract Month

e) Days After Start of Contract Month

f) Days Before Day of Week

g) Days Before Day of Month

h) Days Before End of Contract Month

i) Days Before Last Business Day of Contract Month

4

Modify the fields below

Edit Instrument - ESZ0

and press OK to save your changes.

General Commissions Data Advanced

Foll Methoa:
Days Before:
Week Of Month:
Day Of Week:

Back Adjust Method:

©2020 MotiveWave™ Software

Use Default
Days Before Day of Week

Days Before Expiry Date

Days Before Start of Contract Month

Days Before Day of Week Before Contract Month
Days Before Day of Month Before Contract Month
Days Before 1st Business Day of Contract Month
Days After Start of Contract Month

Days Before Day of Week

Days Before Day of Month

Days Before End of Contract Month
Days Before Last Business Day of Contract Month

oK Order Presets Delete Cancel

rmotivewave’
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6 Millisecond Bars

Bar sizes can now be specified in milliseconds (minimum 20 ms). This bar type is best used with the
Order Heatmap study to create a continuously scrolling chart for order flow trading.

3 Chart Settings

General Scaling Bar Settings Theme Display Labels Watermark Trade Data Elliiott Wave OFA®
Choose the bar size type and interval settings below. This will affect the seftings for the current chart.
Bar Type. ~ =
Line Source: Close
Bar Thickness: — 10 = Set Bar Size to Linear.
Bar Scheme: Normal
Bar Size: Linear
Interval Type: Millisecond
Interval:

v' Show Extended Data Set the Interval Type to
Millisecond.

OK Save Defaults Reset Defaults Cancel
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Version 6.3

7 Auto Move Bar

If enabled, this option will automatically create the next bar when the time has elapsed (instead of
waiting for the next bar). This is especially useful for millisecond bars (see above) to show a continuously
moving chart. See Configure > Preferences > Chart > Options.

O

General
Chart Seitings

The fields below allow you to adjust the default settings

v Use Untitled Analyses

v
v

v
v

Hide Primary Name
Show Extended Data
Snap Open/Close
Show Trade Panel
Show Orders

Show Trades

Show DOM Panel
Show Order Book

Show Grid

Show Major Times
Show Chart Buttons
Show P/L Ladder
Show Exchange
Show Symbol

Show Bar Size

Theme Chart Tool Bar

Indicators Time AXis

v

v

v
v

©2020 MotiveWave™ Software

Preferences

Labels Templates

Show Analysis Name
Show Cross Hair
Global Cross Hair
Double Cross Hair
Solid Cross Hair
Auto Scale

Auto Scale Price Only
Semi Log Scale
Lock oll

Lock Studies

Lock Bar Size

Show Info on Select
Show Info

Show Range Cutline
Show Middle Line
Confirm on Close

Link Minimize/Restore

OK  Apply

or chars.

Sounds Ratios Ellioft Wave Harmonics Historical Data OFA® Orders

Options  Bar Sizes Bar Size Selector Watermark C

Show Bar Size Selector
Show Bird's Eye View
Show Bird's Eye Lines
Resolve Trend Lines
Show Properties on Double Click
Group Studies

Show Study Labels
Study Bar Updates
Study Dock Long Names
Use Account Position
Show Values In Legend
Simple Study Title

Overlay Vol
Enable Auto Move

Draw Candl Bar here

Auto Load 58
aecinage Name

Auto Move Bar (Linear Only)

Cancel
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motivewave
8 Other Enhancements

Here are some other enhancements added between version 6.2 and 6.3:

8.1 Time and Sales Aggregate by Order

Added the option to “Aggregate by Order” using Market by Order (currently only offered by Rithmic). If

enabled the time and sales entries will be combined if the aggressor exchange order IDs and price
match. This applies to consecutive trades only.

8.2 Square Line Bar Type

Added new bar types Square Line, Square Line (Shaded), and Square Line (Gradient). These new bars

types are like the Line bar type however, they do not draw diagonal lines, instead they draw vertical and
horizontal stair-step lines.

To add the new Square Line bar type, click the bar type drop-down menu shown below.

Strategy ~Format  Configure  Window Help

Al O] KB wryQ v + "5 T |2~ 5min
ESZ012RG  ESZO5m x + | OHLC Bars
[ HLC Bars

~ & Square Line (Shaded)
&t Square Line (Gradient)
1 Bars
1 Bars (Flat)
I 3D Bars
X NoBars

Three new options in
the bar type drop-
down menu

The image below shows the new Square Line (Shaded) option.
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MotiveWave - Console (Rithmic)

File Edit WView Study Strategy Format Configure  Window  Help
ESZ0 Al B A ] K12 e~ & &~ + B[ET Qv|smn
ESZ0 15m ESZ0 12RG ESZ0 12RG ESZO5m x +

ESZ0 (Close) - 5 min

motivewave.com
4:45 5:00 5:15 5:30 5:45 10:15 10:30 10:45
1min (Smin  10min 15min 20 min 30 min 45 min = iy @ |olv B

lul Home X Lul Order Heatmap 8 Account @ Options @ Scan  {lf Optimize |l Report
T RS 000 61139 3461.00

6:00 6:15 6:30 6:45 7:00 7:15 7:30
Thour 2hour Ghour 1day 1week 2week 1month 3month
O

+
@ Nov-04 10:34:01

Compared to the Line (Shaded) chart shown below.

MotiveWave - Console (Rithmic)
File Edit WView Study Strategy Format Configure  Window  Help
ESZ0 el LA C] KizleyQ av + B3I &v|s5mn
ESZ0 15m ESZ0 12RG ESZ012RG ESZO5m x +

ESZ0 (Close) - 5 min

3390.00
3385.00
3380.00

Haa75.00

6:00 6:15 6:30 6:45 7:00 7:15 7:30 10:00 10:16 10:30 10:45
1hour 2hour Ghour 1day 1week 2week 1month 3 montn = ity @ Wy 3
O

+
@ Nov-04 10:39:11

motivewave.com
4:45 5:00 5:15 5:30 5:45

Amin [Smin| 10min 15min 20min 30min  45min

8 Account @ Options (@& Scan  {lf Optimize Ll Report

list Home X Lul Order Heatmap
TRS 000 63012 345325

8.3 Line Chart Label

Allows you to change the label displayed to the right of a line chart. Options include: None, Price,
Symbol. This is available from the Chart Settings dialog.
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3

General Scaling Bar Settings Theme Display Labels

allow you to adj
onfig

None

Inside

Chart Symbol:  Symbol
Line Chart Label: | None

None cale

Symbaol
ymbo 5 Hair

Price
Uiy sy Hair

v/ Double Cross Hair
Global Cross Hair
Loc roll
Group Studies
Show Study Labels

Lock Studies

©2020 MotiveWave™ Software

rom th

Chart Settings

Bar Width (P
Select the line chart
label here.

el ICHITILTT Bl =.
Max Linear Bars:
Max Non Linear Bars:

Max Days (Tick Charts):

Display Bars:

Time Zone:

rmotivewave’

Watermark Trade Data Elliott Wave OFA®

ral settings specifically for this chart. Default settings may be changed from the
onsole Menu Bar).

v Enabled

Resolve Trend Lines

Calendar Days
¥ ' Use Default

Save Defaults Reset Defaults Cancel
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Line chart label

I
(1 |/ H'Iv

3307.00

3304.00

8.4 Trade Manager Strategy
Added the ability to specify Ticks or Pips when calculating offsets.

Trade Manager X

imple trading strategy allows you to setup an entry point and automatic te exit orders with break
even and an ATR stop. Market entry occurs when the latest bar closes up (if It the latest bar closes down
(if short).
Entry/Exit Stop Loss Strategy Panel

General

Step Select Ticks or Pips
Pips

Entry |icks

Trade Lots: 3 A Time In Force: GTC

Exit

1st Exit: Pips: 0 2] Lots:

2nd Exit: Pips: ! Lots: v Enabled
3rd Exit Pips: 0 2] Lots: v Enabled

Create Defaults « Cancel
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8.5 Quote Board

This is a new view for a Watch List/Quote Sheet (in addition to Table and Buy/Sell Boxes). You can
change a Watch List to display a Quote Board by choosing Quote Board in the drop-down menu in the
Watch List toolbar.

MotiveWave - Console (Rithmic)
File View Configure Window Help
Indices (9) + BB~ e B & T~ @

ble

£82 Buy/Sell Boxes
B8 Quote Board

Select Quote Board from
the drop down menu.

8.6 Connections and Brokers

Here is the list of connection updates:
a) Zytrade — Added a new broker connection for Zytrade (Futures and Future Options), connection
is via Rithmic.
b) Kraken — Added support for Kraken crypto exchange.
c) Coinbase Pro — Added support for Coinbase pro exchange.
d) Binance — Added support for Regular and Cross-Margin accounts.
e) Questrade — Removed support for Questrade.

8.7 Rithmic API

Updated to the latest Rithmic library. This update includes significant updates to the performance of
loading historical tick data.

8.8 Java
Updated to the latest Java and JavaFX 15.0.1
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