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The Matrix Window

The Matrix window combines market depth information, information about your orders and positions, and
order-entry features and advanced order settings in a single window. The Matrix also displays the day’s
price information, volume traded at each price and VWAP (Volume Weighted Average Price).

You may place, cancel and cancel/replace orders directly in the Matrix window. The Matrix and
TradeManager are linked in real time, such that the Matrix displays any open positions or active orders
placed using it or other means (such as the Order Bar, Market Depth window, automated strategies, etc.).
The Trade Bar, the Advanced Order Bar, the Order Status Bar and the Quote Bar can be removed or
enabled by right-clicking on the Matrix and selecting them from the right-click menu.

Quote Bar

_I] TradeStation Matrix - D [NYSE] - Disney (Walt) Co
Symbol NetChg Position | Open P/IL
DIS 0.04 500 $17.50

Open... Bid Size Price
40.94
40.93
40.92
40.91
40.90
40.89
40.88
40.87
40.86
40.85
40.84
40.83
40.82
40.81
40.80
40.79
40.78

13600 (8)
40.76
40.75
40.73
v 40.72
40.71
40.70
40.69
40.68
40.67
40.66
40.65
40.64
40.63
40.62
40.61

Last
40.78
Orders

-50.00
-55.00
-60.00
-65.00

<Received > SIMULATED ACCT: Sell 500 DIS @ 40.6400 Stop Market - Intelligent #1-9744-1384

Order
Status Bar

Ask Size

6938 (10) ']

~losed PIL
$0.00
Vol Bars

Detail Pane

Cum PIL
$17.50
Vol
10525
16226
26318
18246
20832
12272
18294
28782
27820
9538
2822
17348
32900
65654
78292
130519
89972
76011
102417
120451

| 170461

203032
197474
429911
491328
344458
192206
136085
125482
86221
72636
35739
44750
37642

#

s -|[E=E ol =)
Quantity Account No. Axis Inc
500 +  SIME5328  ~  0.01 <
~® -®

Order Settings

Activation Rule

Order Type e,
Auto (LMT/STF) - e
Account No.
SIME5328 - Show Only
Quantity 100
(] 500 SIE Discretonayy
500 0.08
10,000
Peg
Duration Price Best -
Day - Non-Display
Route ECMN Sweep
Intelligent - Buy on -/Sell on «
All or None
| Attach 05O
[Ext-Bik-1L/15 -
Place Order
Ps v | Amt 0.05 =
[Entry-B/F Buy =
Manage Order(s)/Position
GCancel Al || X0fis
Trade Bar Advanced
Order Bar
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Matrix Window Geography

Quote Bar
The Quote Bar displays basic price and order information for the specified symbol.

Detail Pane
Default columns displaying data at each price level:

P/L (USD): displays a scale consisting of the position's break-even point with profit and loss values
in the currency of the account; values are displayed only when there is an open position in
the symbol.

Orders: displays all open orders in the symbol; buy orders will be preceded by a “B” and sell orders
by an “S” each open order cell displays two numbers: the number of shares/contracts filled
followed by the number of shares/contracts still working on the order.

Bid Size: displays current Bid Size for each price level; depth is shown in parentheses.

Price: a column of prices, in minimum increments for the symbol, e.g., .01 for stocks; color-coded
cells identify traded prices between the high and low of the day.
e Open, High and Low: noted with green lines at the appropriate price cells.
e Last: noted with a yellow background in the price cell; includes the share/contract volume
of the last trade.
¢ VWAP: VWAP (Volume Weighted Average Price) is noted with a small “v” in the Price
column.

Ask Size: displays current Ask Size for each price level; depth is shown in parentheses.

Vol Bars: color-shaded bars indicate volume at each price level during each of the day’s 30-minute
time periods. The darker the shade, the earlier in the day the volume occurred.

Vol: number of shares/contracts traded at each price level.

Position (Avg Price): average price of the open position is highlighted across all columns; position
size is displayed in the Quote Bar.

Order Status Bar
Displays the last message sent or received for an order.

Trade Bar
Order-entry tools for the current symbol in the window.

Advanced Order Bar
Advanced order settings for orders placed via the Trade Bar.

Notes: The Matrix Quote Bar and Detail Pane may be customized using the Format — Columns menu
sequence for each section. P/L in Symbol Currency is also available as an additional column in the Detail
Pane.
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Placing Orders Using the Matrix Window

Placing orders through the Matrix is as simple as clicking on the Bid Size or Ask Size column at the price
at which you want to buy or sell on stop, limit, or stop limit.

Buy and Sell orders
Click on a Bid Size cell to place a buy order at the price level for that row. Click on an Ask Size cell to
place a sell order at the price level for that row.

Cancel/Replace orders
To cancellreplace an order, click and drag an active open order in the Order column from its current limit
or stop price to the new limit or stop price.

Flace Order

Market orders
To place a market order, click on Buy Mkt or Short Mkt buttons from the
Trade Bar.

Trailing Stops

To place a trailing stop on an open position, set the trail amount to Pts or
% and enter the amount in the Amt field, then click the Sell Trl Stp
button to exit long positions or the Cover Trl Stp button to exit short
positions.

Order Cancels Order - Multiple exit orders

To place profit targets and stops on open positions, select the number of targets and stops from the drop-
down menu under the Place OCO Order button. Click the ellipsis =l button to adjust the target and stop
amounts, then click on the Place OCO Order button to place your orders.

Order Sends Order — Entry order with attached exit orders
To automatically send your profit targets and stops with your entry order, put a checkmark in the Attach
OSO checkbox. In the drop-down menu, select the type of exit orders

[] Attach 0S50 you wish to attach, click the ellipsis | button to adjust the quantities and

[Exit—Brk—uﬂS ']B prices for your exits, and t_hen proceed to plaqg yourlentry ordef. Once
the entry order is placed, it will have the specified exits automatically
attached.

Cancel orders

To cancel an order, click on any active order in the Orders column to cancel it. Orders may also be
cancelled using one of the three cancel buttons in the Manage Order(s)/Position section of the Trade
Bar: X Bids (cancel all bids), Cancel All (cancel all active orders for this symbol), and X Ofrs (cancel all
offers).

Reverse position
Click on the Reverse button to reverse your current position from long to short, and vice versa.

Manage Order(s)/Position Close position
Click the Close button to immediately exit the current position by placing

the appropriate market order.

Cancel All || XOfrs |
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Placing Orders Using Chart Trading

TradeStation Chart Trading is an application that docks to your chart windows and allows you to quickly

and easily place trades and manage positions and orders from a chart. To enable chart trading in the
active chart, click on the Format -
Chart Trading menu sequence, or

| click the Chart Tradin E icon from
's -J[1 - E=REoR )
- [

the Chart Analysis toolbar.

# TradeStation Chart Analysis - C5C...

( -5 min NASDAQ L= ...

f

Ry TR Trades can be placed by clicking on the
SiMesaze - T various order-entry buttons in the Order
100 |2|p|Day - Panel or by clicking directly on the

7] Attach 050 chart.

Exit - Bric - 1L15 -

When placing orders by clicking on the
Place Ordsr chart, Ctrl + Left Click mimics the
Buy V Sell behavior of clicking on the bid side in
=ilze - the Matrix window and Alt + Left Click

12600 29300
Buy Mkt Sell Mkt

P/L:$10.00 mimics clicking on the ask side in the

Matrix window.

- Open orders can be moved to new
price levels by simply dragging their

% - Amt[100 |2 corresponding order lines.
AEEH LRSS Right-clicking an order line will allow
Entry - B/F Buy - you to edit the order's quantity and/or
price.

Manage Orders/Position

Sl Rl T Selecting an order line and pressing
the delete key will delete the order.

VAP 20,77
Pasition: 100
AwgPrice; 20.67000
OpenP/L: -0.50

NN

OpenP/L%: -0.02%

10:00  11:00  12:00

Disable Help

Key + Mouse Click Combination Order Action

Ctrl + Left Click (Above the fsk) Buy Stop Market @ =zelected price
Ctrl + Left Click (Below the Ask) Buy Limit @ =elected price

Alt + Left Click (Above the Bid) Sell Limit @ selected price

Alt + Left Click (Below the Bid) Sell Stop Market @ =selected price
Drag & Drop Open Order Line Cancel/Replace Frice

Right Click on Open Order Line Edit Order Quantity and/or Price
DELETE key on Open Order Line Cancel Order
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Placing Orders Using the Quick Trade Bar

The layout and functionality of the Quick Trade Bar are different depending on the asset class being
traded. For equities and futures, the layout and buttons are identical, but for forex a different layout is

used.

Forex Layout

I —

#= TradeStation Q... E [l -E- S|

FURUSD

Slor 135405 & 1350348

| 10,000 I[ 50,000 'Lsrmawssc»:J v JQ00,000}|500, 000,

Equities and Futures Layout

e ™

®= TradeStation ... E =N ol >

27 52 27 53

I

~ m] o s oo N
-

Close LSIM5S:28 7, Cancel Al

The Sell button displays the bid and the Buy
button displays the ask. Click the Sell or Buy

buttons to place limit orders at the prices displayed.

Adjust the Quantity between the two buttons using
the directional arrows, by typing a new amount, or
by using the preset quantities displayed as buttons
at the bottom of the Quick Trade Bar. Click the
Sell Mkt or Buy Mkt buttons to place market
orders. Click Close to exit positions.

A simple view of the Quick Trade Bar with just the
Buy and Sell buttons is available by right-clicking
on the Quick Trade Bar and selecting Quick Trade
Bar Layouts — Simple FX menu sequence.

(Y TradeStation:

MEMBER OF MONEX GROUP

Click the Buy or Sell Short buttons to place limit
orders at the prices displayed. Adjust the
Quantity between the two buttons using the
directional arrows, typing a new amount, or using
the preset quantities displayed as buttons below
the quantity field. Click the Sell Mkt or Buy Mkt
buttons to place market orders.

The Take, Split, Bid+1, Ask-1 and Hit buttons
allow you modify the bid or ask price of your
order. Click Close to exit positions or Cancel All
to cancel all active orders.

By default, the Buy button displays the bid and
the Sell Short button displays the ask. You may
switch these buttons around to buy at the ask or
sell at the bid by right-clicking the Quick Trade
Bar and selecting Quick Trade Bar Layouts —
Alternate Sell/Buy menu sequence.
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Placing Orders Using the Market Depth Window

The Market Depth window provides a view of market-based bid and ask activity for a given instrument
along an integrated Trade Bar for fast and convenient order execution. Color-coding is used to group
common price levels together, so you can see what is happening at a glance. Market Depth data is

available for stocks, electronic futures and options, depending on your data

subscriptions.

(G >
wa TradeStation Market Depth - ESH13 [CME] - E-mini S&P 500 Mar2013 ] [ = [ @
Symbol | Bid T.. Last | NetChg | Position OpenPIL | Closed PIL | CumP/L | Quantity
Quote Bar £ 1
Size Spread  “
1497.50*1497.75 1*1  1134*692 0.25
Summary
Pane 1496.50 * 1498.75 1*1 17591671 2.25
1496.25*1499.00 1*1 1620*2573 2.75 |
1496.00"1499.25 1*1  1756"2041 3.25
1495.75%1499.50 1*1 1721*2164 375 -~
D Bid Size Time ID Ask Size Time 2
Positiol 149 'CME  1497.75 692 02:49:08 PM
CME 149750 1134 02:49:08 PM
Detail
Eane 2-6695- 1498.75 3 02:48:11 PM
CME 149650 1759 02:49:05PM CME 149875 1671 02:49:04 PM
CME 1496.25 1620 02:49:05PM CME  1499.00 2573 02:49:06 PM
190.00 (56 02:49:08 P! | }9Y. 2. 204 )2:49:07 P
<Received> SIMULATED ACCT: Sell 3 ESH13 @ 1498.7500 Limit
% (I’ Quantity Limit Price Stop Price
Buy [l Sel
2 3 = [P) 149875 [+ Auto
Trade Bar Order Type Duration  Account No.
m Limit - Day v SIMB5323 ~
[7] Attach 0SO | Exit - Brk - 1L/15 B Enty -B/FBuy v ..
» || Activation Rule | If Touched
Advanced Non-Display ECN Sweep Buy on -/Sell on +
Order Bar Trailing Stop ["| Show Only Discretionaty Peg
Pts : 15 0.05 Price |past

Quote Bar: shows basic price and order information for the symbol in the Market Depth window.

Summary Pane: The left pane lists the Bid and Ask for each price level. The right panel graphs the

relative size or depth of Bid and Ask for each level.

Detail Pane: displays Bid prices (left) and Ask prices (right) grouped by price level. Your open positions
and open orders for this symbol will be highlighted at the appropriate price row in the Detail Pane.

Trade Bar: order-entry tools for the current symbol in the window.

Advanced Order Bar: advanced order settings for orders placed via the Trade Bar.
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Placing Orders Using Order Entry Macros

An Order Entry Macro contains order instructions that can be sent directly to the market or can populate
the Order Bar with the order information. A macro may be created to run on multiple asset classes:
equities, options, futures and forex. To create a macro, click on the View — Macros menu sequence and
in the Macros dialog click the Create button. Select Order Entry Macro, click Next, and the Order Entry
macro wizard will guide you through the process of creating the macro.

Before proceeding to select the remaining settings for the order,
please answer the following questions:

1. Do you want this macro to

@ Send the order
(7 Customize at the Order Bar

| 2 Doyou want this macro to allow orders on

Equities
[] Options
[ Futures
[ Forex

Some of the options in the wizard are: whether to send the order directly to the market or customize it
using the Order Bar; the types of asset classes that the macro will trade; whether to use a specific symbol
or use the symbol from the current active window in TradeStation; the number of shares or contracts to
trade; the account number to use; and specific information about the order, such as order action, order
type, price, route and duration.

Once the Order Entry Macro is Select the settings to be used for equity orders.

complete, youcan run it frpm the Order Action Order Type Lirnit Price Increment
Command Line, Macros dialog, — : —

and from the TradeStation [Buy v || i * | Join ) (0.01
Development Environment. In Route Duration

addition, you can assign a macro [Irrtelligerrt v”Da:.r v]

to a toolbar button and/or Hot Ke

as a shortcut as explained in they

first lesson of this series.

0 Tl'ade Stati0n® Learning Tl:;o%:SZa:o?\

MEMBER OF MONEX GROUP



Lesson 3
Placing Orders Using Different Order Entry Tools

IMPORTANT INFORMATION:

No offer or solicitation to buy or sell securities, securities derivative, futures products or off-exchange foreign currency (forex) transactions of any kind,
or any type of trading or investment advice, recommendation or strategy, is made, given or in any manner endorsed by any TradeStation affiliate and
the information made available on this Website is not an offer or solicitation of any kind in any jurisdiction where any TradeStation affiliate is not
authorized to do business, including but not limited to Japan.

Past performance, whether actual or indicated by historical tests of strategies, is no guarantee of future performance or success. There is a possibility
that you may sustain a loss equal to or greater than your entire investment regardless of which asset class you trade (equities, options futures or
forex); therefore, you should not invest or risk money that you cannot afford to lose. Options trading is not suitable for all investors. Your account
application to trade options will be considered and approved or disapproved based on all relevant factors, including your trading experience. Please
click here to view the document titled Characteristics and Risks of Standardized Options. Before trading any asset class, customers must read the
relevant risk disclosure statements on our Other Information page. System access and trade placement and execution may be delayed or fail due to
market volatility and volume, quote delays, system and software errors, Internet traffic, outages and other factors.

TradeStation Group, Inc. Affiliates: All proprietary technology in TradeStation is owned by TradeStation Technologies, Inc. Equities, equities options,
and commodity futures products and services are offered by TradeStation Securities, Inc. (Member NYSE, FINRA, NFA and SIPC). TradeStation
Securities, Inc.’s SIPC coverage is available only for equities and equities options accounts. Forex products and services are offered by TradeStation
Forex, a division of IBFX, Inc. (Member NFA).

Copyright © 2001-2013 TradeStation Group, Inc.
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http://www.tradestation.com/site-wide-items/disclaimers/legal/disclosures/characteristics-standardized
http://www.tradestation.com/other-information
http://www.nyse.com/
http://www.finra.org/index.htm
http://www.nfa.futures.org/
http://www.sipc.org/

