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Investor/RT Version 10.4.5, Released: July 22, 2011  

Holiday Charting Improvements  

Version 10.4 has fixed a variety of charting anomalies that surface either when running the software on 
the day of a holiday or in the days immediately following a holiday. Of particular note is the way that 
holiday charting is handled for multi-pane charts of day sessions. On the holiday date itself, day session 
intra-day charts (e.g. 1m, 5m, 30m) of a fix time interval are static, even if data happens to be flowing for 
the symbol. Such charts are setup to display whitespace for non-trading periods and to eliminate entirely 
any holiday trading session time from the chart. Thus such charts cannot display holiday data even if it is 
present. The remedy is to turn off the whitespace option for the time interval chart (e.g. making the chart 
periodicity 1m*, 5m*, 30m*, the * indicating no-whitespace). For day session charts, Investor/RT will 
then display data for the holiday period when present and the chart will accept incoming real-time data if 
present. On holiday dates, some futures contracts often trade in the early hours of the day session in an 
abbreviated session. Multi-pane charts set to chart the overnight session always show all trading, but when 
the chart is set to display only the day session via the session override, this improvement allows the day 
session trading to be viewed real-time as long as the time interval chart is setup with no-whitespace. 
Toggling the whitespace on/off has been made more convenient by a Whitespace menu item in the 
Periodicity menu accessible by right-clicking in a multi-pane chart. If you do not want day session data to 
be displayed for holiday dates for time interval bars (no-whitespace), then this election can be made in 
Setup: Preferences: Configuration, by setting the variable ChartHolidayDaySessTimeBars to false. 
  

Improvement to Chart Download Menu for Multi - Instrument 

Charts  

When a multi-pane chart has multiple instruments, and you right-click in the chart and choose one of the 
Download menu items, Investor/RT now considers the pane in which the right-click occurred to 
determine the instrument for the ensuing download (backfill) operation. If a particular instrument in the 
chart is selected before you right-click, that instrument will be downloaded. If there is no selection, then 
the instrument in the clicked pane is downloaded if there is one. Otherwise Investor/RT finds the primary 
instrument in the chart and downloads historical data for it. Thus, for example, if you have a chart of a 
spread (a pair custom instrument) and additional panes containing the two component instruments of the 
spread, you can now initiate downloads on any one of them by right-clicking in the pane holding the 
instrument of interest. In earlier versions, only the selected instrument or the primary instrument in the 
chart could be the subject of the download. This improvement essentially eliminates the need to click first 
to select the instrument you wish to download before using the Download menu; simply right-click in its 
pane. 

IMPORTANT INFORMATION ABOUT 10.4 UPGRADE 

Some important precautions are in order for those who wish to upgrade to this significant new release. 
The list of key enhancements shown below includes Historical Database Management improvements. 
Version 10.4 uses an improved data base design that separates tick data and minute interval historical data 
into separate physical files. Version 10.4 incorporates compression/decompression of tick data when 
reading/writing ticks to the database. These database management improvements increase the storage 
capacity of the intra-day historical database by an order of magnitude (~20 GB or more vs. 2 GB in 
version 10.3). The 10.3 database is migrated to the 10.4 database storage format at startup the first time 
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you run version 10.4. A warning message states that the resulting database will not be compatible with 
version 10.3 and earlier. 
 
Before upgrading to 10.4 it is recommended that you make a backup of your database and set aside a copy 
of the data_f and/or backup_f folder. If you later wish to revert back to 10.3, run the 10.3.14 installer; 
quit the installer without launching Investor/RT; then copy the files from the 10.3 backup folder into your 
data_f folder and startup 10.3.14. If you elect not to preserve a copy of your 10.3 formatted database, 
migrate to 10.4, and later decide to revert back to 10.3, it will be necessary to initialize the intraday 
database. To accomplish this, run the 10.3.14 installer and hold down the SHIFT key when launching 
10.3.14 the first time. When the prompting message appears at startup, click the Initialize button. All of 
your chart setups and other preferences will be retained, but there will be no intra-day historical data until 
you backfill your charts and/or perform a Full Data download on each symbol. 

Investor/RT Version 10.4.4 Released July 11, 2011  

Historical Database Management and Importing Improvements  

Version 10.4 adds a new database file for retaining intra-day interval historical data (bar data) apart from 
tick data. This change doubles the intra-day database storage capacity to 4GB. Investor/RT 10.4 
incorporates zlib compression to manage the storage of tick data on the database. The compression ratio 
achieved varies from instrument to instrument. For the S&P Emini futures contract, compressed tick data 
uses about 10% of the database storage of uncompressed ticks. Testing across a wider universe of futures 
and equities, compression of tick data shows a ten-fold to four-fold improvement in storage capacity. 
These two data management improvements, on average, increase the intra-day historical storage capacity 
of Investor/RT significantly. Version 10.4 can store 16GB to 20GB of uncompressed intra-day data 
versus the 2GB capacity of the 10.3 database. Upon upgrade to 10.4 the database is migrated 
automatically. Compression takes place automatically as new tick data is captured from the real-time feed 
or as tick data is downloaded from a historical server. The database wizard window (Alt-U) has a new 
button to "Compress All Tick Data". This new utility function applies zlib compression to all tick data 
stored in the database and also compresses the tick.d01 database file to minimal size. See the message log 
for output showing how much tick.d01 disk storage was used before and after this utility is run. 
 
Minute bar interval data is now kept apart from tick data and new import methods in 10.4 ensure that 
minute interval downloading does not affect the tick data retention period. If you have Historical Data 
preferences setup to retain say 100 days of intra-day data overall and the last 5 days as tick data, and you 
perform a 100 day minute download, the incoming minute bars will replace any minute bars on file for the 
period but will not replace any tick data already present for the most recent five days. If you decide to 
increase your historical intra-day retention from 100 to 200 days, you can use the Data Download window 
to request 200 days of one minute bars for all symbols. Each download will backfill the one minute data 
200 days back, but will leave the last five days of tick data as is. This is a major improvement versus 10.3 
and earlier where every minute interval download had to be followed by a tick data download. 
 
Backfilling intra-day charts with the last few minutes of ticks or last session or two of ticks is now faster 
and efficient. The improvement will be especially evident to users who retain many days of tick data. The 
Investor/RT database is now updated directly with the incoming data. If you have 60 days of tick data on 
file, a short term backfill will update just the most recent session of ticks on the database, leaving the prior 
59 days of stored tick data in place. The improved data import process uses very little memory and is 
independent of the amount of tick data already on the database for the instrument. 
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Since tick and intra-day bar data are now kept in separate physical files, initialization utilities are now 
provided for each in the Database Utilities menu and in the Database Wizard (Alt-U) window. 

Revised Behavior for Buttons Using Drawing Tool Indicators  

If you right-click on a trend line, reference line, Fibonacci line, annotation indicator in a multi-pane chart 
and choose Add Button, Investor/RT adds a button to the chart that uses the preferences of the subject 
indicator to invoke the drawing tool associated with that indicator. If instead, you wish to actually toggle 
on/off the actual indicator, then you can right-click on the button and choose Edit button. You will 
notice that the button purpose has been setup as "Activate Drawing Tool Preset". Simply revise the 
purpose to "Add/Remove Preset Indicator" and click ok. Thereafter, clicking the will alternately remove 
and add back the subject indicator. This is an improvement over 10.3 where Add/Remove Preset 
Indicator was not available for drawing tool related indicators. 

Sharing Preferences and Share Picture Improvements  

Setup: Preferences: Sharing has been simplified. When using the Share Picture command to share a 
window over charthub.com, a prompting dialog will appear in which you can specify a comment and 
indicate whether you want the window definition shared along with the image. 

DTN Market Access Impro vements  

Investor/RT users with no streaming market data source who use DTN MA as their source of market 
data will see some improvements in Version 10.4. Whenever historical data is downloaded, Investor/RT 
will process the intra-day data for the most recent trading session and update the values for open, high, 
low, close, volume, and previous close automatically. These values will be updated in any open quote 
pages and charts. User who run scans after the day session closes, can setup a schedule to automatically 
download tick or minute interval data for all symbols and follow this with a schedule step to "Post 
History". This will record the newly acquired OHLVC data as a new bar into the daily historical database 
so that scans on daily bars can be run immediately on the latest daily bar. 
 
 DTN MA users will also notice that as new symbols are added into charts or quote pages or using the 
Setup: Instruments window, historical downloading is initiated automatically. Charts and quote pages will 
update right away. This auto downloading can be turned off by adding a line to the configuration file: 
DownloadFullDataNewSymbols=false; 

 Trendline Drag and Drop Improvement  

 The behavior of trendlines when dragging within charts has been modified. In past releases, users could 
drag either end of the trendline to any position on the chart while the other end retained it's position. This 
behavior remains when the user drags the endpoint of the trendline. However, when the starting end of 
the trendline is dragged, the entire reference line will be dragged together, holding it's length and 
slope/angle. This gives the user the flexilibity to adjust the slope and length of the line by dragging the 
endpoint, or move the line altogether while retaining the length and slope by dragging the start point. 
Users may ctrl-drag the start point of any trendline to make a duplicate of the trendline that retains the 
slope and length of the original trendline. Users may still access the original behavior when dragging the 
start point by shift-dragging the start point, to move the start point while retaining the position of the 
endpoint. The new method for dragging the start point allows users to drag trendlines into positions 
where the endpoint protrudes into the future past the current bar. 
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 Pr ofile Indicator -  Sharing Peaks and Valleys Among 

Charts  

 The Profile Indicator has a new option which makes it easy to transfer peaks (or high volume nodes) and 
valleys (or low volume nodes) of composite profiles to other charts easily and efficiently. This allows the 
user to place the nearest three peaks and nearest three valleys on any chart without the overhead of 
increasing the overhead of expanding the viewing period of those charts and adding the Profile Indicator 
to those charts. Once chart computes the peaks and valleys and the other charts use that single calculation. 
This is implemented within the Profile Indicator by checking a new check box "Store 3 Peaks + 3 Valleys 
Into V#x thru V#y". The user specifies the series of user variables (V# variables) they would like the 
nearest three peaks and valleys stored in. The three nearest peaks will be stored in the first three user 
variables and the three nearest valleys will be stored in the next three variables. Once this is setup, the user 
can make use of the next two new features mentioned below to easily display these peak and valley lines 
on other charts. 

Reference Line -  Plotting Series of User Variables  

The Reference Line indicator now has an option that allows users to plot lines for a series of user variables 
with a single indicator. When the user choosing to base his reference line on "Use V#", a new check box 
now appears to the right of this option labelled "+ x". If, for example, the user has chosen to "Use V#2" 
and then checks the new option with "+5", the reference line will then plot a line for not only V#2, but 
also the next 5 user variables of V#3, V#4, V#5, V#6, and V#7. If applicable, these reference lines will 
also use the title of the user variable as the label of the line. All lines will share the same color and style. 

Auto Titling of User Variables  

The User Variables preference window (Setup: Preferences: User Variables) now has a new option titled 
"Auto Title". When this button is pressed, user variables will be automatically titled based on their usage 
for exporting values from indicators and charts. This option currently handles peaks and valleys in Profile 
Indicator (HVN1, HVN2, HVN3, HVN1, HVN2, HVN3), Pivot Indicator (S3 thru R3), and Market 
Profile chart price levels (DPOCv, IBH, DVAH, etc). If a user variable is not used to export a value from 
an indicator or chart, it's title will be left alone. 

Watermark Indicator  

A new Watermark Indicator has been added to allow user to identify themselves, their organization, or the 
symbol in the chart with subtle translucent text overlaying the chart. The indicator gives the user the 
option to supply the text used, the position, the font and size, along with several levels of 
translucence/opacity. 

Chart Time Axis Drawing Improved  

Multi-Pane charts now show the date time labels and lines into the future ( to the right of right of current 
bar) for time-based charts. This includes minute or seconds interval charts, daily, weekly, and monthly 
charts. Prior to Version 10.4 the lines and labels ended at the current bar. This makes it easy to identify the 
date time of future periods when there is a lookahead period or a right margin of white space in the chart. 

Volume Breakdown -  Indicator Access to High and Low  

The Volume Breakdown indicator has been improved to allow indicators easy access to the high and low 
of delta bars or cumulative delta bars. When the user chooses "Statistics: Indicator" and specifies an 
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indicator to operate on the VB results, this indicator now has access to not only the closing price of the 
delta bars, but also the open, high, and low prices of those bars. So for instance, if the user choose an 
indicator of "Session Statistics" and setup SESST to give the highest high of the session, the indicator will 
now operate properly on the high values of the delta bars. When this combination is now used, VB also 
allows the user to specify any drawing style (Stepped Lines, Histogram, etc) with which the result will be 
displayed. 

New Formats for Export of Fractals, Volume Breakdown. 

Fractal s 

When the user right-clicks on the Fractal Indicator and chooses to "export data", the resulting data file is 
now formatted to provide the respective high or low price of each fractal. In past versions, a 1 was 
provided for any up or down fractal. This gives the user quick access to these fractal prices in the exported 
file without having to use alternate means (e.g. Excel) to extract that information. 
 

Volume Breakdown: When the user right-clicks on the Volume 
Breakdown Indicator and chooses "Export Data", the data is now 
presented in a much smarter and easy-to-understand format. If delta bars 
are in force, the user will see four columns of data for VB_Close, 
VB_Open, VB_High, and VB_Low. Otherwise, a single column will be 
displayed providing the single array of results for each bar. If the user 
holds down the shift-key during the export process, the columns for 
open, close, high, and low prices of the underlying bars will also be 
appended to the data. 

Technical Indicator Text Label Option  

Indicators may now be labelled with a text string just left of the current value on the vertical scale. This 
makes it easier to identify what each indicator represents when multiple indicators are present in a pane. 
To access this option, double-click on the indicator to view the indicator preferences. The "Text Label" 
settings appear near the bottom of the window beneath the "Label Current Value" settings. Choose 
"Custom" and provide a your own label or "Automatic" to use the default label for the indicator. If the 
"Use Scale Color" check box is checked, the label will use the inverse of the scale colors. Otherwise, the 
label will be drawn using the indicator colors and the background color of chart. 

Profile Indicator -  In Range Duration Option  

A new duration option has been added to the Profile Indicator titled "In Range". This option is similar to 
the "All Data" option in that it considers all bars loaded in the chart. However, the In Range option takes 
an numerical period which dictates how many prices above and below the current price are to be 
considered in the profile. As an example, if a period of 100 was specified, then the profile would look at all 
bars in the chart, but would only process bars which were within 100 ticks or price increments of the 
current price. This allows users to limit the drawn profile to the relevant activity in general proximity of 
the current trading area. 

Latest Rithmic R | API for Zen - Fire/Rithmic Users  

Investor/RT Version 10.0 adopts the Rithmic R | API Version 4.0.0.0. All trading orders sent to the Zen-
Fire/Rithmic brokerage destination are designated as Automatic or Manual trading orders. Any trading 
order that involves some user interaction that initiates the sending of the order are sent as manual orders. 
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Orders that are sent by some automation, e.g. a trading system rule or a signal action will be marked 
automatic unless the trading order itself requires a user confirmation before sending the trade to the 
broker. Any automatically initiated trading order that requires a user interaction to specify a stop or limit 
price, e.g. via a mouse click, will be sent as a manual trading order. 

Layout Toolbar Tab Sequencing Improvement  

Each layout now has a layout sequence number. In the Layout Toolbar, you can view and edit the 
sequence number and Save the layout. Initially all layouts will have zero sequence number. After assigning 
a sequence number to each layout, the tabs will appear left to right, ascending by sequence number, the 
next time you start Investor/RT. if you have 2 or more layouts with the same sequence number, they will 
be sequenced alphabetically by layout name. Formerly, the sequencing of the tabs was done solely on the 
layout name; editing layout names was necessary to affect the alphabetical order of the tabs. It is not 
necessary for the sequence numbers to be consecutive. For example, if you have five layouts you could 
assign the layouts number like 10, 20, 30, 40, 50. Later you may want to add a new layout in second 
position, so assign it sequence number 15, now you have 6 layouts numbered 10, 15, 20, 30, 40, 50 with 
layout tabs appearing in that order. 

Preferences Panel for Configuration Variables  

The Setup: Preferences: Configuration window provides a simple user interface for adding configuration 
variable settings to the configuration file (configure.txt). These configuration settings can be setup the 
manual way by editing and saving the configuration file directly (File: Open: Configuration File; enter a 
line into the window; press Ctrl-S) but this new preferences panel has several advantages. The window 
shows an alphabetized menu of configuration variable names making them easier to find. A search feature 
is available via a Find box where you enter letters and matching configuration variables are listed. Enter 
the letter "c" and only those variables that begin with that letter are listed. Enter * followed by any series 
of letters to find variables having that series of letter anywhere in the name. A menu of common search 
patterns is available, e.g. choose *color from the menu to list all of the variables with names that include 
the word color, or *charts to see chart related variables. When you select a variable name, the window 
shows the recommended default value and the current override setting. If you modify the override setting 
and click OK or Apply, a line is added to your configuration file to set that variable to your specified 
value. The configuration file display window can open automatically whenever you apply a change to the 
file by checking a box in the window. Many configuration variables have a value of true or false, the others 
are numbers, like the SimulateTickDataDaysBack=50 variable described in item #19 below. There are 
three configuration variables that are used to specify a color. A color can be specified as three 3-digit 
numbers representing the red, green and blue component values of the color. Item #18 below discussed 
two new color configuration variables that can be used to specify the way scroll bars are drawn when 
scrolled to present versus when scrolled back in time. The Configuration window will show sample RGB 
values in the menus to assist you when you wish to change any of these color configuration variables. 
 
Three buttons: View Configuration, Backup Configuration, Restore Configuration enable you to view the 
current contents of the configure.txt file; make a time stamped backup of the current configure.txt file; 
and restore the configure.txt file from a backup. Backups of the configure.txt file are stored in the admin 
folder with time stamped names of the form: configYYMMDD_HHMM.txt. When you make a backup 
file, a commentary line is added to the bottom of the file to remind you of the date and time the backup 
copy was made. You can view any backup file using File: Open: Admin File and choosing the file. You 
can open any backup config file, inspect it, then do File: Save: Save As and save it as configure.txt to 
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update your current configuration. Note that the new configuration settings take effect immediately when 
you save configure.txt or do a Restore Configuration from the Configuration preferences window. 

Chart Scroll Bar Color Preferences  

MS Windows users will notice that the multi-pane chart scroll bar is displayed with the normal white 
background when the chart is scrolled to present and real-time updates are being observed. When you 
operate the scroll bar to look at periods of time in the past, real-time drawing within the chart does not 
occur; the scroll bar dims to a gray color. The appearance change reinforces that you are looking at data in 
the past. When you later scroll back to present, the scroll bar returns to white and real-time drawing 
resumes. Real-time data reception, indicator calculation, alarm monitoring, etc. takes place within 
Investor/RT charts at all times, whether scrolled to present or scrolled back in time. When scrolled back, 
the chart is visually static; the scroll bar color simply serves as a reminder that the chart is displaying older 
data. Scrolling to present will make the chart dynamic again, reflecting changes in the market as trades 
occur. Any new bars formed or trades that occurred while the chart was scrolled back will, of course, be 
reflected in the chart when you scroll it to present again. 
 
Some may prefer a different color scheme for chart scroll bars. For example, you may want the scroll bar 
to be drawn in a more vibrant color when charts are scrolled back in time as a stronger visual warning that 
the values being observed are not the present market prices. Go to Setup: Preferences: Configuration; 
Choose ChartScrollBackColor as the configuration variable, then choose Yellow or Red from the menu of 
Override Values; Click OK and thereafter, your scroll bars will be drawn with the selected background 
color whenever you are scrolled back. You may also adjust the color used to draw scroll bars when they 
are scrolled to present by overriding the ChartScrollPresentColor variable in similar fashion. The default 
white, gray, or light grey are recommended override values for ChartScrollPresentColor. See item #17 
above for more on using the Setup: Preferences: Configuration window. 

Miscellaneous 10.4 Fixes and Improvements  

ü At startup 10.4 checks for key sub directories inside the Investor/RT working directory and 
creates them if necessary. Folders such as admin and tickdata must exist in the working directory 
for Investor/RT to operate correctly. 

 

ü Multi pane charts setup to display background as a "gradient" would sometimes revert to a 
gradient color of black. This bug has been corrected in 10.4. 

 

ü String comparisons with the empty string are now possible in RTL, e.g. SECTOR = "" will scan 
for symbols having nothing for the sector field. 

 

ü A rare bug would cause instruments with volume-like values over 10 million, e.g. $VOLD on 
eSignal, to auto scale incorrectly. Symbols this extremely large price values now auto scale 
properly. 

 

ü A bug was fixed in the eSignal version. Open interest is now properly download when daily bar 
data is downloaded for futures and options symbols. 

 

ü When DTN MA is used in conjunction with a broker feed, and the host ticker symbol having a 
correctly specified DTN alias symbol contains special characters (slashes, quotes, colons etc.) the 
historical download would fail. For example, a symbol setup as TICK/Q with DTN Alias 
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NASTICK.Z, would get an error, while a symbol like TICKQ with the same alias would work 
fine. This has been corrected. 

 

ü A memory leak was fixed in RTL scans where the PROF (Profile Indicator) was used in 
conjunction with the MPD (Mixed Periodicity) token. 

 

ü The Window-->Bring To Front menu has a new menu item titled "All Alert/Message Windows". 
The effect is to show any open alarm windows and message display windows in a staggered 
fashion in the main Investor/RT task window. 

 

ü All Investor/RT Preferences windows now open as floating windows positioned initially at the 
top center of the main Investor/RT task window. This enables such windows to be left open and 
positioned on other monitors if desired, and it also ensures that opening a preferences window 
will result in a viewable window even if you have open floating charts or quote pages inside the 
main Investor/RT task window. In version 10.3 newly opened preferences windows could not be 
seen if a floating chart or quote page was occupying the main task window. 

 

ü An improvement was made to custom instruments where a custom instrument composed of only 
a single component using a multiplier and the last price will now carry the trading volume and the 
multiplier adjusted bid and ask prices of the component symbol in the custom instrument. This 
was only done when the multiplier was 1 in earlier versions. This allows the custom instrument to 
product a real-time stream with matching buy/sell volume of the underlying component. 

 

ü Investor/RT 10.4 has been updated to use the latest Transact/Infinity API (Version 3.0.0.666). 
This release features improved real time streaming data in high trading volume conditions. 

 

ü Candlestick wicks are now drawn with a bolder line when the candlesticks reach 12 pixels in 
width. The wicks are drawn bolder again when the candle body is 30 or more pixels wide. There is 
a configuration variable for this new feature. Add a line to the configuration file: 
CandleWickIncAtWidth=10, for example. The number you specify is the candle body width at 
which the wicks begin to be drawn bolder. Users who prefer the 10.3 rendering where all wicks 
are drawn as a thin 1 pixel line, set CandleWickIncAtWidth=0. Use File: Open: Configuration 
File; add the CandleWickIncAtWidth line; press Ctl-S to save the configure.txt file. The new 
setting goes into effect immediately. 

 

ü The built-in help window opens taller and wider. The window typically needed manual resizing in 
earlier versions; this should no longer be necessary. 

 

ü Vertical lines in multi-paned charts are drawn to denote the beginning of trading sessions and day 
of week transitions. A configuration variable can be set to cause these lines to be drawn at a fixed 
height rather than from bottom to top of pane. To adjust this setting do File: Open: 
Configuration File; add a line to the file reading, for example: 
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 Press Ctrl-S (or do File: Save: Save) to save the configure.txt file. 
Boundary lines will now appear as short 16 pixel lines at the bottom of 
the pane. To turn off boundary line drawing completely, use 
ChartBoundaryLineHeight=0. 
 

ü Chart periodicities range bar, volume bar, change bar, ticks per bar, Renko bar and others require 
underlying tick data to compute precisely. If a chart with any of these periodicities has a View 
period that falls within the tick data retention period of the symbol, then the chart is rendered 
100% with tick data. However, if the chart begins at some date in the past where only interval bar 
data is available, Investor/RT must in effect simulate tick data from the bars you have on file 
before your tick data actually begins. By default, Investor/RT will produce placeholder session 
bars for any bar data more than 50 trading days ago, and will produce simulated tick data from the 
interval bars for the period spanning 50 days ago up to the beginning of actual tick data on the 
database. For example, if your tick data retention is 10 days and your intra-day retention is 1200 
days and you open a 1200 day range bar chart, the resulting chart will have precise range bars for 
the most recent 10 days, simulated range bars (produced from one minute data) for the 40 days 
before that, and one bar per session for any periods older than 50 days back. The default value of 
50 can be adjusted by the user by going to Setup: Preferences: Configuration and setting the 
variable SimulateTickDataDaysBack to a larger or smaller number of days. The default setting is 
ample for most users and charts load very quickly with this setting at 50 or lower. Note that this 
setting is only for "tick bar" periodicities that rely on tick data to load the bars. Time interval 
charts are not impacted by this setting. 
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ü The Full Data download function in multi-pane charts, market profile and classic Footprint chart 
windows deletes all tick data on file for the symbol before initiating the Full Data download. This 
is done because otherwise Version 10.4 would not permit 1-minute data to replace tick data that is 
already on file (as earlier versions did). Removing tick data as part of the Full Data download 
function will result in Full Data download behavior similar to Version 10.3 and earlier, i.e the tick 
data retention period of the symbol will contain a fresh mix of one minute and tick data returned 
from the download data source. The tick retention period will contain 100% tick data if the tick 
data returned from the Full Download covers the entire period. If the tick retention period is 
longer than the period for which tick data can be downloaded, the 1-minute interval data will be 
retained for that period older than the tick data delivered to Investor/RT. 

 

ü Chart annotations can include either the %START or %STARTDATE token to note the starting 
date/time of the data in the chart. Both tokens show the date of the first bar in the chart. For 
intra-day charts, %START shows both the date and time of the first bar. 

 

ü Monthly charts update dynamically as trades occur. Prior to 10.4, only daily, weekly, and intra-day 
charts were dynamic. 

 

ü The Edit-->Copy User Profile menu item no longer prompts the user with a message; the profile 
text is copied to the clipboard and a message to that effect appears in the main toolbar message 
area. If you wish to see the text on the clipboard you can use Edit-->Show Clipboard, or if you 
hold down the Ctrl Key while choosing Copy User Profile, the profile is copied and is then shown 
in a text window. 

 

ü Chart definitions can now be copied to the clipboard by right-clicking inside a chart and choosing 
Save-->Definition to Clipboard. This may be useful if, for example, you are running multiple 
instances of Investor/RT and wish to copy a chart definition from one instance to another. After 
copying the definition, go to the other instance and do File: Import: Definition from Clipboard. 

 

ü A bug was fixed relating to chart slide shows and floating chart windows. When initiating a slide 
show from a chart's toolbar, the slide show was incorrectly using the first floating chart window 
for the slide show if there was one. The slide show now begins using the chart from which the 
slide show was initiated. 

 

ü Investor/RT Final Release Candidate #6 fixed a bug having to do with exporting tick data to a 
file. The fix adversely affected the Volume Breakdown indicator if the VB was setup to "Consider 
Trades with Volume < N". This has been corrected. 

 

ü The Periodicity Menu accessible by right-clicking in a multi-pane chart was improved: choices for 
60 minute and 405 minute periodicities were added and a new menu itemed titled Whitespace 
enables the user to quickly toggle time-based charts between whitespace and no-whitespace 
drawing mode. 

 

ü Tranact/Infinity customers using Investor/RT can chart $TICK, $TRIN, $TQCX, $TRIQ 
indexes. You must be enabled by your broker for these symbols. To see if you have these symbols 
available to you, do File: Open: Admin File and select the text file named TransActContracts. 
This file lists all symbols that can be watched by Investor/RT. 
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ü A bug, introduced in 10.4.3, that caused problems with the configuration file (configure.txt), has 
been fixed in 10.4.4 

 

ü Chart Buttons purposed for toggling a preset indicator on/off in a chart can now specify in the 
pane setup option whether to add the indicator to the instrument pane in front or at the back of 
the list of indicators in the pane. Most overlay indicators by default go to the front when adding 
them. You can now override this behavior to force an indicator to always be added behind the 
instrument and other indicator if desired. A few overlay indicators such as the Profile and TPO 
indicators by default are added to the back if you use "Default Pane" as the positioning choice. 
You can now override this create a button that adds the profile indicator on top of the instrument 
and other indicators in the pane. 

Investor/RT Whatôs New Released March 24, 2011 

 Intraday Chart Day - of - Week Labeling  

A new option is available for labeling day-of-week transitions in overnight session charts. There are now 
two check boxes in Setup: Preferences: Charts: General that control boundary labeling. One for specifying 
that session boundaries should be drawn and a new one that pertains to day of week transition. Check the 
box titled "Label Day-of-Week Boundaries Within Overnight Session" to engage this feature; it is "on" by 
default. When "on", the session boundary vertical line (if enabled) is labeled with the session start time and 
the date. In addition, a day of week boundary line is drawn at midnight and the new day of the week is 
labelled there rather than at the beginning of the session. Showing both the session start/stop boundary 
and day of week boundary as separate lines make it clearer that the session passes through midnight and 
the day-of-week shown will now denote the day of the week that the session ends rather than the day of 
the week the session begins. If you want only session boundaries to be labeled, simply uncheck the box to 
see the same labeling as version 10.3.6. 
 
If you want to see day of week boundaries labeled only in selected chart setups but not others, then you 
can turn off this new option and instead add a Vertical Reference Line indicator to any charts you want. 
Setup the Vertical Reference Line with any date and a time of 00:00:00 (midnight) and check the box 
"Draw every day at the Specified Time". Such midnight vertical lines will show the day-of-week label for 
overnight session charts when trading passes through midnight. This method might be desirable if you 
want more control over the line color and style, where the label is drawn, or you wish to be selective about 
which charts have such boundary lines, or if you only want these lines to be drawn inside your instrument 
pane rather than through all panes in the chart. 

 Profile Indicator Volume Distribution Improvement  

 The Profile Indicator is commonly used to implement both short and long term composite profiles. 
When tick data is available, the Profile Indicators uses that tick data to compute true volume-at-price 
information. However, for periods in the past when only 1-minute data is available, the volume within 
each 1-min bar must be distributed in some way among the prices in the bar. Invisible 1-min bars are 
loaded into the chart for use by the Profile Indicator so it may provide the most accurate volume-at-price 
information possible based on available data. 
 
 Prior to version 10.3.9, the volume within these 1-minute bars was divided up equally among the prices. 
We have done some statistical analysis on the average distribution of volume among the prices in 1-
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minute bars using tick data for the S&P Emini contract. As a result of the studies, new distribution models 
were developed for allocating the volume among the prices within bars of various ranges. Upon further 
testing, these new distribution models resulted in a 35% increase in accuracy when compared to the 
method of equally dividing volume among prices. This new distribution method is in place for 10.3.9 and 
should result in more accurate volume distribution, especially for longer term composites. 

 New Button Purpose: Set V# from a List of Values  

Investor/RT has for some time had a button type for setting V# variables to an instrument price value. 
This button purpose optionally submits a trading order after setting the V# to a mouse selected value. See 
the topic New in 8.3, item 22. for details. Version 10.3 adds a new button purpose Set V# from a List of 
Values. User Variables are sometimes used in setups for technical indicators. For example you could have 
a Moving Average indicator in a chart with V#37 specified as the moving average period. This new button 
purpose makes it easy to create a menu button for quickly changing the moving average period. Add a 
button, set the purpose to "Set V# from a List of Values", and use the setup string: V#37,3,9,15,30,45,60. 
Notice the first element in the comma separated list is the V# you wish the menu button to set, the 
second and subsequent items are the menu item choices you want for V#37. When you click the button in 
the chart, a menu pops up showing V#37 as the first menu item with the value choices listed below; select 
one and the moving average will update to reflect the revised V#37 value. The first menu item can 
optionally have a value as well, introduced by the equal sign, e.g. V#37 =3,5,6,15,30,45,60. In this case, the 
first menu item in the resulting popup will be "V#37 =3"; choosing this first item will set V#37 to the 
value 3. If a value is not present in the first menu item, you will be prompted to provide a value for V#37. 
If you provide names for your user variables (using Setup: Preferences: User Variables), your assigned 
name will appear in such prompts. For example, you can assign the name "MA Period" to V#37. The 
prompting message would then read something like: "...enter a value for @ES# user variable V#37 (MA 
Period). The current value is 30". The setup for the button can also contain some commentary text to 
make the buton's menu more meaningful. For example, if you setup the menu button with the string: 
 
         V#37 MA Period,3,5,9,13 
 
then the menu you see when clicking the button will show "V#37 MA Period" as the first menu item with 
the four choices for MA Period arrayed below. You can also setup a Push Button using this Set V#... 
purpose by listing the V# number followed optionally by a value (no commas, no list of menu items). For 
example, if you setup the button as a push button with the setup string "V#37", then clicking the button 
would prompt for a value for V#37. If the setup string is "V#33=15" then clicking the button will set 
V#33 to the value 15 for the symbol in the chart. Push buttons may also have custom colors and titles if 
desired. 

Profile Indicator Volume Distribution Improvement  

The Profile Indicator is commonly used to implement both short and long term composite profiles. When 
tick data is available, the Profile Indicators uses that tick data to compute true volume-at-price 
information. However, for periods in the past when only 1-minute data is available, the volume within 
each 1-min bar must be distributed in some way among the prices in the bar. Invisible 1-min bars are 
loaded into the chart for use by the Profile Indicator so it may provide the most accurate volume-at-price 
information possible based on available data. 
 
Prior to version 10.3.9, the volume within these 1-minute bars was divided up equally among the prices. 
We have done some statistical analysis on the average distribution of volume among the prices in 1-
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minute bars using tick data for the S&P Emini contract. As a result of the studies, new distribution models 
were developed for allocating the volume among the prices within bars of various ranges. Upon further 
testing, these new distribution models resulted in a 35% increase in accuracy when compared to the 
method of equally dividing volume among prices. This new distribution method is in place for 10.3.9 and 
should result in more accurate volume distribution, especially for longer term composites. 

 Investor/RT Version 10. 3.7, Released: December 23, 

2011  

Layout Toolbar Improvement  

Layouts now be excluded from display in the layout toolbar. This is accomplished using the layout toolbar 
to select the layout in question, checkmark the "Exclude Tab from Toolbar" checkbox and then save the 
layout. The layout remains defined and accessible using the menu system, but its tab will no longer appear 
in the layout toolbar. The Open-->Layout menu or the File-->Open-->Layout command can be used to 
open any layout independently of the layout toolbar. When the menu system is used to open a layout that 
is presently excluded from the layout toolbar, the layout's windows will open and a tab for that layout will 
be added to the layout toolbar temporarily. This enables you to uncheck the "Exclude Tab..." checkbox 
and save the layout if you wish that layout to be available in the layout toolbar thereafter. At startup, any 
layouts having the "Exclude Tab..." setting will be passed over for inclusion in the layout toolbar. This 
feature may be of interest to users with a large number of layouts, many of which are rarely needed, or 
when the layouts of interest might change from time to time. 

Intraday Chart Day - of - Week Labeling  

A new option is available for labeling day-of-week transitions in overnight session charts. There are now 
two checkboxes in Setup: Preferences: Charts: General that control boundary labeling. One for specifying 
that session boundaries should be drawn and a new one that pertains to day of week transition. Check the 
box titled "Label Day-of-Week Boundaries Within Overnight Session" to engage this feature; it is "on" by 
default. When "on", the session boundary vertical line (if enabled) is labeled with the session start time and 
the date. In addition, a day of week boundary line is drawn at midnight and the new day of the week is 
labelled there rather than at the beginning of the session. Showing both the session start/stop boundary 
and day of week boundary as separate lines make it clearer that the session passes through midnight and 
the day-of-week shown will now denote the day of the week that the session ends rather than the day of 
the week the session begins. If you want only session boundaries to be labeled, simply uncheck the box to 
see the same labeling as version 10.3.6. 
 
 If you want to see day of week boundaries labeled only in selected chart setups but not others, then you 
can turn off this new option and instead add a Vertical Reference Line indicator to any charts you want. 
Setup the Vertical Reference Line with any date and a time of 00:00:00 (midnight) and check the box 
"Draw every day at the Specified Time". Such midnight vertical lines will show the day-of-week label for 
overnight session charts when trading passes through midnight. This method might be desirable if you 
want more control over the line color and style, where the label is drawn, or you wish to be selective about 
which charts have such boundary lines, or if you only want these lines to be drawn inside your instrument 
pane rather than through all panes in the chart. 
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 Investor/RT Version 10.3.1, Released: October 22, 

2010  

Improved License Activation  

Investor/RT 10.3 includes upgraded software components for license activation designed to improve the 
reliability of license activation and verification. The Windows Service "ASTSRV" is superseded by an 
improved service named NLSSRV32, the "NLS Service". The new service is installed automatically the 
first time Investor/RT 10.3 starts up. Windows 7/Vista users will have to run Investor/RT once "As 
Administrator" to install the service. The new licensing software operates effectively when RAID disk 
arrays are in use. 

Zig Zag Enhancements  

Two new options were added to the Zig Zag Indicator. The "Minimum Change" can now be specified in 
"Bars" in addition to "$" and "%". Also, a new "Trend Coloring" option was added. 
 
When "Minimum Change" is specified in "Bars" (20 bars for instance), this does not mean that each leg 
will be 20 bars in length. Instead, it uses the bar count in respect to new highs and lows. If the last leg was 
downward, then only a bar with a high greater than the high of the previous 20 bars can establish a new 
pivot and a new upward leg. Once that upward leg is established, only a bar with a low that is less than the 
lowest low of the previous 20 bars can establish a new pivot and a new downward leg. After establishing a 
downward leg, if we encounter a bar with a lower low than our pivot bar, that bar replaces the pivot for 
the downward leg (just like "$" and "%" currently work). This "Bar" method allows the volatility of the 
market to power the Zig Zag instead of requiring the user to supply a specific $ or % value. The "Bar" 
method should also translate well among various instruments and security types. 
 
A new check box has been added titled "Trend Coloring". When this check box is checked, each leg of the 
Zig Zag will be colored green when in an uptrend and red when in a downtrend. When in an uptrend, our 
state can only be reversed to a downtrend by a downward leg whose pivot low is lower than the previous 
downward leg pivot (a lower low). When in a downtrend, our state can only be reversed to an uptrend by 
an upward leg whose pivot high is higher than the high of the previous upward leg pivot (a higher high). 
This coloring options gives the user visual feedback to reflect whether the instrument is in an upward or 
downward trend. 
 

Profile Indicator: Heat Map  

A new "Heat Map" option has been added to the Profile Indicator. This option can be found by choosing 
"Draw As: Volume Shading" and then choosing "Heat Map" from the menu of colors. When this option 
is selected, the profile transforms into a vertical block showing a color gradient reflecting the relative 
volume at each price. The color gradient starts at black for lowest volume price and from there goes to 
blue, green, yellow, then red as the volume increases. This option gives the user a new visual display of 
high and low volume areas, especially on longer term profiles. When Heat Map is turned on, the user can 
check "Right Align" to position the Heat Map along the right edge of chart, or uncheck "Right Align" to 
position it along the left side. In addition, the user may check the "Width" check box to specify the width 
of the Heat Map block, in pixels. The user may stack multiple Heat Maps on either side of the chart, one 
for last month, one for last week, one for current session, etc. 



 16 

 Scrolling Charts with Scroll Wheel  

 Users may now scroll multi-pane charts horizontally (in time) using the scroll wheel. Simply hold down 
Ctrl+Shift (hold down both Ctrl and Shift keys together) while operating the scroll wheel, and the chart 
will scroll back and forward in time horizontally. Operating the scroll wheel alone (without Ctrl or Shift 
depressed) will zoom the chart horizontally. Ctrl+scroll wheel zooms the chart vertically. Shift+scroll 
wheel scrolls the chart vertically. Mac OS X users: use the Option key instead of Ctrl key. 

 IQFEED Symbol Lookup and Equity/Index Option Chains  

 Users of DTN IQFEED (Windows) now have access to the DTN lookup server for symbol lookup and 
listing of near month option ticker symbols for underlying equity/indexes. To use the new built-in symbol 
lookup feature, choose Symbol Lookup... from the IQFEED menu in Investor/RT. Enter a word or 
partial description optionally followed by a comma and a security type code (STK, OPT, FUT, INDX, 
FOPT, MUT). For example, enter STARBUCKS and Investor/RT will show a list of symbols (any 
security type) having the word STARBUCKS in the description. GOLD,FUT will list futures contracts 
whose description contains the word GOLD. AGGRESSIVE,MUT will return mutual fund symbols 
having the word AGGRESSIVE in the fund name, etc. Having identified the ticker symbol of interest you 
can then copy/paste or type it into the quotepage or the Setup: Instruments window to begin following it. 
 
 The option chain feature is available via the quotepage. Right-click on any equity or index and choose 
"Option Display". Investor/RT will respond with a list of 8 in-the-money and 8 out-of-the-money option 
ticker symbols with contract expirations in the nearest four months. Calls are listed first followed by a list 
of puts. The list of ticker symbols appears in a text window, one ticker per line. If you wish to add the 
symbols and begin tracking them with IQFEED you can select one or more (or all) the lines and copy the 
text to the clipboard (Ctrl-C), then open a quotepage and do Edit->Paste to paste the ticker symbols into 
the quotepage page, adding the symbols automatically. IQFEED will immediately begin watching the 
options and data will fill in. 

 New Method for Adjusting Indicator Colors  

 Revising the color of an indicator line, reference line, trendline, etc. can now be accomplished more 
simply and directly from the right-click menu in multi-paned chart windows. For example, right-click on a 
trendline and use the "Edit TLINE Color" submenu to change the color, style, or thickness of the 
trendline. The submenu includes some common color choices (red, green, blue, black, etc.). A Color 
Picker menu item allows any color to be specified. Right-click on any indicator and choose Edit 
Preferences... to view and/or edit the full set of preference settings for the indicator. For those who plan 
to use these color revision menus often, we have added a shortcut: Hold down the Ctrl key (Option key 
on Mac OS X) while right-clicking on an indicator and the menu of color choices will appear (rather than 
the more comprehensive indicator popup menu). Almost all indicators present in Investor/RT support 
this new color menu. For the few that do not, the menu will be dimmed when you right-click on such 
indicators. Some indicators that support multiple color settings will typically update the primary color 
setting only. A few special cases such as stochastics which have multiple lines and multiple line color 
settings will assign the color change to the appropriate line based on the current settings of the indicator. 
Use the Edit Preferences... menu item in cases where the line color you need to adjust is not the one 
affected by this new Edit Color menu. 
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 Volume Breakdown Efficiency Improvements  

 Certain implementations (combinations of settings) of the Volume Breakdown Indicator (VB) require an 
extensive amount of memory upon initial loading/calculation of the VB. The most notable 
implementation involves VB with volume filter (Consider Trades w/ Vol >/< x). When VB involves a 
volume filter, then VB must go through all the ticks/trades to evaluate if each one should be considered. 
In past versions, all trades have been loaded into memory and then processed by VB, using only the ones 
that pass through the volume filter. In this release, the ticks are evaluated for meeting the volume criteria 
BEFORE being loaded into memory. The net result of this change is that VB will use much less memory 
when initially adding VB to a chart or opening a chart which contains a VB with a volume filter. The 
difference will be more dramatic for those that retain more tick data and who have volume-filtered VBs in 
charts with extended viewing periods. This memory issue has caused some users to run out of memory on 
initial startup/backfill and this should greatly alleviate that problem. 

 Label Current Value by Default  

 Each indicator is equipped with a "Label Current Value" option at the bottom of the indicator 
preferences window. This option can only be seen when opening the preference window after the 
indicator has been added to the chart. When this option is turned on, the current value of the indicator is 
highlighted and displayed in the scale to the right. In past releases, this option has defaulted to off. In this 
release, this behavior has changed to turn "Label Current Value" on for any indicator that is newly added 
to a chart. It will not affect indicators that have already been added to existing charts, only indicators that 
are added to charts after upgrading to 10.3 Beta 2 or later. For those that wish to retain the previous 
behavior of this option defaulting to off, choose "file: open: configuration file", and inset the following 
line on a blank line by itself, then choose "file: save: save". 
 
     LabelPriceByDefault=false 

 Pairs Historical Data Generation -  New Option  

 A new option has been added for the generation of historical data on pairs (custom instruments). By 
default, when the user performs a download or backfill on a pair, every tick/price of each component is 
processed and included in the generation of the tick data and intraday data of the pair. For pairs of stocks, 
often a stock may have a bad tick (a tick well out of line with other prices) which in turn results in the 
generation of a bad tick on the pair. To help prevent this phenomenon, a new option has been added 
which results in the intraday pair data only considering the closing 1-minute prices of each component. 
This option can significantly clean up not only the intraday data, but also the daily data which is built from 
the intraday data. This option is off by default. To turn it on, choose "file: open: configuration file", and 
inset the following line on a blank line by itself, then choose "file: save: save". 
 
          PairsUseCloseOnly=true 

 Layout Management Improvements  

 Improvements were made to enable charts and other windows that participate in layouts to be shared in 
multiple layouts, with each layout possibly having the same window in a different position and/or a 
different size. Even when the same window is kept open but hidden until needed, it will appear in each 
layout at the size and position it was in when the layout was last saved. In prior versions, hidden windows 
would never change size or position when switching from one layout to another. 



 18 

 Profile Indicator: Major Improvements  

 Two major improvements were made to the software which will have a substantial impact on the Profile 
Indicator, and specifically those using the Profile Indicator for long-term composite profiles. These 
improvements will substantially reduce the calculation time for the indicator as well as substantially 
decrease the memory requirements of the indicator. 
 
 First, the calculation of this indicator is now much more efficient for composite volume profiles. In past 
versions, the Profile Indicator processed all the data every time it recalculated. Now the previous 
calculations are being stored and only the last minute of data is being merged in. This results in an 
extremely quick recalculation where it might have taken up to 2 or 3 seconds in the past. Many users 
should see a performance boost from this change. 
 
In addition, charts which contain the Profile Indicator should see a great reduction in the amount of 
memory required. In testing, one chart that consumed 30mb of memory before the improvements 
consumed less than 1.5mb after. Internally, these improvements were made possible due to a change in 
how the volume-at-price data of each bar is stored. Periods which contain only 1-minute data (no tick 
data) are now stored using much less memory. 

Exporting Naked POCs from Market Profile  

The nearest naked point of control above and below current price can now be exported from Market 
Profile charts to any user variable. In order to export these values, the user would setup a reference line 
with a label of "=NPOCA" (for the nearest naked POC above) or "=NPOCB" (for nearest below), and 
set the refernce line value to "V#10" or whatever user variable the user wishes to export the NPOC to. 
This allows user to easily place reference lines on multi-pane charts at the closest NPOC above and below 
current price. And this line will update dynamically as NPOCs are taken out over time. 
 
To access more information on how this is accomplished as well as how other prices may be export to 
user variables, visit: http://www.linnsoft.com/qa/a/102.htm 
 

Text Window Floating Option  

Any text window, e.g. the message log, can be a floating window for placement on a secondary monitor. 
The menu button at the upper left corner of all text windows has a menu item, Floating Window, that 
appears check marked when the window is a floating window. Choose this menu item to toggle the state 
of the window between non-floating (unchecked) or floating. Floating text windows can participate in 
layouts and the state of the window is honored when you activate a layout containing one or more text 
windows. Note that once you have a text window open you can use the menu button at the upper left of 
the window to view any file you like. Click the menu button and choose the Open menu item, then select 
the text file you wish to view in the window. 

Trading Notes Marker Improvements  

Trading Notes Marker indicator now has marker setups for both a "Buy Marker" (the default marker) and 
a "Sell Marker". Trading notes created automatically by the Trading Simulator or during live trading begin 
with the text "BOT" or "SLD". Any trading notes beginning with "SLD" (or "SELL") will use the sell 
marker (marker, color, and position), while other trading notes will be denoted with the buy marker setup. 
The indicator will now show the text of the trading notes associated with any marker displayed in the 
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chart when the mouse pointer hovers over the bar in question. Options are provided to show the marker 
text in the main toolbar message area, the chart pane title, or as a tip window that appears for a few 
seconds when the mouse hovers over the bar. When the trading notes marker indicator is the selected 
indicator, the (possibly abbreviated) text of every marker is displayed as a label centered above or below 
the marker. The setup for the trading notes marker indicator also permits the displayed note text to be 
trimmed in a user-specified fashion, showing only N words of the trading note, optionally skipping over 
the first M words. A "word" in this context is any span of characters ending in one or more spaces. Users 
of the brokerage features of Investor/RT, including the trading simulator, will now find the trading notes 
marker an excellent tool for reviewing the trading order fills that took place during the session. When 
there are multiple trading notes that fall into the same bar on the chart, the bar will be marked with the 
last of the notes that occurred during the bar's interval. The note text display(s) will show the text of the 
last note for the interval. To see all the notes, you can double-click on the marker image and then click 
"View All Trading Notes". Displaying multiple notes per bar is under consideration for future 
development. The improved trading notes marker is now automatically added to charts when a brokerage 
fill is received for the symbol in the chart. Similar to the trading related annotation, fill and working order 
reference lines, the trading notes marker will now automatically mark the bars where buys and sells have 
occurred. 
 
  See the video at http://www.screencast.com/t/NTA5ZDVkZG for a demonstration. 

 DTN Historical Data Compressed Downloading  

 Investor/RT 10.3 support compressed downloading of historical data from DTN IQFEED and DTN 
MA users. Typically, the compressed data sent by the DTN historical servers reduces bandwidth 
requirements by 50% or more. Historical download times are reduced and the reduced bandwidth 
improves performance of data reception for real-time data. 

Multiple Selections from Selection List Windows  

Click the Open Chart button on the main toolbar and a window appears listing all of your chart names. 
This window is called a selection list window. You can select any item in the list and click Apply to 
perform the selected action (open the chart) then select another item and Apply. This one-at-a-time select 
and Apply is no longer necessary when you wish to open several charts in the presented list. In version 
10.3.4 you will notice that the selection list window title reads: Select a Chart (1 or more). You can select 
individual items in the list by clicking on them. Each time you click on an item, that item becomes the 
only selected item. You can select a range of consecutive items in the list by clicking on the first item in 
the range and SHIFT-clicking on the ending item in the range. You can extend the current selection to 
include non-adjacent items by CTRL-clicking on any additional items. Once the multiple items you want 
are highlighted (selected), click Apply or OK to perform the associated action, in this case opening all the 
charts you have selected. Look for the (1 or more) text in the window title when presented with a list of 
choice in a selection list window. This is your cue that you can perform the action in question on multiple 
items with one click of Apply or OK. For example, multiple selections are available in chart windows 
when you use the popup menu to delete one or more elements from the chart. 

Miscellaneous 10.3 Fixes and Improvements  

ü The Plugin Indicator now supports V# variables as parameters. For example, the InvestorRT 
plug-in is programmed to accept two whole numbers as moving average periods, e.g. 10,20. You 
can now setup the parameters using %RTL tokens, e.g. %V#22,%V#23. When the plugin is 
calculated, the values of V#22 and V#23 for the associated symbol will be passed to the plugin 
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instead. This enhancement means that plugin indicators, including all the Jurik proprietary 
indicators, may now be backtested via the optimization features of the Investor/RT trading system 
tools to find optimum values for the periods. 

 

ü Trading Notes import is now supported via the File: Import: Definition File or File: Import: 
Clipboard command. Trading note definition files look like this: 

          BEGIN Investor/RT TRADING NOTE DEFINITION  
         <ticker>,<timestamp><note> 
    <ticker>,<timestamp><note> 
    END Investor/RT TRADING NOTE DEFINITION  
 

Each line between the BEGIN and END lines must contain a recognized 
symbol being followed by Investor/RT, followed by a date in the form 
mm/dd/yyyy optionally followed by a space an the time in hh:mm:ss 
form. Seconds (ss) are optional. The <note> is any text up to 255 
characters long. Ticker, timestamp and note can be comma or tab 
separated. Trading notes, imported this way from external sources, can be 
viewed in the Trading Notes window in Investor/RT or you may add a 
Trading Notes Marker indicator to a chart and Investor/RT will mark the 
bars that have associated trading notes. When the mouse pointer hovers 
over a marker in the chart, the text of the associated trading note appears 
in the main toolbar message area. 
 

ü Custom Columns can be setup to show numeric values as percentages by checking the Show 
Value as a Percentage check box in the Format tab of the custom column setup window. When 
checked, the result value of the custom column is multiplied by 100 and shown with a percent sign 
suffix using the user specified display format. For example a custom column setup to show as 
percentage having a display format of 99.99 whose result is 0.1234 will display this value in the 
quotepage cell as 12.34%. 

 

ü In a related improvement, when editing V# variables in a quotepage a numeric value with a trailing 
percent sign will be divided by 100 when storing the edited the value. For example if you edit 
12.34% where a custom column is showing a V# variable's value, the actual value of the V# 
variable being edited is .1234. If you then edit the value to 12.99% and press tab or enter, 
Investor/RT will adjust the V# variable to 0.1299. In other words, the % suffix indicates that the 
internal value has been multiplied by 100 to display the result as a percentage. 

 

ü The File: Reconfigure menu item has been renamed File: Configure Data Source/Brokerage. The 
Configure menu item is now present in the data source specific menu adjacent to the Help Menu, 
and is present in the menu that pops up when you click on the Heartbeat icon on the main 
toolbar. The Configure window has been simplified, eliminating rarely used database location 
setups. Users can change database location using Setup: Preferences: Database, or add 
AllowDBLocConfigure=true to the configuration file to enable the database location setups in the 
Configure window as they were in version 10.2 and earlier. 

 

ü Renaming custom columns no longer impacts the association of the newly renamed column with 
the quotepages in which it resides. 
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ü When importing text files containing historical data, current quotes or other data, fields in each 
line of data can be separated by either commas, tabs, or semicolons. 

 

ü Investor/RT users of the OS X version can now utilize the Archive Database utility. This utility 
makes a compressed archive of the data files in the data_f folder. These compact archives can be 
used as secondary backups and can also be emailed to support when troubleshooting unique setup 
related issues that are difficult to replicate without a comprehensive picture of your Investor/RT 
workspace. To archive your database, use the Control Menu (Control/Database Utiltiies/Archive 
Database), or use the Database Wizard (Command-U) then click the Archive Database button.  

 

ü When importing chart definitions containing indicator presets, Investor/RT will not replace 
existing presets having the same name as those being imported. This precaution prevents changing 
of presets unknowingly when importing charts exported by other users. For example, Signal 
Actions and Trading Order setup are stored as presets so the default behavior is protective of 
existing setups of these kinds. A configuration variable has been added for those who want presets 
to be updated when importing chart definition. This may be useful to a client who is importing his 
own definitons created on another machine for example. Use File: Open: Configuration File and 
add a new line: OnImportReplacePresets=true; then press Ctrl-S to save the configure.txt file. 
Remove this line to return Investor/RT to the default behavior. When importing presets, the 
message log will show a message for each preset added or updated. 

 

ü Fixed issues that was causing QuoteBoard lines to disappear during first minute of a new bar for 
certain charts. 

 

ü Fix to ensure that view period is retained when switching between tick- and time-based 
periodicities. 

 

ü Fix to Profile Indicator Hollogram drawing option that was causing a random vertical line to get 
drawn in certain situations. 

 

ü Fixed Volume Breakdown to enable Custom Indicator to be used as an embedded indicator when 
"Statistic: Indicator" was chosen. 

 

ü Changed how the auto-scaling handles zero-slope trendlines.  Only considers them if the start of 
the trendline is in view.  This prevents old trendlines from obscuring the current auto-scaling. 

 

ü Fixed an issue with the "Multi-Link Periodicity" purpose of Button Indicator that was causing 
problems with multi-linked charts which involved the Profile Indicator (and thus invisible 1-
minute bars) 

 

ü Fixed date-only vertical reference lines to allow them to draw into the future. 
 

ü Esc key no longer dismisses chart windows.  Use Shift-Esc to dismiss a chart window.  
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Investor/RT Version 10.2.8, Released: July 26, 2010  

 Volume Breakdown and TPO Indicator Efficiency in RTL  

The Volume Breakdown and TPO Indicators require seeing and processing each tick to retain accuracy.  
For this reason, any RTL item (custom indicator or signal marker) within a chart which involves VB or 
TPO has been forced to recalculate every 1 tick in previous versions.  This works fine as long as VB or 
TPO is used alone and is not combined with other less efficient settings or tokens.  However, many users 
do wish to combine these tokens (VB & TPO) with other logic.  These combinations in the past have 
caused some serious problems for users, primarily causing the program to run behind due to the indicator 
calculating too frequently and taking too long to compute each time. 
 
To solve this problem, these RTL objects that contain VB or TPO now honor the recalculation period 
that the user provides and does not force "every 1 tick" recalc.  In order for VB and TPO to continue to 
provide accurate results, these components are added invisibly to the chart.  These invisible VB and TPO 
indicators recalculate efficiently every tick.  The RTL object simply grabs the the array of values from 
these invisible indicators each time it does recalculate and uses these update/accurate values.  This change 
really opens the door for users to combine the various results available to both the VB and TPO 
indicators with other logic to create more robust and complex signals and custom indicators. 

New Volume Price Statistics Results: Delta Ab ove/Below 

Midpoint  

 Two new result options were added to the Price Statistics Indicator Delta Above Midpoint and Delta 
Below Midpoint.  These results provide the user with the delta of all trading that occurred at prices above 
or below the midpoint of each bar.  The midpoint of each bar is defined as being the price halfway 
between the high and low of the bars. 

 Profile Indicator: New Results: Buy and Sell Volume  

 The Profile Indicator has been enhanced to add new result options.  In addition to "Price and Time" and 
"Price and Volume", the two options "Price and Buy Volume" and "Price and Sell Volume" are available.  
When the user chooses "Price and Buy Volume", the profile plots the amount of buy volume (volume 
traded at ask price) that traded at each price.  Similarly, when the user chooses "Price and Sell Volume", 
the profile plots the amount of sell volume (volume traded at bid price) that traded at each price level. 

 Profile Indicator: New Shading Results  

The Profile Indicator has now been enhanced with 11 new shading options.  A new listbox now appears 
when the user setups up the profile indicator with "Draw As: Volume Shading".  These include Red, 
Green, Blue, Silver, Gold, Turquoise, Purple, Burgundy, Forest, Navy, Peak/Valley.  The first 10 options 
color the each price a darker shade of the specified color based on the amount of relative volume traded at 
that price.  The last option, Peak/Valley, colors each price a shade of red or green based on whether the 
price is closer to a peak (green) or a valley (red). 
 
Along the same lines, the border color used to paint the border of the profile histograms was adjusted.  In 
the past, the color specified for the candle border color of the chart was used.  This has been changed to 
simply use a color that is slightly darker than the color being used to paint the price (based on relative 
volume of that price). 
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Profile Indicator: "Ignore First Session"  

The Profile Indicator was enhanced with a new "Ignore First Session" checkbox which only appears when 
the "Time Per Profile" is set to "Custom: 3 Sessions".  This profile duration option is commonly used to 
create split session profiles of the overnight session and the day session.  As a specific example many users 
have a chart of the ES set to session 31, and they use a "3 Sessions" setting along with Period 1 of 1020 
minutes and Period 2 = 405 minutes.  This results in one profile for the overnight period (which is 1020 
minutes in duration) and another for the day session (which is 405 minutes in duration).  However, a 
number of users have expressed interest for an option which ignores the overnight session altogether, and 
provides just the day session profile on the session 31 chart, and extends the naked POCs, Highs, Lows, 
etc, while ignoring the overnight data altogether.  In other words, do not terminate a naked high with 
overnight data, only terminate it if touched by day session bars. 
 

 
 

New "Locked" Option for Reference Lines  

The Horizontal Reference Line indicator has been enhanced with a "Locked" option.  When this option is 
checked, the user is unable to draw the reference line up or down, and unable to delete the reference line 
by selecting it and pressing the delete key on the keyboard.  It essentially locks it into place on the chart 
and prevents accidental deletion or dragging of the line due to mouse clicks or keyboard strokes.  This will 
be common for users who want to add reference lines at various levels in indicator panes and lock them 
into place.  The user must go into the reference line preferences and uncheck the "Locked" checkbox if 
they want to delete or drag the line to a different price.  The user can however modify the price within the 
preferences window even when locked. 
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"Label Current Value" Honors Scale Font Size  

Each indicator has an option to "Label Current Value" in the scale.  The font size of these labels now 
honors the font size specified for the vertical scale.  The vertical scale font size can be set to small, 
medium, or large, by double-clicking in the vertical scale to bring up the vertical scale settings.  If the user 
would rather keep the current value labels small regardless of scale font size, they may open the 
configuration file by choosing "File: Open: Configuration File" from the main menu and entering the 
following line: 
 
    LargePriceLabels=false 
  

Automation of "Load Volume at Price"  

A number of indicator require the underlying bars/instrument to be setup with "Load Volume at Price" 
checked order to compute an accurate result.  These indicators include Volume Breakdown, Profile 
Indicator, and Volume Price Statistics, among others.  In the past, the user would be required to turn on 
this option manually in order to result in these indicators producing valid results.  However, in version 
10.2 Candidate 3 and later, Investor/RT detects the situation where one of these indicators has been 
added to a chart that does not have "Load Volume at Price" turned on, and turns it on automatically so 
the data will be available to the indicators calculations.  The user no longer needs to be concerned with 
whether this option as been turned on. 
 
 

Database Compression and Smart Tick Compression  

The Database Compression feature has been enhanced to apply Smart Compression of Tick Data when 
compressing the Intra-day Database, if Smart Compression option is enabled. Formerly, users with long 
term tick data collections who enabled smart compression, would gain the benefits of smart compression 
only on newly downloaded, newly imported, or real-time collected ticks. If Smart Compression of tick 
data is enabled, performing a Compress Database on the Intra-day database will now compress the entire 
tick data collection for all symbols in one step. 

RTL Improvement for PCHG() and CHG() Functions  

A new numeric constant token ALLDATA has been added to the RTL language. It can be used in 
conjunction with the PCHG (percent change) and CHG (change) functions to produce a custom indicator 
of changes or % changes since the beginning of the time series. The RTL formula PCHG(CL,5) produces 
a moving line showing the % change in price over the preceding 5 periods. PCHG(CL, ALLDATA) 
produces a line showing the % change in price since the beginning of the entire time series of data. When 
this CI is added to a chart, the plot is identical to the line you would see if you were charting the 
underlying instrument as a % Change Line (with Price set to Close). If you save the formula PCHG(CL, 
ALLDATA) as a custom indicator named "Percent Change" and you use Setup: Preferences: Prices, 
Custom to set Percent Change as one of the eight "Custom Price" types, you can add technical indicators 
to the chart that do analysis on this Percent Change line. Simply choose the Custom Price "Percent 
Change" in any of various indicators that support price type. Moving Averages, Keltner Bands, and scores 
of other indicators can be applied to such custom price types. You can also apply other indicators to the 
PCHG or CHG function easily in RTL to form compound custom indicators. For example the RTL 
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formula RAWK(PCHG(CL, ALLDATA)) produces a RawK stochastic line of the % change in price since 
the beginning of the time series. 

Automatic Historical Data for New Symbols  

When new symbols are added to Investor/RT, the software now auto-detects when the new symbol starts 
feeding real-time data. Reception of data validates that the symbol is valid, so a full complement of 
historical data (daily, one-minute, and tick data) is requested preemptively, before there is a request for 
charting. As a result, after adding a new symbol and then opening a chart on it, you will often be greeted 
with a complete chart instantly; there is no need to initiate a download manually. This preemptive 
downloading of historical data pertains to all methods of adding new symbols: importing symbols or chart 
defintions, using the Setup: Instruments window, or simply typing a new symbol into the chart setup 
wizard or into a quotepage ticker cell. The data feed must be active for this to occur. If you add several 
new symbols while Investor/RT is not connected to the data feed, the preemptive downloading will be 
initiated when you start the feed later. If you enter a new symbol that is invalid, then there will be no data 
flow and no historical data either. If you correct the symbol or change one or more of its properties 
(exchange, expiration date, etc) and data then begins to flow, the preemptive downloading will be initiated 
for the new symbol when the first valid quote or trade report is received by Investor/RT. Users of 
brokerage data sources who use DTN MA for historical backfill will also benefit from this improvement 
so long as the DTN Alias Symbol is setup correctly. For most futures contracts and for all equities, adding 
a new symbol automatically creates the proper DTN alias symbol. When DTN MA is in use and the 
addition of a new symbol does not yield any historical data, the problem is likely to be the DTN Alias 
symbol is incorrect. Fix the alias and perform a Full Download manually to remedy (right-click in a chart 
and choose Download Data: Full Data). 

Custom Instrument Setup Impro vements  

The Setup: Custom Instruments window has been improved to allow the user to adjust the symbol 
selector at the left to show only the symbols in a particular quotepage. Click the "+" button at the upper 
right corner of the symbol select and choose "Show Quotepage..." from the ensuing popup menu. A list 
of quotepage names will appear. Pick one and click OK. When forming SUM type custom instruments 
you may now do an "Add All" operation to add all the symbols currently listed in the symbol selector to 
the new custom instrument. The Add All is performed by holding down the SHIFT key while clicking the 
--> (Add) button. Similarly you can clear the list of components currently listed on the right side by 
holding down the SHIFT key and clicking the <-- (Remove) button. Using these new capabilities, you can 
form a new custom instrument SUM of all the symbols in some quotepage very quickly with a few mouse 
clicks. First use the + button to display the quotepage's symbols on the left, then Shift-Click on --> to add 
them all as components. The software now detects when an attempt is made to add a component with 
identical settings for symbol, price and multiplier and rejects any addition that would result in a duplicate 
in the list on the right with an explanatory message. 
 

Date Format Preference  

The display of dates throughout Investor/RT has historically been done as month/day/year or 
month/day. Version 10.2 introduces a user selectable date format preference, see Setup: Preferences: 
General. Initially, there are three date formats available. The default is mm/dd/yyyy, i.e. dates are shown 
as in the prior versions in month/day order, e.g. 5/17/2010. Alternatively, dd-MMM-yy format will show 
dates in day-month form, e.g. 17-May or 29-Sep-10. A third choice is MMM dd, yyyy, which shows the 
dates in this form: Apr 19, 2010 or Apr 19. Months are always abbreviated with 3 letters. In some contexts 
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where space is limited, e.g. in the time scale of a chart, you may see a date shown as 3Aug or Sep22. In 
rare instances where displaying the month abbreviation is not possible, Investor/RT will display the only 
numbers for day and month. You may see this, for example, the multi-pane chart time scale. If you have 
choosen the dd-MMM-yy form as your preferred fromat, a date of 4-May will be shown as 4-5. Generally 
you will a progression of dates, e.g. 3-5, 4-5, 5-5, 6-5 on the scale so it will be clear that the first number is 
the day. It is anticipated that those who choose the dd-MMM format will be international clients 
accustomed to viewing dates as dd/mm/yyyy anyway. 
 
When historical data is exported by Investor/RT, the date is always expressed as mm/dd/yyyy as this is 
the expected date format when importing data. To revise the date format setting, go to Setup: Preferences: 
General and choose the Date Format you prefer from the menu button. As you revise the format, a 
sample date/time is shown to the right. The selected format goes into effect globally when you click 
Apply or OK. 
 
Note that this setting only pertains to displayed dates. There are various date entry "controls" in 
Investor/RT that were developed to accept the entry of a date/time in the form: mm/dd/yyyy hh:mm:ss. 
When using date entry controls, enter the month first, regardless of your date format preference. 

Profile Indicator Enhancements  

The Profile Indicator has been enhanced with several new options. In addition to the options of "Price 
and Time" or "Price and Volume", the user now has the option to base the profile on "Price and Buy 
Volume" or "Price and Sell Volume". When "Price and Buy Volume" is chosen, the profile will represent 
all volume of trades that occurred at or above the offer. When "Price and Sell Volume" is chosen, the 
profile will represent all volume of trades that occurred at or below the bid. 
 
When the user chooses to "Draw As...Volume Profile", nine new colors are now available in addition to 
the navy color that has been the default in previous versions. The new choices include Red, Green, Blue, 
Silver, Gold, Turquoise, Purple, Burgundy, Forest, and Navy. 
 
Split Session profiles may now be setup so the overnight session is ignored completely and only the day 
session is drawn. In addition, any naked lines will only consider the day session data and will not be 
terminated if touched by a bar during the overnight session. In order to set this up, choose "Custom: 3 
Sessions" as the "Time Per Profile". Specify a Period 1 (under "Per 1" label) equal to the number of 
minutes in overnight session (commonly 1020 for session 31). Specify a Period 2 (to right of "Per 2" label) 
equal to the number of minutes in the day session (commonly 405 for session 31). Last, check the new 
checkbox "Ignore First Session" in the checkbox just below the "Time Per Profile" area. This option 
allows users to see the overnight data without it affecting their day session profiles and naked lines. 

RTL Improvement for PCHG() and CHG() Functions  

A new numeric constant token ALLDATA has been added to the RTL language. It can be used in 
conjunction with the PCHG (percent change) and CHG (change) functions to produce a custom indicator 
of changes or % changes since the beginning of the time series. The RTL formula PCHG(CL,5) produces 
a moving line showing the % change in price over the preceding 5 periods. PCHG(CL, ALLDATA) 
produces a line showing the % change in price since the beginning of the entire time series of data. When 
this CI is added to a chart, the plot is identical to the line you would see if you were charting the 
underlying instrument as a % Change Line (with Price set to Close). If you save the formula PCHG(CL, 
ALLDATA) as a custom indicator named "Percent Change" and you use Setup: Preferences: Prices, 
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Custom to set Percent Change as one of the eight "Custom Price" types, you can add technical indicators 
to the chart that do analysis on this Percent Change line. Simply choose the Custom Price "Percent 
Change" in any of various indicators that support price type. Moving Averages, Keltner Bands, and scores 
of other indicators can be applied to such custom price types. You can also apply other indicators to the 
PCHG or CHG function easily in RTL to form compound custom indicators. For example the RTL 
formula RAWK(PCHG(CL, ALLDATA)) produces a RawK stochastic line of the % change in price since 
the beginning of the time series. 

Mi xing Market Data Feed and a Brokerage Feed  

In version 10.1.4 and earlier 10.x versions, brokerage integration features are available when a brokerage 
data feed is the market data feed. Users with brokerage accounts with supported brokerage feeds who use 
a non-broker data feed (DTN IQFEED or eSignal) can now setup Investor/RT 10.2 in a "dual feed" 
mode where market data is supplied by the market data vendor while brokerage actions are performed 
with the brokerage feed. At present, any of three brokerage feeds (Interactive Brokers, Rithmic, or Zen-
Fire) can be used by DTN IQFEED or eSignal subscribers. This capability is new and experimental in the 
10.2 Beta testing version. It is recommended that paper trading/simulated demo brokerage accounts be 
used to test these new capabilities. During the beta testing period, the mixed market data / brokerage feed 
capability is "off" by default. To gain access to this feature, it must first be enabled by setting a 
configuration file variable. Do File: Open: Configuration File and add a line at the bottom of the file that 
reads: 
 
      AdditionalBrokerageFeed=true; 
 
Then press Ctrl-S (or do File: Save: Save) to save the configure.txt file. Then, you can go to File: 
Reconfigure. DTN IQFEED and eSignal users will see choices for the supported brokerage destinations. 
Select your brokerage destination from the list and click the Reconfigure button. Next check the feed 
setups by choosing the Setup menu item in the data feed menu. You can also access the Setup menu item 
by clicking on the heartbeat icon on the main toolbar. Notice that both market data feed preferences and 
brokerage feed preferences windows will open. Setup both windows and click OK. Then start the feed. 
Investor/RT will first connect to the market data source and then establish a connection to the brokerage 
feed. You can point your mouse at the main toolbar heartbeat icon and, assuming button help is enabled, 
see a text tip indicating whether both feeds are active. If you have your market data feed already running 
when you reconfigure to a brokerage destination, Investor/RT will automatically connect to the 
brokerage. This connection attempt may fail if your login id and password are not setup for example. 
After enter the setup information, stop and start the feed again. 
 
Thereafter, any brokerage trading orders submissions will be done via the brokerage feed, while streaming 
market data flows as it normally does from DTN IQFEED or eSignal. Since two distinctly different data 
feeds are in use, your instruments must be setup with the proper "Broker Alias" symbol. For example, 
trading through Interactive Brokers using DTN IQFEED as the market data feed, the symbol @ES# or 
@ESM0 will be the instrument you see in your charts. You must setup @ES# with a broker alias of 
ESM0 so that trading orders initiated on @ES# will convey the proper symbol to IB. The @ES# symbol 
also must be setup with all the required IB settings: the expiration date, currency, underlying, and override 
exchange code must meet IB requirements for identifying the symbol when trading orders are submitted. 
 
You may return to File: Reconfigure or use the Trading Order Desk at any time to set the brokerage 
destination back to the Trading Simulator. To disable further use of dual feeds, do File: Open: 
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Configuration File and eliminate the AdditionalBrokerageFeed=true line or simply change true to false 
and Ctrl-S to save the file. Quit and startup Investor/RT again. Thereafter, only the market data feed will 
be used by the software. 

Investor/RT Version 10.2.5 , Released: June 30, 2010  

Main Toolbar Customization  

The main toolbar may now be customized to include just the buttons of interest. In addition, up to eight 
user-customizable shortcut buttons may be added to the main toolbar if desired. Each color coded 
shortcut button can be assigned to a keyboard shortcut that has been setup in the Setup: Preferences: 
Keyboard Shortcuts window. Thus, shortcut buttons on the main toolbar can run schedules, open 
particular charts or layouts, execute trading orders, add indicators to the front chart, etc. To customize the 
main toolbar, choose Setup: Preferences: Main Toolbar. If the main toolbar is visible you may right-click 
in its message area and choose Main Toolbar-->Button Setup. See the Video Library section of the Linn 
Software web site for a video tutorial on customizing the main toolbar. 
 

Math Lines Indicator  

Under construction. 
 

Improved Drawing of Time Bars  

Investor/RT users are able to create pseudo-daily bars using only the day session data by creating a chart 
assigned to session 2 (day session) with 405 minute bars.  Since there are 405 minutes in the day session 2, 
each bar will represent a full sessions activity, but is limited to only the day session.  When this method is 
applied the horizontal scale will now draw as if the chart is a daily chart, resulting in the display of much 
more meaningful labels and lines on month boundaries. 
 

Volume Breakdown Efficiency Improvement  

Due to the nature of the Volume Breakdown Indicator (VB) calculations, it is required to see and 
recalculate on every tick or trade.  In general, VB recalculates very quickly and efficiency.   However, 
certain combinations of settings, including the application of Statistics or Indicators within the VB 
preferences, can reduce the efficiency of this calculation.  In version 10.2, VB was made much more 
efficient on this front, limiting the calculations of the statistic or indicator portion of the VB to every 1 
second while still processing every tick into the underlying data of the indicator.  Heavy users of the VB 
indicator, which use VB in this fashion, should see a big boost in performance in 10.2. 
 

Profile Indicator Efficiency Improvements  

The Profile Indicator, when setup to display longer term composite profiles, can take longer than most 
indicators to process the extended data using the method involved to divide volume and time among 
prices.  In addition, since these composite profiles are profiling such an extended period of time, it's not as 
important to recalculate the Profile Indicator frequently.  Some additional measures have been put in place 
to keep the Profile Indicator from recalculating too frequently. 
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Market Profile Playback -  Go To Today  

When operating the playback that is built into the Market Profile charts (buttons at bottom of Info Box), 
the user now has two new convenient shortcuts.  The + button is used to step forward one increment 
(price change, TPO, etc) based on the settings the user has provided for playback in the Options tab of 
the Market Profile preferences.  However, if the user shift-clicks on the + button, the chart will advance 
to the first letter of the next session.  This allows users to quickly skip forward to the start of a day of 
interest.  In addition, the user can Ctrl-Shift-click on that + button to advance to the first TPO of the 
current (last) session.  This allows the user to quickly advance to the current session or the session that 
just completed and playback the most recent profile. 
 

Volume Price Statistics: New Results  

Several New Results were added to the Volume Price Statistics Indicator.  The user can now access the 
following information: Volume Above or Below the Volume POC, Delta Above or Below the Volume 
POC, Buy Volume Above or Below the Volume POC, and Sell Volume Above or Below the Volume 
POC. 
 

Time and Sales: New Options  

The Time and Sales window was enhanced with two new options.  First, the user can now check the 
"Aggregate Similar Ticks (Live)" check box and then all live ticks that trade at the same price, bid, and ask, 
will all aggregate on a single line.  The volume of that line/entry will continue to build while price 
continues to trade at the same price, bid price, and ask price.  In addition, a "Color Basis" entry was added 
with options of "Bid/Ask" or "Up/Down".  Prior to version 10.2, each row in the Time and Sales 
window was always colored based on the price of the trade relative to the price of the bid and ask.  If the 
price traded at or above the ask, the row was given the Buy Color.  If it traded at or below the bid, it was 
given the Sell Color.  In version 10.2, the user still has the Bid/Ask coloring option, but also has a new 
"Up/Down" option.  The Up/Down color basis will paint rows in the Buy Color for all trades that follow 
an up tick in price.  The Sell Color will be used to paint trades that follow a down tick in price. 
 

RTL Improvement for PCHG() and CHG() Functions  

A new numeric constant token ALLDATA has been added to the RTL language. It can be used in 
conjunction with the PCHG (percent change) and CHG (change) functions to produce a custom indicator 
of changes or % changes since the beginning of the time series. The RTL formula PCHG(CL,5) produces 
a moving line showing the % change in price over the preceding 5 periods. PCHG(CL, ALLDATA) 
produces a line showing the % change in price since the beginning of the entire time series of data. When 
this CI is added to a chart, the plot is identical to the line you would see if you were charting the 
underlying instrument as a % Change Line  (with Price set to Close). If you save the formula PCHG(CL, 
ALLDATA) as a custom indicator named "Percent Change" and you use Setup: Preferences: Prices, 
Custom to set Percent Change as one of the eight "Custom Price" types, you can add technical indicators 
to the chart that do analysis on this Percent Change line. Simply choose the Custom Price "Percent 
Change" in any of various indicators that support price type. Moving Averages, Keltner Bands, and scores 
of other indicators can be applied to such custom price types. You can also apply other indicators to the 
PCHG or CHG function easily in RTL to form compound custom indicators. For example the RTL 
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formula RAWK(PCHG(CL, ALLDATA)) produces a RawK stochastic line of the % change in price since 
the beginning of the time series. 
 

Mixing Market Data Feed and a Brokerage Feed  

In version 10.1.4 and earlier 10.x versions, brokerage integration features are available when a brokerage 
data feed is the market data feed. Users with brokerage accounts with supported brokerage feeds who use 
a non-broker data feed (DTN IQFEED or eSignal) can now setup Investor/RT 10.2 in a "dual feed" 
mode where market data is supplied by the market data vendor while brokerage actions are performed 
with the brokerage feed. At present, any of three brokerage feeds (Interactive Brokers, Rithmic, or Zen-
Fire) can be used by DTN IQFEED or eSignal subscribers. It is recommended that paper 
trading/simulated demo brokerage accounts be used to test these new capabilities.  
 
To setup Investor/RT for dual feed usage go to File: Reconfigure. DTN IQFEED and eSignal users will 
see choices for the supported brokerage destinations. Select your brokerage destination from the list and 
click the Reconfigure button. Next check the feed setups by choosing the Setup menu item in the data 
feed menu. You can also access the Setup menu item by clicking on the heartbeat icon on the main 
toolbar. Notice that both market data feed preferences and brokerage feed preferences windows will open. 
Setup both windows and click OK. Then start the feed. Investor/RT will first connect to the market data 
source and then establish a connection to the brokerage feed. You can point your mouse at the main 
toolbar heartbeat icon and, assuming button help is enabled, see a text tip indicating whether both feeds 
are active. If you have your market data feed already running when you reconfigure to a brokerage 
destination, Investor/RT will automatically connect to the brokerage. This connection attempt may fail if 
your login id and password are not setup for example. After enter the setup information, stop and start 
the feed again. 
 
Thereafter, any brokerage trading orders submissions will be done via the brokerage feed, while streaming 
market data flows as it normally does from DTN IQFEED or eSignal. Since two distinctly different data 
feeds are in use, your instruments must be setup with the proper "Broker Alias" symbol. For example, 
trading through Interactive Brokers using DTN IQFEED as the market data feed, the symbol @ES# or 
@ESM0 will be the instrument you see in your charts. You must setup @ES# with a broker alias of 
ESM0 so that trading orders initiated on @ES# will convey the proper symbol to IB. The @ES# symbol 
also must be setup with all the required IB settings: the expiration date, currency, underlying, and override 
exchange code must meet IB requirements for identifying the symbol when trading orders are submitted. 
 
You may return to File: Reconfigure or use the Trading Order Desk at any time to set the brokerage 
destination back to the Trading Simulator. To disable further use of dual feeds, do File: Open: 
Configuration File and eliminate the AdditionalBrokerageFeed=true line or simply change true to false 
and Ctrl-S to save the file. Quit and startup Investor/RT again. Thereafter, only the market data feed will 
be used by the software. 
 

Automatic Historical Data for New Symbols  

When new symbols are added to Investor/RT, the software now auto-detects when the new symbol starts 
feeding real-time data. Reception of data validates that the symbol is valid, so a full complement of 
historical data (daily, one-minute, and tick data) is requested preemptively, before there is a request for 
charting. As a result, after adding a new symbol and then opening a chart on it, you will often be greeted 
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with a complete chart instantly; there is no need to initiate a download manually. This preemptive 
downloading of historical data pertains to all methods of adding new symbols: importing symbols or chart 
definitions, using the Setup: Instruments window, or simply typing a new symbol into the chart setup 
wizard or into a quote page ticker cell. The data feed must be active for this to occur. If you add several 
new symbols while Investor/RT is not connected to the data feed, the preemptive downloading will be 
initiated when you start the feed later. If you enter a new symbol that is invalid, then there will be no data 
flow and no historical data either. If you correct the symbol or change one or more of its properties 
(exchange, expiration date, etc) and data then begins to flow, the preemptive downloading will be initiated 
for the new symbol when the first valid quote or trade report is received by Investor/RT. Users of 
brokerage data sources who use DTN MA for historical backfill will also benefit from this improvement 
so long as the DTN Alias Symbol is setup correctly. For most futures contracts and for all equities, adding 
a new symbol automatically creates the proper DTN alias symbol. When DTN MA is in use and the 
addition of a new symbol does not yield any historical data, the problem is likely to be the DTN Alias 
symbol is incorrect. Fix the alias and perform a Full Download manually to remedy (right-click in a chart 
and choose Download Data: Full Data). 
 
Automatic downloading of newly added symbols is the default and is recommended, but if for some 
reason you would prefer that downloading be done manually you can turn off the automatic downloading 
by adding a line to the configuration file (configure.txt): 
 
DownloadFullDataNewSymbols=false; 
 

Custom Instrument Setup Improvements  

The Setup: Custom Instruments window has been improved to allow the user to adjust the symbol 
selector at the left to show only the symbols in a particular quote page. Click the "+" button at the upper 
right corner of the symbol select and choose "Show Quotepage..." from the ensuing pop up menu. A list 
of quote page names will appear. Pick one and click OK. When forming SUM type custom instruments 
you may now do an "Add All" operation to add all the symbols currently listed in the symbol selector to 
the new custom instrument. The Add All is performed by holding down the SHIFT key while clicking the 
--> (Add) button. Similarly you can clear the list of components currently listed on the right side by 
holding down the SHIFT key and clicking the <-- (Remove) button. Using these new capabilities, you can 
form a new custom instrument SUM of all the symbols in some quotepage very quickly with a few mouse 
clicks. First use the + button to display the quotepage's symbols on the left, then Shift-Click on --> to add 
them all as components. The software now detects when an attempt is made to add a component with 
identical settings for symbol, price and multiplier and rejects any addition that would result in a duplicate 
in the list on the right with an explanatory message. 
 

Date F ormat Preference  

The display of dates throughout Investor/RT has historically been done as month/day/year or 
month/day. Version 10.2 introduces a user selectable date format preference, see Setup: Preferences: 
General. Initially, there are three date formats available. The default is mm/dd/yyyy, i.e. dates are shown 
as in the prior versions in month/day order, e.g. 5/17/2010. Alternatively, dd-MMM-yy format will show 
dates in day-month form, e.g. 17-May or 29-Sep-10. A third choice is MMM dd, yyyy, which shows the 
dates in this form: Apr 19, 2010 or Apr 19. Months are always abbreviated with 3 letters. In some contexts 
where space is limited, e.g. in the time scale of a chart, you may see a date shown as 3Aug or Sep22. In 
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rare instances where displaying the month abbreviation is not possible, Investor/RT will display the only 
numbers for day and month. You may see this, for example, the multi-pane chart time scale. If you have 
chosen the dd-MMM-yy form as your preferred format, a date of 4-May will be shown as 4-5. Generally 
you will a progression of dates, e.g. 3-5, 4-5, 5-5, 6-5 on the scale so it will be clear that the first number is 
the day. It is anticipated that those who choose the dd-MMM format will be international clients 
accustomed to viewing dates as dd/mm/yyyy anyway. 
 
When historical data is exported by Investor/RT, the date is always expressed as mm/dd/yyyy as this is 
the expected date format when importing data. To revise the date format setting, go to Setup: Preferences: 
General and choose the Date Format you prefer from the menu button. As you revise the format, a 
sample date/time is shown to the right. The selected format goes into effect globally when you click 
Apply or OK. 
 
Note that this setting only pertains to displayed dates. There are various date entry "controls" in 
Investor/RT that were developed to accept the entry of a date/time in the form: mm/dd/yyyy hh:mm:ss. 
When using date entry controls, enter the month first, regardless of your date format preference. 
 

Profile Indicator Enhan cements  

The Profile Indicator has been enhanced with several new options. In addition to the options of "Price 
and Time" or "Price and Volume", the user now has the option to base the profile on "Price and Buy 
Volume" or "Price and Sell Volume".  When "Price and Buy Volume" is chosen, the profile will represent 
all volume of trades that occurred at or above the offer.  When "Price and Sell Volume" is chosen, the 
profile will represent all volume of trades that occurred at or below the bid. 
 
When the user choose to "Draw As...Volume Profile", nine new colors are now available in addition to the 
navy color that has been the default in previous versions.  The new choices include Red, Green, Blue, 
Silver, Gold, Turquoise, Purple, Burgundy, Forest, and Navy. 
 
Split Session profiles may now be setup so the overnight session is ignored completely and only the day 
session is drawn.  In addition, any naked lines will only consider the day session data and will not be 
terminated if touched by a bar during the overnight session.  In order to set this up, choose "Custom: 3 
Sessions" as the "Time Per Profile".  Specify a Per 1 (user "Period 1" label) equal to the number of 
minutes in overnight session (commonly 1020 for session 31).  Specify a Period 2 (to right of "Per 2" 
label) equal to the number of minutes in the day session (commonly 405 for session 31).  Last, check the 
new check box "Ignore First Session" in the check box just below the "Time Per Profile" area.  This 
option allows users to see the overnight data without it affecting their day session profiles and naked lines. 
 

Database Compression and Smart Tick Compression  

The Database Compression feature has been enhanced to apply Smart Compression of Tick Data when 
compressing the Intra-day Database, if Smart Compression option is enabled. Formerly, users with long 
term tick data collections who enabled smart compression, would gain the benefits of smart compression 
only on newly downloaded, newly imported, or real-time collected ticks. If Smart Compression of tick 
data is enabled, performing a Compress Database on the Intra-day database will now compress the entire 
tick data collection for all symbols in one step. 
 



 33 

 

Volume Breakdown and TPO Indicator Efficiency in RTL  

The Volume Breakdown and TPO Indicators require seeing and processing each tick to retain accuracy.  
For this reason, any RTL item (custom indicator or signal marker) within a chart which involves VB or 
TPO has been forced to recalculate every 1 tick in previous versions.  This works fine as long as VB or 
TPO is used alone and is not combined with other less efficient settings or tokens.  However, many users 
do wish to combine these tokens (VB & TPO) with other logic.  These combinations in the past have 
caused some serious problems for users, primarily causing the program to run behind due to the indicator 
calculating too frequently and taking too long to compute each time. 
 
To solve this problem, these RTL objects that contain VB or TPO now honor the recalculation period 
that the user provides and does not force "every 1 tick" recalculation.  In order for VB and TPO to 
continue to provide accurate results, these components are added invisibly to the chart.  These invisible 
VB and TPO indicators recalculate efficiently every tick.  The RTL object simply grabs the array of values 
from these invisible indicators each time it does recalculate and uses these update/accurate values.  This 
change really opens the door for users to combine the various results available to both the VB and TPO 
indicators with other logic to create more robust and complex signals and custom indicators. 
 
 

Automation of "Load Volume at Price"  

A number of indicator require the underlying bars/instrument to be setup with "Load Volume at Price" 
checked order to compute an accurate result.  These indicators include Volume Breakdown, Profile 
Indicator, and Volume Price Statistics, among others.  In the past, the user would be required to turn on 
this option manually in order to result in these indicators producing valid results.  However, in version 
10.2, Investor/RT detects the situation where one of these indicators has been added to a chart that does 
not have "Load Volume at Price" turned on, and turns it on automatically so the data will be available to 
the indicators calculations.  The user no longer needs to be concerned with whether this option as been 
turned on. 
 
 

"Label Current Value" Honors Scale Font Size  

Each indicator has an option to "Label Current Value" in the scale.  The font size of these labels now 
honors the font size specified for the vertical scale.  The vertical scale font size can be set to small, 
medium, or large, by double-clicking in the vertical scale to bring up the vertical scale settings.  If the user 
would rather keep the current value labels small regardless of scale font size, they may open the 
configuration file by choosing "File: Open: Configuration File" from the main menu and entering the 
following line: 
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New "Locked" Option for Reference Lines  

The Horizontal Reference Line indicator has been enhanced with a "Locked" option.  When this option is 
checked, the user is unable to draw the reference line up or down, and unable to delete the reference line 
by selecting it and pressing the delete key on the keyboard.  It essentially locks it into place on the chart 
and prevents accidental deletion or dragging of the line due to mouse clicks or keyboard strokes.  This will 
be common for users who want to add reference lines at various levels in indicator panes and lock them 
into place.  The user must go into the reference line preferences and uncheck the "Locked" checkbox if 
they want to delete or drag the line to a different price.  The user can however modify the price within the 
preferences window even when locked. 
 
 

Profile Indicator: "Igno re First Session"  

The Profile Indicator was enhanced with a new "Ignore First Session" check box which only appears 
when the "Time Per Profile" is set to "Custom: 3 Sessions".  This profile duration option is commonly 
used to create split session profiles of the overnight session and the day session.  As a specific example 
many users have a chart of the ES set to session 31, and they use a "3 Sessions" setting along with Period 
1 of 1020 minutes and Period 2 = 405 minutes.  This results in one profile for the overnight period (which 
is 1020 minutes in duration) and another for the day session (which is 405 minutes in duration).  However, 
a number of users have expressed interest for an option which ignores the overnight session altogether, 
and provides just the day session profile on the session 31 chart, and extends the naked POCs, Highs, 
Lows, etc, while ignoring the overnight data altogether.  In other words, do not terminate a naked high 
with overnight data, only terminate it if touched by day session bars. 
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Profile Indicator: New Shading Results  

The Profile Indicator has now been enhanced with 11 new shading options. A new listbox now appears 
when the user setups up the profile indicator with "Draw As: Volume Shading".  These include Red, 
Green, Blue, Silver, Gold, Turquoise, Purple, Burgundy, Forest, Navy, Peak/Valley.  The first 10 options 
color the each price a darker shade of the specified color based on the amount of relative volume traded at 
that price.  The last option, Peak/Valley, colors each price a shade of red or green based on whether the 
price is closer to a peak (green) or a valley (red). 
 
Along the same lines, the border color used to paint the border of the profile histograms was adjusted.  In 
the past, the color specified for the candle border color of the chart was used.  This has been changed to 
simply use a color that is slightly darker than the color being used to paint the price (based on relative 
volume of that price). 
 
 

Profile Indicator: New Results: Buy and Sell Volume  

The Profile Indicator has been enhanced to add new result options.  In addition to "Price and Time" and 
"Price and Volume", the two options "Price and Buy Volume" and "Price and Sell Volume" are available. 
When the user chooses "Price and Buy Volume", the profile plots the amount of buy volume (volume 
traded at ask price) that traded at each price.  Similarly, when the user chooses "Price and Sell Volume", 
the profile plots the amount of sell volume (volume traded at bid price) that traded at each price level. 
 
 

New Volume Price Statistics Results: Delta Above/Below 

Midpoint  

Two new result options were added to the Price Statistics Indicator Delta Above Midpoint and Delta 
Below Midpoint.  These results provide the user with the delta of all trading that occurred at prices above 
or below the midpoint of each bar. The midpoint of each bar is defined as being the price halfway 
between the high and low of the bars. 
 
 

Miscellane ous 10.2 Fixes and Improvements  

ü A long standing bug was causing multi-paned charts that were setup with "Look Ahead Bars" to 
draw without the look ahead period when the chart updated in real-time. This has been corrected. 
While the "Right Margin" chart setting is now the recommended method for specifying white-
space to the right of the last bar, the look ahead bars alternative may be desirable for those who 
wish to see trend lines or regression lines extended some fixed number of bars into the future to 
observe where the line extension intersects the vertical price axis. 

 

ü Duplicating a multi-paned chart while one or more indicators were selected was producing a fatal 
error. This has been corrected. The selection is released before the chart is duplicated. 

 

ü The Zig-Zag indicator was producing a fatal error if the turning points were setup to show total 
delta and there was no tick data on file to compute the delta values. This has been corrected. 
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ü RTL formulas using WCCI indicator token were not working properly when the WCCI token was 
setup to use the CCI Turbo method. This has been corrected. 

 

ü A bug was fixed in the Database Wizard (Alt-U Window). The Compress Before Backup check 
box was not being considered properly. This is fixed now so that checking this box runs all of the 
check marked compressions marked in the Database Compression section of the wizard when you 
use the wizard's Backup Database button. A Windows 7/Vista specific bug was fixed to permit 
compression of Trading Notes. Windows 7/Vista was blocking this utility because of a disk write 
permissions issue. 

 

ü Two additional keyboard shortcuts were added under the "Open" Action. Open Object Editor 
and Open Market Profile Chart are now eligible for function key shortcuts in Setup: Preferences: 
Keyboard Shortcuts. The Open Chart keyboard shortcut enable the specification of a particular 
chart name to open. Open Market Profile Chart shortcut will show a list of available Market 
Profile chart names for selection at the time you invoke the shortcut. 

 

ü Version 10.2 checks the database backup location at startup to determine whether the backup_f 
folder in the current data_f (database) folder is setup as the backup location. This the 
recommended setting for most users. If the backup s specified as some other location, a prompt 
will appear at startup alerting you to this fact and requesting permission to change to the default 
backup location. Click OK to reset the backup location to the backup_f folder in the current 
data_f folder, click "Setup" to review the backup preferences, or click "Cancel" to do nothing. If 
you have some reason for specifying a non-standard backup folder location, these prompting 
messages can be eliminated by setting a configuration variable:  CheckBackupLocAtStartup=false; 

 
The checking for non-standard backup locations is aimed at preventing 
accidental running of two instances of Investor/RT, both using the same 
backup location. By using the recommended setting, each database data_f 
folder will contain its own backup_f folder so there is no confusion about 
which backup goes with which database. 
 

ü Version 10.2 adds efficiency measures when RTL objects in the chart reference the VB or 
Profile Indicator. Investor/RT detects this usage and automatically inserts a hidden VB and/or 
Profile Indicator into the chart. This hidden indicator will efficiently track the real-time data 
and keep the VB or Profile data up to date. The RTL objects within the chart will then use the 
resident VB or Profile results directly instead of having to compute them. This has a major 
positive impact in reducing resources requireed for signals and custom indicators that relly on 
VB or Profile analysis. 

 

ü Brokerage support for Interactive Brokers was improved in 10.2 to better synchronize the 
Investor/RT Portfolio with the prior trade executions reported by IB to Investor/RT when 
connecting. All working orders and all previous fills for the day will now appear automatically 
in the Order Status window, and the net position in the portfolio will match that shown in 
TWS as it should. 
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ü Version 10.2.3 fixes a bug that was causing chart buttons to be moved into a new button pane 
at the top of the chart window if the chart contains a custom indicator or signal that references 
the VB or Profile indicator. 

 

ü Version 10.2.3 fixes a bug that caused a message to appear at startup about load failed for 
brokerage DLL if the user was configured for use with Transact/Infinity. 

 

ü Clicking the + plus button at the upper right corner of Time and Sales windows to optimize 
the column width spacing now spaces the columns a bit wider than before to make the data 
more readable. 

 

ü Version 10.2.2 and 10.2.3 fixed two bugs that were causing Investor/RT to become non-
responsive when opening charts containing particular indicators that require volume at price 
analysis. 

 

Investor/RT Version 10.1, Released: March 16, 2010  

Version 10.1 Enhancements  

Efficiency Improvement Using Invisible Instruments  

The MPD Indicator within multi-pane charts runs MUCH more efficiently when bars of the MPD 
periodicity and instrument are added invisibly to the chart.  MPD then uses those invisible bars without 
having to load data each time it calculates.  The net effect is a much more efficient MPD. Prior to version 
10.1b8, the user was responsible for adding these invisible bars to the chart and ensuring that they were 
setup properly.  Now, Investor/RT will automatically add these invisible bars to the chart with the proper 
setup.  In short, the user now will get the most efficient implementation of MPD each time without 
needing to be concerned with adding additional bars/instruments to the chart.  This is a very convenient 
enhancement for users of the MPD indicator. 
 

New Indicator: Woodie's CCI (RTL WCCI)  

An Indicator titled Woodies CCI has been added to the library of technical indicators.  This indicator 
implements the WCCI as described here: www.woodiescciclub.com. 
 

New Indicato r: Two Array Statistics (RTL TAS)  

A new indicator called Two-Array Statistics has been added to the library of Technical Indicators.  This 
indicator allows the user to compute a variety of statistics historically between any two arrays of custom 
indicators, including: Slope, R-Squared, Correlation, Product, Ratio, Difference, and Sum. 
 

New Indicator: ATR Stop (RTL ATRS)  

A new indicator titled ATR Stop has been added to the library of technical indicators.  ATR Stop helps 
define the current trend.  The indicator plots a line/dot above the prices bars when a downward trend is 
detected, and a line/dot below the bars when an upward trend is detected.  These lines are commonly 
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used as trailing stops.  This indicator is commonly used as a exit tool rather than an entry technique.  
When price crosses the ATRS value, the trend reverses and VSTOP moves to the other side of price. 
 

New Indicator : Volume Price Statistics. (RTL VPS)  

A new indicator titled Volume Price Statistics has been added to the library of technical indicators.  The 
Volume Price Statistics indicator provides the user with a variety of statistical measures based on the 
volume at price.  These statistic options are described in more detail above. 
 

New Indicator: Empirical Mode Decomposition (RTL EMD)  

A new indicator titled Empirical Mode Decomposition Indicator (EMD) has been added to the library of 
technical indicators.  The Empirical Mode Decomposition Indicator (EMD) helps identify whether a 
market is in a cycle or trend mode.  This indicator is discussed in the article titled "Empirical Mode 
Decomposition" in the March 2010 Issue of Stocks and Commodities magazine, by John F. Ehlers and 
Ric Way.  According to the article, when the Trend Component rises above the Average Peaks, the market 
is in an uptrend, when it is below the Average Valleys, the market is in a downtrend, and when it is 
between the two, the market is in cycle mode. 
 
The EMD indicator has 4 optional components: the Bandpass Filter (or cycle component), the Trend 
Component, the Average Peaks, and the Average Valleys.  The inputs include price, period, delta, and 
fraction.  The price defaults to High + Low / 2.  The period should reflect the cycle period (or frequency) 
of the market being studied and defaults to 20 bars.  The delta should be set to half the bandwidth with 
common values of 0.1 to 0.5.  The fraction is the fraction of the average peaks and valleys used to display 
the upper and lower limits for the trend component.  This value is subjective and can be adjusted to fit 
your trading style.  For swing trades that prefer to trade in cycle mode, a larger fraction might be used 
such as 0.25. 
 
For more information on this indicator, please refer to the March 2010 Issue of Stocks and Commodities 
magazine, by John F. Ehlers and Ric Way. 
 

New Indicator: QuoteBoard  

A new indicator titled QuoteBoard has been added to the library of technical indicators.  The QuoteBoard 
allows the user to display columns of price and volume data on multiple symbols within a multi-pane 
chart.  The QuoteBoard has extended capabilities including automatic sorting of the price rows within 
each symbol, hot/cold color shading or custom coloring of each row, price or tick display options, auto-
sorting of symbols based on % Change, and much more.  The QuoteBoard allows users to plot key 
Market Profile price values, OHLC, Pivot Levels (daily, weekly, monthly), all in a single column with 
automatic sorting and coloring.  Videos will be forthcoming on the QuoteBoard as Investor/RT 10.1 goes 
final. 
 

Data Retention Options  Simplified  

For most Investor/RT users, the Setup: Instruments (Symbols) window no longer offers check boxes for 
daily, weekly, or monthly data retention. The recommended settings of daily data retention, no weekly and 
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no monthly data retention will be used. These have long been the recommended settings, suitable for 
most users of Investor/RT. Weekly and monthly charts utilize the underlying daily historical data to draw 
the weekly or monthly bars. We are removing these options because they can be confusing; some 
mistakenly assume that it is necessary to retain separate weekly or monthly historical data in order to view 
weekly or monthly charts. 
 
Investor/RT is capable of producing monthly, weekly, or daily charts from 1925 to present when there is 
adequate data on file. While daily bar data is hard to come by going back that far, long term weekly or 
monthly data for equities, indexes or continuous futures contracts can be imported for analysis. The 
weekly or monthly data retention options are useful for this purpose. You may want to retain only a few 
years of daily bars, a decade of weekly bars and several decades of monthly bars. This reduces data storage 
requirements compared with keeping many decades of daily bars, although storage savings are 
insignificant except when a very large universe of symbols is involved. Generally, the weekly/monthly 
options are of little interest to futures traders. We are simplifying the user interface while keeping these 
seldom needed retention options available to any Investor/RT user who wishes to use them via a 
configuration setting. Any user who has made weekly or monthly data collection a default setting (see 
Setup: Preferences: Instruments) will continue to see the three retention options in the Setup: Instruments 
window. 
 
Alternatively, you may wish employ the recommended default settings, but utilize weekly/monthly 
retention on only certain symbols. This can be accomplished by adding a setting to the configure.txt file. 
Add the line: 
 
EnableWeeklyMonthlyRetention=TRUE 
 
to the configuration file (File: Open: Configuration File) and Save the file (Ctrl-S or File: Save: Save). 
Thereafter daily, weekly, and monthly retention check boxes will be available once again for specifying 
your preferences for any symbol. 
 

Exporting Ins trument Data in a Chart  

Instrument data of any periodicity contained in a multi-paned chart may be exported to text now by right-
clicking inside the chart window and choosing Export: Instrument Data. The Export submenu is new in 
10.1, allowing export of any indicator data or instrument data in the chart. If there are multiple 
instruments inside the chart, a list of them will appear for selection. If there is only one instrument in the 
chart or if a particular instrument is selected in the chart when you do the Export: Instrument Data 
command, that instrument will be exported without prompting. 
 

File: Open: Admin File  

Menu Item.The File: Open submenu now has an Admin File... menu item that will start the file selection 
process at the Investor/RT Admin folder. On Windows XP, the Admin directory is located in the 
installation folder, typically named investrt, located in the Program Files directory. On Windows 7 and 
Vista, the Admin folder is located in the LinnSoft directory within the C:\ Users\ username directory, 
where username is your Windows 7/Vista user login. The File: Open: File... menu item starts the file 
selection process at the mostly recently accessed directory, while File: Open: Admin File... simply makes 
the Admin folder the starting location for opening a file. When using the File: Open: File or the File: 
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Open: Admin File... menu items, if you hold down the Ctrl Key, navigation will begin at the install folder 
on XP, or at the local LinnSoft folder on Windows 7/Vista. Finally, on the main toolbar, the "Open 
Group" button also serves as an Open File button if you hold down the Ctrl Key while clicking on it. File 
selection begins at the install folder on XP, or at the local LinnSoft folder on Windows 7/Vista. 
 
These features are available to Macintosh users as well. On Mac OS X, the Option Key is used instead of 
the Ctrl Key. The Admin folder is customarily located in the Users/Username/Library/Application 
Support/InvestorRT/ folder, where Username is your Mac OS X user login id. 
 

Smart Tick Compression  

Investor/RT 10.1 introduces Smart Compression of Tick Data. This optional feature can be enabled in 
Setup: Preferences: Historical Data. Check or uncheck the box titled "Use Smart Compression of Tick 
Data". When Smart Compression is enabled, ticks are stored in the Investor/RT database in a more 
compact form by consolidating the trading volume for ticks which occur at the same time, price, bid and 
ask. The consecutive ticks are stored as one consolidated tick having a trading volume representing the 
cumulative volume of the component ticks. 
 
Our tests with financial futures tick data show Smart Compression reduces the stored tick count 
consistently by over 85%. Similarly, actively traded equities showed a 50-70% reduction. This reduction in 
tick counts leads to reduced storage requirement on the database, reduced memory footprint for tick-
based charts, and reduced processing time when opening charts that use tick data. Smart Compression has 
a widespread beneficial impact on the performance and functionality of Investor/RT: more tick data can 
be stored in the database, Market Profile and Multi-paned charts load and process much faster, databases 
verify and backup faster, backtesting and optimization of trading systems run faster, etc. For example, a 
futures trader having a tick data retention setting of 3 days could retain 20 days of tick data using less 
space on the database by enabling this feature. 
 
When Smart Compression is enabled, there are some aspects of Investor/RT that are adversely affected; 
this is why Smart Compression is optional. One obvious impact is for ticks/bar periodicity, where actual 
tick count is used to construct each bar. If ticks/bar charts are a part of your analysis, such charts will 
reflect compressed ticks/bar and will not reflect the actual trade count per bar.  All other periodicities 
(Volume Bars, Range Bars, all fixed time interval bars) will be identical whether Smart Compression is 
enabled or not. Advanced volume functionality such as the Profile Indicator (Volume at Price / Delta at 
Price), the Volume Breakdown Indicator (Delta per Bar), and VWAP will be computed correctly when 
Smart Compression is enabled. Some of results choices for the Volume Breakdown (VB) Indicator are 
affected when Smart Compression is enabled. This includes any VB based on Trades instead of Volume, 
and any VB setup with a result that is based on tick counts. Tick count results include: Total 
Trades/Ticks; Average Size; Big Trades %; Average Buy Size; Average Sell Size; Buy Trades/Ticks; Sell 
Trades/Ticks. 
 
For more information see http://www.linnsoft.com/qa/a/193.htm 
 

Keyboard Shortcuts Added for Chart Scrolling  

You may setup function key shortcuts for scrolling multi-paned charts left or right one bar at a time. This 
has been a requested alternative to having to repeatedly click the scroll bar. The Scroll Left and Scroll 
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Right actions are extensions to the chart toolbar. In Setup: Preferences: Keyboard Shortcuts, choose 
"Toolbar / Chart" as the Action and pick "Scroll Left" or "Scroll Right" from the list of chart toolbar 
actions for your shortcut. If you setup F2 as Scroll Right, for example, you may then scroll the chart so it 
is positioned at some starting date and time in the past; then tap F2 repeatedly to bring one new bar at a 
time into view. 
 

Layout Toolbar Improvements  

The layout toolbar now offers a "Save As..." feature to save a copy of the existing active layout under a 
different name. Activate any source layout by selecting its tab on the layout toolbar. Hold down the shift 
key while clicking the "Save Layout" button or icon button. Investor/RT will prompt for a new layout 
name. A new layout tab with the specified name will appear in the toolbar and become the activate layout. 
You may then revise the layout as you wish. The original layout remains intact. When naming layouts, the 
first word in the layout name is used as the "short name" that appears on the tab face in the toolbar, e.g. 
doing a Save As under the name "Test Layout" will create a new tab named "Test". When using the shift 
key to perform a save as, you may specify the name of an existing layout. Investor/RT will ask you to 
confirm the replacement of the former layout having that name with the new one you are saving. 
 
When the layout toolbar is expanded to show the layout setup options, there are blue ? help buttons 
positioned to the right of the Save Layout and Delete Layout buttons. The Delete Layout button was 
revised to request confirmation before deleting the current layout. 
 
On the main toolbar, right-clicking in the message area reveals a more compact pop up menu. This menu 
has sub menus for Layout Toolbar and Main Toolbar related options. In the Layout Toolbar submenu are 
commands to toggle (alternately show/hide) the layout toolbar, center the layout toolbar in the main 
Investor/RT window, and a "Pin to Main Toolbar" menu item that positions the layout toolbar to the 
right of the main toolbar. 
 

Using the Mouse Wheel when Adding Indicators  

When adding an indicator to a multi-pane chart Investor/RT presents a dialog with all the indicators listed 
on the left. You can use the keyboard to cause the list to jump to some alphabetic position. Subsequent 
repeats of the same single letter takes you down the list of indicators starting with that letter, e.g. press the 
letter m five times moves you to the 5th indicator having a name beginning with m, Money Flow in this 
example. You may also tab the space bar when you are scrolled down to snap back to the top if the list 
where "Choose Indicator" is displayed and the rolodex of indicator names appears on the right. For those 
that like to use the mouse wheel to scroll, a few new twists have been added. Rolling the wheel up or 
down selects and displayed the indicator as your scroll one at time thru the indicator names. If you hold 
the SHIFT key down as you move the mouse wheel, each click of the wheel advances you 5 forward or 
backward, i.e. you scroll faster. Then there is the Ctrl key for alphabetic jumps. With Ctrl key down each 
wheel click jumps to the top of the list of names beginning with the next or prior alphabetic letter. You 
can use the keyboard and scroll wheel in tandem of course, e.g. press m to go to the 1st indicator in the 
M's, Moving Average then move the wheel to move down thru the M's. If you want MPD and you 
remember that MPD is the last indicator in the M's then press N and wheel up one. You can also use the 
up/down arrow keys to scroll thru the list one item at a time. Shift and Ctrl only modify mouse wheel 
effects. 
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Handling of Indicator Exceptions  

Investor/RT for Windows now uses MS Structured Exception Handling for all technical indicator 
calculations. Sometimes an indicator calculation can cause a fatal error. This could be due to a defect in 
the software itself, or perhaps some user specified preference setting was entered incorrectly, or perhaps 
the indicator was a user-developed indicator running in Investor/RT as a PLUGIN indicator and there is 
a defect in the plugin (Investor/RT SDK required). In prior versions, such exceptions would be handled 
by stopping the data feed, closing the database, reporting the fatal error and requiring Investor/RT to be 
restarted. Now, these exceptions are handled in a manner that enables Investor/RT to continue running, 
only the particular indicator that failed is marked as having caused an exception and there will be no 
further attempts to calculate the errant indicator. The user will see no drawing for the indicator because it 
could not compute its results. If you revise the preferences for the indicator, IRT will try again to calculate 
the indicator using the revised preferences. If another exception occurs, it will be disabled. Sometimes a 
preference change will "fix" the problem and computation will resume normally for the indicator. This 
kind of exception handing will be especially welcome to users of the Investor/RT SDK where defects in 
programming plugins can now be detected without causing Investor/RT to terminate. 
 

Profile Indicator: Naked POCs/Closes/Extremes  

The Profile Indicator has been enhanced with an option to draw lines for naked POCs, naked closes, and 
naked high/lows.  The naked POC lines will extend forward in time past the profile period until a bar 
takes it out (touches it).  Naked closes work the same way but use the closing price of the profile period.  
Naked highs and lows similarly extend the highs and lows of the profile period until they are touched by a 
future bar. 
 

Profile Indicator: Automatic Peaks/Valleys  

The Profile Indicator has been enhanced with an option to automatically draw reference lines at peak and 
valley prices.  A peak is defined as a price whose volume exceeds that of the prices surrounding it.  A 
valley is defined as a price whose volume is lower than that of the prices that surround it.  The user is 
given then option of selecting the Peak/Valley "Sensitivity".  A sensitivity of 10 would require a peak 
price's volume to be higher than the 10 prices above and below it.  A sensitivity of 20 would require a 
valley's volume to be lower than the 20 prices above and below it. 
 

Session Statistics -  Ignore First  x Minutes  

A new option has been added to the session statistics titled "Ignore the first x minutes of the session".  
This option can be especially useful to those trying to get the high or low of the day session (session 2) 
while looking at a chart set to the full GLOBEX session (session 31).  In this instance, setup session 
statistics to ignore the first 1020 minutes of the session.  It would then begin to compute the highest high 
or lowest low on the first bar of the day session. 
 

Miscellane ous 10.1 Fixe s and Improvements  

ü Layout Toolbar now permits empty layouts to be saved. 
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ü Fundamental data items "Short Interest" and "NAICS" (industry classification code) are now 
available on IQFEED for display in quote pages. Either column may also be used in RTL 
formulas. 

 

ü Configuration variables were added. Use "AutoAddTempInvisInstruments=false" to turn off 
automatic addition of temporary invisible instruments. The default is true, the invisible 
instruments improve multi periodicity efficiency, when the Profile indicator and/or MPD 
indicator is used. For IB users, use "IBHistoricalPacingInterval=15" to allow 15 seconds between 
each IB backfill request. Default is 10 seconds. IB users with a DTN MA subscription have no 
pacing restrictions. 

 

ü Various tweaks for Windows 7/Vista were made. Pinned toolbars now align perfectly with their 
associated windows (as they long have on Windows XP). The position, size, and maximized state 
of the main Investor/RT task window is now properly re-instated at startup. 

 

ü Windows users will see a warning message if memory usage reaches an abnormally high level. The 
default warning level is 250MB, far beyond the memory footprint normally required by 
Investor/RT. Users with memory intensive workspaces can increase this threshold if the warning 
is bothersome. Use the configuration file variable "MemoryUsageWarningMB=300" for example 
to set the threshold to 300. If you see this warning consult with support to diagnose the cause of 
such abnormally high memory usage requirements. 

 

ü A bug was fixed in the Layout Toolbar. The Layout in effect when quitting was being retained as 
the startup layout only if the "Automatically Save Layout Changes" option was on for the layout. 
When this option was off, the "Last Session Layout" was mistakenly established as the active 
layout the next time Investor/RT is started. 

 

ü Clicking on a ticker symbol inside a chart QuoteBoard indicator will change the current chart to 
that symbol. This makes it very convenient to use the QuoteBoard as quickly changing symbols in 
the rest of the chart. If you set the multi-linking color of the chart to black using the color box at 
the lower right corner of the chart window, the chart becomes locked; symbol substitutions from 
multi-link operations or QuoteBoard clicks are disabled. 

 

ü A configuration variable was added to allow Windows users to specify whether the cross hairs 
show the price level near the intersection point of the cross hair, the new default behavior, or 
show the price level at the far right of the horizontal cross hair line near the price axis as in prior 
versions. Users who prefer to see the price at the vertical scale can open the File: Open: 
Configuration File; add this line to the bottom and save the file (Ctrl-S). 

     ShowPriceAtCrossHair=false 
 

ü A configuration variable was added for limiting the size of historical data arrays. The configuration 
variable, MaxMemoryArraySize, defaults to zero, meaning no limit. If MaxMemoryArraySize is set 
to a number, this number is multiplied by 1 million to set the limit on the size of historical data 
arrays. In prior versions of Investor/RT, a limit of 10 million could be imposed by checking a box 
in the Historical Data preferences window. Setting MaxMemoryArraySize=10 in the configure.txt 
configuration file has a similar limiting effect. When a limit is specified, attempts to open charts 
that call for millions of ticks to be loaded will fail if the tick data collection size exceeds the limit. 
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The recommended setting is 0, no limit. If you are experiencing out of memory conditions, setting 
a limit of say 10 (million) will alert you to the chart that may be requesting too much memory 
before the out-memory condition actually arises. 

 

ü Layout Toolbar asks for confirmation when deleting a layout. 
 

ü The contextual menu when right-clicking in the message area of the main toolbar has an enhanced 
Layout Toolbar submenu. Menu items are provided for Enabling the toolbar, pinning the layout 
toolbar to the main toolbar at the right, and centering the layout toolbar in the main Investor/RT 
window. 

 

ü When symbols are deleted, e.g. using the red trash button on the quotepage toolbar or setup 
instruments window, any open windows containing the symbol are notified. Quotepages, for 
example respond by removing the affected row(s) from the quotepage. Multi-paned chart windows 
will remove the instrument from the chart and will close automatically if there are no remaining 
instrument(s) in the chart. Time and Sales windows will close automatically if they showing data 
for the now deleted symbol. 

 

ü System added temporary invisible instruments no longer appear in the pane title bar. User added 
invisible instruments are listed by ticker and periodicity only. The pane title displays drawing tool 
indicators (trend lines, ref lines, fibs, etc) after first listing all instruments and other indicators. Ref 
lines are listed last if present. 

 

ü Price labeling in the vertical scale area for instruments is now enabled when your scroll back in 
time, the value displayed is typically the close of the last bar displayed, not necessary the current 
price of the instrument. Value display is also enabled when the charting reflect percentage and not 
actual trading price. For example, an instrument with a drawing type of Histogram and a price type 
of %Change will now the %Change value of the last histogram block numerically. 

 

ü A bug was fixed in 10.1.3 where indicators associated with invisible instruments would not draw. 
 

ü A bug was fixed where intraday time interval charts expressed in minutes and seconds (not an 
even number of minutes) would not show a time scale on the horizontal axis. 

 

ü The Database Utilities Wizard (Alt+U) can now perform database initialization of the portfolio 
section of the Investor/RT database. All portfolios, positions, and historical position data are 
destroyed and the system starts with a clean slate with the Simulated portfolio setup for use with 
the Investor/RT trading simulator. The Control-->Database Utilities-->Initialize submenu also 
includes this new utility function. 

 

ü Versions 10.1.3 and later now support the most recent TransAct API.  In doing so, the "TransAct: 
Setup" menu now provides an option to "Connect to Demo Server".  If the user has a demo 
account with TransAct, they should check this check box.  Otherwise, if this check box is 
unchecked, the user will connect to the live TransAct server. 
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ü Broker Alias symbol may now be displayed in a portfolio. This may be useful to those using a 
market data feed in conjunction with a brokerage feed where the broker symbol differs from the 
market data symbol. 

 

ü If Investor/RT encounters a fatal exception, diagnostic information is automatically sent via the 
internet to the developement team. The diagnostic data is minimal and the transmission typically 
takes just a couple of seconds. You can turn off this reporting of fatal errors by adding a line to 
the configuration file (configure.txt): CrashReporter=false. It is recommended that you allow 
diagnostic reporting. This enables the developers to monitor stability issues and respond as needed 
with maintenenance releases. 

 

ü A minor bug was corrected regarding the progress bar when backtesting a single symbol with a 
large amount of historical data where the percentage completed was incorrectly reported. 

Investor/RT Version 10.0, Released: November 16, 

2009  

Version 10.0 Enhance ments  

Introducing Version 10.0 Investor/RT 10.0 marks a significant new direction for Linn Software. This 
release includes, for the first time, the ability to submit trading orders directly to supported brokerages 
from within Investor/RT charts and trading systems. While Investor/RT has long supported brokerage 
execution via intermediary software, Version 10.0 implements direct-to-brokerage connectivity and 
support for a broader range of brokerage clients. See Introducing 10.0 for more... 
 

Investor/RT 10.0 introduces support for Rithmic and Zen -

Fire   

High-speed electronic trading networks used by Mirus Futures, Amp Futures and other brokerages. The 
Investor/RT platform provides integrated access to the Rithmic and Zen-Fire networks for market data, 
historical data, and brokerage execution, bringing the powerful decision support capabilities of 
Investor/RT to clients using Rithmic or Zen-Fire brokerage accounts. Trading via Rithmic and Zen-Fire 
is implemented using the "Trading Order" infra-structure of Investor/RT. Trading orders are created and 
saved by name using the Trading Order Desk window. Trading orders can then be executed directly from 
the Order Desk window, or by clicking trading order buttons deployed inside Investor/RT charts; they 
can be triggered automatically by trading signals that fire within a chart when user-specified market 
conditions occur; they can be integrated into powerful trading systems created by the user with the 
Trading System Tools (Investor/RT tools for back testing, optimization, and deployment of automated 
trading systems). Initially, Investor/RT trading orders for Rithmic or Zen-Fire support Buy and Sell order 
actions for order types: market, limit, stop, stop limit. Cancel Order, Cancel All Orders, and Open 
Order/Position Status Requests are also supported via the Trading Order setups. A "Revise Order" order 
action is supported; it enables the user to submit revisions to open stop orders, limit orders and stop limit 
orders. Both order quantity and stop/limit prices may be revised. The revise order works well in 
conjunction with charts that contain Reference Lines that the user designates as the stop or limit price 
with an associated user variable. The user can set his stop price and limit price V# variables by dragging 
the appropriate reference lines to the desired price points in the chart.  Then trading orders (e.g. a sell stop 
order) that reference the V# variable(s) are submitted and become open orders. Later, the user can drag 
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and drop either the stop or limit line as desired and submit (e.g. via a click on a chart button) a Revise 
order to adjust the stop and/or limit price. Mouse click selection of stop and limit prices is also supported. 
When a trading order with this setup is submitted, the chart prompts for the stop or limit price. The user 
clicks in the vicinity of the desired price to see a price ladder of nearby prices and picks the precise stop or 
limit price from this list. 
 
Fill reports and order status updates are handled by Investor/RT, updating the Trade Position Size 
(TR_POS) and Trade Fill Price (TR_FILL) quotepage columns and RTL variables. All order fills are 
recorded automatically in the Investor/RT Portfolio corresponding to the Rithmic or Zen-Fire account 
name in use.  The user creates a portfolio account with the name of their brokerage account; the portfolio 
window will update in real-time as positions are opened and closed, showing gain/loss and other data 
about each open position. Support for other order types, e.g. Limit if Touched, Market if Touched orders 
will be added later in the beta testing period. The trading order architecture of Investor/RT is a 
foundation; it is an infra-structure for conveying brokerage orders to a brokerage destination. We will 
build on this foundation in future releases, adding user-interface components and brokerage strategy 
setups to further simply various kinds of user-directed trading. Videos will be available demonstrating how 
trading orders are setup and deployed within Investor/RT. 
 

Direct Brokerage Support for Interac tive Brokers  

Investor/RT has long supported Interactive brokerage trade execution using Autotrader software as a 
conduit or intermediary for routing Investor/RT "Trading Orders" to the IB TraderWorkstation 
brokerage platform. Version 10.0 introduces direct-to-broker support for IB. Users of the IB Edition of 
Investor/RT may now create and execute Trading Orders for Interactive Brokers and those orders will be 
conveyed directly to TraderWorkstation. Fill reports and order status updates are handled by Investor/RT, 
updating the Trade Position Size (TR_POS) and Trade Fill Price (TR_FILL) quotepage columns. New to 
the direct-to-brokerage implementation for IB users is that all fills are now recorded automatically in the 
Investor/RT Portfolio corresponding to your IB account. For example, you wish to "paper trade" using 
an IB account DU12345, you create a portfolio account with that name and it will update in real-time as 
positions are opened and closed. Initially, Investor/RT supports Buy, Sell, and Sell Short order actions 
and order types: market, limit, stop, stop limit, market on close, limit on close. During initial beta testing 
deployment of these new trading features trading orders will be permitted only on IB paper trading 
account. Those interested in live trading using Investor/RT trading orders during the beta testing period 
please contact Linn Software after having thoroughly tested these trading methods using a paper trading 
account. 
 
Autotrader and NinjaTrader are no longer supported by Investor/RT Verison 10.0 and higher. 
 
Trading order setups no longer have a "Destination" and an "Account" setup. These setups were 
necessary in the past but now, with Investor/RT communicating directly to the brokerage system, the 
destination and accounts that are available for trading are now determined automatically from the 
brokerage. The user can specify the default brokerage destination in the File: Reconfigure window or in 
the Trading Order Desk. The trading order desk presents the list of trading destinations and accounts 
within each trading destination. Trading order setups are now independent of brokerage destination and 
account. When you submit a trading order manually or using an automatic method, the trading order will 
be sent to the current destination and current account setup for that destination. 
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Direct-to-Broker trading order support will be expanded over time to include additional data sources that 
support brokerage execution. Support for mixing brokerage configurations with real-time data sources 
that do not have built-in brokerage capability are also planned, e.g. using Interactive Brokers trading order 
execution while Investor/RT is configured for DTN IQFEED or eSignal. In general, future plans include 
tighter integration of brokerage activity across all aspects of Investor/RT and the addition of user-
interface components and brokerage strategy setups to further simply various kinds of user-directed 
trading. We welcome feedback and recommendations from customers as we move forward in this exciting 
new direction. 
 

Trading Related Sound Events  

Sound events are used by Investor/RT to produce audible feedback when various trading related events 
occur. The sound events introduced in Version 10.0 are: Order Submitted, Order Filled, Order Partial Fill, 
Order Revised, Order Canceled, Order Rejected, and Order Failed. Sound event "Confirm Order" is 
triggered when Investor/RT asks for confirmation before sending a trading order to the brokerage 
destination. By default, all of these events are associated with pre-defined "text to speech" sounds for each 
order status event. These sounds are triggered when trading events occur in response to trading orders 
issued with destination "Interactive Brokers", "Zen-Fire", "Rithmic", and the "Trading Simulator" 
destination (see item #4 below). Any sound event can be turned off (set to "No Sound") or it may 
associated with some other sound of your choice using Setup: Preferences: Sounds. 
 

Trading Simulator  

Version 9.x of Investor/RT included a modest simulated trading feature whereby trading orders could be 
setup with the "destination" being some Investor/RT portfolio. This simulator supported only market 
orders. Version 10 has a more robust trading simulator "destination" for trading orders. Typically, all fills 
for the trading simulator are posted into a portfolio named "Simulated". You may use different portfolio 
account names if you like; just create a portfolio with the name you want to use and select that account 
name in your trading order setups. Trading orders may be executed manually using the Trading Order 
Desk window or by clicking buttons in a chart to execute a particular trading order or a group of trading 
orders. All fills are recorded in the portfolio account specified. The portfolio may be set to display format 
"Trading Format". This format shows the Long/Short status and size of the position, the entry price 
(open position price) and the net gain/loss based on current bid/ask prices of the realtime feed. Working 
orders can be seen in the improved "Order Status" window. Use the Control Menu to open either the 
Order Desk or Order Status windows. Simulated market buy orders are filled immediately at the ask; sell 
market orders at the bid. Limit, Stop Market, and Stop Limit buy/sell orders are also simulated. For 
example a buy limit order will fill as soon as the ask price reaches the limit price or better. A sell limit 
order will fill when the bid price reaches the limit price or better. A sell stop order will execute like a 
market order as soon as the instrument trades at or below the stop price, filling at the current bid. A buy 
stop order will execute like a market order as soon as the instrument trades at or above the stop price, 
filling at the current ask. Stop Limit orders are simulated similarly except the order becomes a limit order 
when the market trades at or above/below the stop price. While orders are working you can observe their 
status in the Order Status window. Using button in this window you may either cancel any or all working 
orders or you can revise the stop and/or limit price of the selected order using the +Increase and -
Decrease buttons. Each click on the +Increase button will revise the stop and/or limit price up one tick, 
e.g. + 0.25 for the ES futures. When an order is working, you may also submit a trading order with action 
"Revise Order" that sets a new stop and/or limit price or adjusts the quantity of the order. Trading Orders 
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must be setup with a specific order number entered into the order, or reference a V# variable where the 
particular V# has captured the order number when the trade was originally submitted for execution. The 
Order Status window will also show all filled and cancelled orders from the current trading session. All 
order actions will be accompanied by audible feedback confirming when orders have been submitted, 
filled, canceled, revised, etc.(see Setup: Preferences: Sounds and item #3 above). The trading simulator can 
be used to test execution of trading orders when signal actions fire within a chart. Users who license the 
trading system tools can run complete trading systems in realtime within a chart with various trading rules 
executing simulated trading orders. The trading simulator updates the TR_POS and TR_FILL as orders 
are filled. The user can also add annotations to the chart to show the %TR_STATE (long/short/flat). 
Reference lines can be added to a chart that are pegged to the TR_STOP, TR_TARG or any V# variable 
for the symbol in the chart. Moving these lines up or down with the mouse will adjust the value of the 
associated variable. You may then submit trading orders that use these reference lines variables to supply 
the limit and/or stop price within the trading order setup. Your charts will clearly reflect where your stop 
and target orders have been placed. Once the orders are working, you may use "Revise Order" trading 
orders to update the stop/limit prices after positioning the reference lines at the revised price levels. All of 
these same technique will work equally well with actual brokerage destinations. 
 

New Indicato r Drawing Styles: Price Boxes  

Four new options have been added to the list of drawing styles available to most indicators.  These 
options are intended for indicators, such as Moving Average, which generate results that are in line with 
the "price" of the underlying instrument and which plot on the same scale as the instrument.  Other 
indicator for which these options might be useful would include the Session Statistics, Statistics, VWAP, 
and many more. The new options are detailed below. 
 

Price Box, Solid - This option draws a solid box around the price of the indicator on 
each bar.  The width of the price is equal to the width of each bar (pixels per bar) and the 
height of box represents the height of one price or tick for the underlying instrument. 

 

Price Box, Hollow - This option draws a 
hollow box around the price of the indicator. 

 

Price Box, Solid (U/D) - This option, like 
the "Price Box, Solid" option, draws a solid box 
around the price of the indicator.  This option 
also allows the user to specify two colors (Up 
and Down Colors).  The up color will be used 
when the price of the indicator is greater than the 
previous value.  The down color will be used 
when the price of the indicator is less than the 
previous value. 

 

Price Box, Hollow (U/D) - This option, 
like the "Price Box, Hollow" option, draws a 
hollow box around the price of the indicator.  
This option also allows the user to specify two 
colors (Up and Down Colors).  The up color will 
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be used when the price of the indicator is greater 
than the previous value.  The down color will be 
used when the price of the indicator is less than 
the previous value. 

 

Calculation of Draw down During Backtesting  

Investor/RT has long used the closing price of each bar during back testing to calculate the "draw down", 
defined as the dip in equity during a trade. The maximum draw down is reported in the back testing result 
reports. Version 10.0 introduces two additional draw down calculation methods, the high/low method 
and the open method. The high/low method uses the low when the trade is long to calculate the draw 
down and high when short. This method is the "worst case" draw down and is typically results in draw 
down figures a few percent larger than the other two methods. The open method uses the open price of 
each bar to figure the draw down at that bar during a trade. The close method, adopted originally by the 
Investor/RT back tester, will remain the default for a limited time. The high/low method will be of 
interest to many users and will become the default setting in a future release. For now, to specify your 
preference you make an entry in the configuration file. Choose File: Open: Configuration File. Add a line 
to the file at the bottom: 
 
DrawDownCalcMethod = N  (then use File: Save: Save to save the configuration file changes) 
 
N is a number, 0 for the new High/Low Method, 1 for the Close Method (the default), 2 for the Open 
Method. Any other value will take the current default. Thus you can specify 3 to get the default method, 
currently the Close Method. When the default changes in a future release to the High/Low Method, then 
your draw down calculation method will change to the new default later. 
 

New Quotepage Multi - Linking Options  

Quotepages now have a multi-link color setting and associated check box to activate a particular multi-link 
color for all multi-link operations involving that quotepage. When the "Use Multi-link Color..." check box 
is checked, any multi-linking operations initiated from the quotepage (e.g. double-clicking on a symbol) 
will multi-link the selected symbol using the quotepage's multi-link color. When the quotepage's "Use 
Multi-Link Color" check box is unchecked, multi-linking uses the color of the chart that is front most 
when the multi-linking operation occurs. 
 
Essentially, activating a specific multi-link color for a quotepage "associates" the page with all chart 
windows having the same color, regardless of which chart is front most when multi-linking occurs. There 
are two ways of initiating a multi-link of some symbol in a quotepage: (1) right-click on the symbol and 
choosing "Multi-Link" and (2) double-clicking on a symbol. Note that double-click does a multi-link if 
Setup: Preferences: Charts: General specifies multi-linking as your preferred double-click action. If you 
prefer some other double-click action, you can now override the Charts: General setting for some of your 
quotepages by checking the new "Always Multi-link on Dbl-Click" check box in the preferences for those 
quotepage. Any quotepage that has this new check box unchecked, will use the preferred double-click 
action specified in the Charts: General Preferences.  
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Multi-Linking 

Multi-Linking is the term used in Investor/RT to refer to changing the 
setup of various chart windows simultaneously to show a different 
instrument. More generally, multi-linking can also change the ticker 
symbol for NASD Level II windows, Quick Quote windows, and Time 
and Sales windows. 
 
When you double-click on a ticker symbol in a quote page, Investor/RT 
performs the action specified as a user preference in Setup: Preferences: 
Charts: General. One of the radio button choices there is to "Multi-Link: 
Substitute ticker symbol into all Charts, T&S. Lvl2.". Thus a multi-link 
can be initiated by a double-click of the mouse when this is your 
preference. Alternatively, you can right-click on a ticker symbol in a quote 
page and choose Multi-Link from the popup menu. 
 
A third way to multi-link is activate a chart (make the chart the front 
window) and begin typing a new ticker symbol. A dialog box comes up to 
assist you in identifying the ticker to be inserted into the chart in 
question. At the lower left corner of this window is a "Multi-Link" 
checkbox. When checked, the selected symbol (instrument) will be 
inserted into the chart window in question when you click OK (or press 
the enter key) and a multi-link will be performed. 
 
Multi-linking is selective when deciding which chart windows to update. 
Each traditional chart window and each Market Profile chart window has 
a "Multi-Link" color button in the lower right corner of the chart. The 
button is a small rectangle with the character "+" on its face. The 
background color of the + button indicates the "Multi-Link Color" of 
that particular chart window. Clicking on the + Button pops up a menu 
for changing the multi-link color code for the chart. 
 
When the multi-link color for a chart is black, the chart is locked, i.e. it 
does not participate in any multi-link operations. The white multi-link 
color also has special meaning: the chart will participate in ALL multi-link 
operations. 
 
When you perform a multi-link operation by typing a new instrument 
into a chart, Investor/RT will note the multi-link color code of the chart 
being updated and will multi-link the same instrument into all charts that 
have the same color code plus any others having the white color code. 
Any chart with a black multi-link color code and all other charts having a 
differing color code will not be affected. 
 
Note that you can change the instrument of any locked (black) chart by 
entering a new instrument ticker, but only that one chart will be affected. 
Note also that if you multi-link the instrument of a chart having white 
multi-link color, only the other white color charts will be affected. For 
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traditional charts the multi-link color coding scheme essentially replaces 
the "locked" checkbox in the chart preferences. When you change a 
traditional chart's mult-link link code to something other than black, the 
chart's "locked" checkbox is implicitly turned off. Similarly if you go to 
the chart preferences and check the locked checkbox, the multi-link color 
of the chart will change to black to indicate it is locked out of any multi-
link action. 
 
If a multi-link operation is performed from a quote page, Investor/RT 
determines which multi-link color in one of two ways. If the quotepage 
itself has an active multi-link color, then that color is used. The active 
multi-link color for a quotepage is specified in the quotepage preferences, 
by checking the "Use Multi-Link Color..." checkbox and using a color 
selection button. If the quotepage does not have an active multi-link 
color, Investor/RT inspects the current (frontmost) chart window and 
uses its multi-link color. All chart windows, multi-paned, Market Profile, 
Point & Figure, etc. have a multi-link color located in the lower right 
corner of the window itself. 
 
As an example, suppose you have a quote page and seven charts open, 
one black, three with color code set to red and three set to green. If you 
activate a "green" chart, then double-click in the quote page, all green 
charts will be updated with the specified instrument. Similarly, by first 
selecting (activating) a red color coded chart, the quote page multi-link 
will affect only the "red" charts. If you have a quotepage that you wish to 
"associate" with a particular set of charts, say the red charts, then simply 
set that quotepage's multi-link color to red. From then on, whenever you 
multi-link from that quotepage, regardless of which chart window is 
frontmost, the red charts will receive the new symbol. Note that double-
clicking in not the only way to multi-link from a quotepage. You can also 
right-click on any symbol and choose Multi-link from the ensuing menu. 
 
Setup: Preferences: Charts: General has a setting for your preferred action 
when you double-click on a symbol in a quotepage. One of the choices is 
to Multi-Link, another is to substitute the symbol into the frontmost 
chart. Even if you have choosen substitution as your preferred double-
click action, you can still setup particular quotepages to always multi-link 
upon double-click by checking a box in the quotepage preferences titled 
"Always Multi-link on Dbl-Click". This checkbox is located beneath the 
"Use Multi-Link Color..." checkbox in the preferences panel for each 
quotepage. 
 
Shift-clicking on the + Button toggles the chart's toolbar on and off. Ctrl-
clicking or right-clicking on the + button pops up the chart contextual 
menu. These shortcuts apply to traditional charts and Market Profile 
charts. 
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The multi-link color coding feature can be exploited very effectively using 
"Buttons" in your traditional charts. Buttons can be added to a chart 
window for the purpose of multi-linking a specific symbol into the chart 
and its associated color coded charts. Any button setup as a ticker button 
or a ticker symbol menu button can be a multi-link button. To setup a 
button as a multi-link button, add a plus sign to the end of the ticker 
symbol in the Button setup, e.g. MSFT+. A button for MSFT+ when 
clicked does a "multi-link" of MSFT into the chart containing the button 
and all other charts associated with this chart via the multi-link color 
code. You can also add plus signs to the end of ticker symbols in a menu 
button setup. Choosing such an entry from a menu performs a multi-link 
instead of inserting the ticker into only the button's chart. Another way to 
multi-link using chart buttons is to hold down the shift key when you 
click on a ticker button. If shift is down when you click on a ticker button 
or when you choose from a ticker menu button, Investor/RT reverses 
the meaning, that is, if the button is a plain button, shift-click performs a 
multi-link. If the button is a multi-link button (e.g. IBM+) then shift-
clicking on it will NOT do the multilink, it will only insert the symbol 
into the button's chart window. 

 

Dynamic Profiles -  Profile Indicator  

The Profile Indicator has been enhanced to allow for dynamic profiling.  This feature has been an option 
within the Market Profile charts for some time.  Dynamic Profiles take two periods. The first period 
(minimum bars period or MPB) represents the minimum number of bars that each profile must contain.  
The second period (breakout period or BOP) determines the bars used to form a range which must be 
broken in order to start a new profile.  For example, consider a dynamic profile with a MPB of 12 and a 
BOP of 8.  Once the profile reaches 12 bars, on the 13th bar, the high and low of that 13th bar will be 
compared to the highest high and lowest low of the previous 8 bars.  If that 13th bar breaks out of the 
range of the previous 8 bars on the high or low side (or both), then that 13th bar becomes the first bar of 
the new profile.  If it does not break out of that range, it becomes part of the current profile, and then the 
high and low of the 14th bar are tested to see if they broke out of the range of the previous 8 bars, and so 
on. 
 
There are a couple of advantages to the Profile Indicator implementation of dynamic profiles over that 
within the Market Profile charts.  The Profile Indicator can build off any periodicity, not just time-based 
periodicities.  Therefore, the dynamic profiles can be built on top of volume bars, range bars, tick bars, 
Renko bars, or point and figure bars.  In addition, The Profile Indicator can be access in the RTL language 
with the PROF token, allowing users to access historical data values such as the POC, Value Area High, 
Value Area Low, and so forth.  A new result has also been added to the PROF token titled "Avg POC" 
which allows the to specify a period and chart the average POC over the past X profiles historically. 
 

New Letter Colors for Market Profile  

Five new "letter color" options were added for Market Profile charts: Volume (TPO), Volume (Bracket), 
Volume (Price), Volume (Profile), and Delta (Price).  "Volume (TPO)" colors the letters based on the 
relative color of each TPO.  TPOs with more volume will be darker in color.  "Volume (Bracket)" colors 
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each bracket based on the relative volume of that bracket or time period.  "Volume (Price)" colors each 
price with the relative volume that traded at that price within the profile.  "Delta (Price)" colors each price 
with the relative delta of all volume that traded at that price within the profile. 
 

%BARLEFT for PNF and Renko  

The %BARLEFT token available to the Annotation indicator was enhanced to provide useful feedback 
for both Renko and Point and Figure periodicities.  For Renko, it provides the change in price needed to 
produce the next Renko bar.  The resulting value will be the minimum of the change needed to form a 
new up or down Renko bar.  For Point and Figure, it provides the change in price needed to produce a 
reversal. For more information on %BARLEFT, visit: http://www.linnsoft.com/qa/a/110.htm 
 

"Use Price" for Alpha and Beta  

The new "Use Price" check box in the Alpha and Beta Indicator preferences, causes these indicators to 
perform their calculations after creating a scatter plot of the actual prices, instead of the changes in price.  
The slope of the resulting best fit line through this scatter plot is the Beta while the Y intercept is the 
Alpha. 
 

PaintBars for Point and Figure  

Point and Figure bars (Xs and Os) can now be painted using the PaintBar Indicator. 
 

Profile Indicator -  New Results  

The Profile Indicator can be used in the RTL language using the token PROF to provide a variety of data 
related to the profiles historically.  Several new result options have been added and are explained below: 
 

Avg POC - This option computes the average POC over any number 
of profiles, and allows the user to specify the number of profiles over 
which to compute the average.  In addition, the user may specify a look 
back period of "result x profiles back".  If no look back is desired, specify 
a 0. If a look back of 1 is specified for instance, the result will give the 
average POC of the prior profiles, excluding the current profile. 

 

High x-TPO Price - This option provides the user with the ability to 
find the highest price in the profile that contained a user-specified 
number of TPOs.  This option also comes with a look back period 
option.  If no price contained that number of TPOs, then result will be 
0.0. 

 

Low x-TPO Price - This option provides the user with the ability to 
find the lowest price in the profile that contained a user-specified number 
of TPOs.  This option also comes with a look back period option.  If no 
price contained that number of TPOs, then result will be 0.0. 
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Avg Open of Profile - This option works just like the "Avg POC" 
option, except it uses the open price of the profile.  This option also 
allows the user to average the open prices over any number of profiles, 
and allows for an optional look back period (specify "Result 0 Profiles 
Back" if no look back is desired). 

 

Avg High of Profile - This option works just like the "Avg POC" 
option, except it uses the high price of the profile.  This option also 
allows the user to average the high prices over any number of profiles, 
and allows for an optional look back period (specify "Result 0 Profiles 
Back" if no look back is desired). 

 

Avg Low of Profile - This option works just like the "Avg POC" 
option, except it uses the low price of the profile.  This option also allows 
the user to average the low prices over any number of profiles, and allows 
for an optional look back period (specify "Result 0 Profiles Back" if no 
look back is desired). 

 

Avg Close of Profile - This option works just like the "Avg POC" 
option, except it uses the closing price of the profile.  This option also 
allows the user to average the closing prices over any number of profiles, 
and allows for an optional look back period (specify "Result 0 Profiles 
Back" if no look back is desired). 

 

Seven New RTL Functions have been added to the RTL 

language as described below:  

 

SLOPE(exp, n) - Change-based slope of exp (expression) over past n 
bars: (exp - exp.n)/n.  Slope (change per bar) of a trendline going from 
the value of exp n bars ago to current exp. 

 

ACCEL(exp, n) - Change-based acceleration of exp over past n bars, 
or slope of current bar minus slope of last bar. 

 

SLOPER(exp, n) - Regression-based slope of exp over past n bars.  
Slope of regression line through past n bars of exp. 
 

ACCELR(exp, n) - Regression based acceleration over past n bars. 
Difference between the regression-based slope of current bar and 
regression-based slope of previous bar. 
 

YINT(exp, n) - Current value of a regression line through the past n 
bars of exp. 
 

CHG(exp, n) - Change of expression from n bars ago  or exp - exp.n 
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PCHG(exp, n) - Percent change of expression from n bars ago, or 
100.0 * (exp - exp.n) / abs(exp.n) 

 

New Cumulative Pr ofile Options for MP Charts  

Two new options have been added to the cumulative profiles option available in the "Options" tab of the 
Market Profile Preferences: Previous Week and Previous Month.  The Previous Week option provides a 
profile using all data from the prior week.  The Previous Month option provides a profile using all the data 
from the prior month.  Both options can build either TPO- or Volume-based profiles.  These options are 
in addition to the "All Data", "Last X Profiles", "Current Week", and "Current Month" options that were 
previously available. 
 

Custom Instrument Recalculation Frequency  

Custom Instrument Recalculation Frequency for custom instruments having 2 components (pairs) is tick-
by-tick, but for custom instruments having more components Investor/RT has limited the recalculation 
rate to 20 times per minute. Investor/RT 10.0 will, by default, update such custom instrument three times 
faster, i.e. once per second. This will add some processing overhead for many-component custom 
instruments having very actively trading components. The recalculation rate can now be specified in the 
Investor/RT configuration file. Goto File: Open: Configuration File. Enter a line at the bottom of the file 
containing: 
 
CustInstRecalcMilliseconds=3000; 
 
then do File: Save: Save (Ctrl-S) to save the configure.txt file. Thereafter, Investor/RT will recalculate at 
most every 3 seconds as has been the default in prior releases. If a faster recalculation rate is desired, 
values as low as 100 milliseconds can be specified. CustInstRecalcMilliseconds=100 will result in as many 
as 600 updates per minute of the custom instrument's value. 
 

New Trendline Label Options  

Three new options were added to the trendline labeling drop down list: Delta Per Bar, Delta Per Price, 
and Volume Per price.  These options are available in both the Trendline and Zig Zag Indicators, and are 
detailed below: 
 
Delta Per Bar - Divides the total delta of all bars involved in the trendline (or Zig Zag leg) by the number 
of bars involved/covered. 
 
Delta Per Price - Divides the total delta of all bars involved in the trendline (or Zig Zag leg) by the 
number of prices (or ticks) covered in the vertical movement of the trendline. 
 
Volume Per Price - Divides the total volume of all bars involved in the trendline (or Zig Zag leg) by the 
number of prices (or ticks) covered in the vertical movement of the trendline. 
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In addition, when the Zig Zag indicator is added multiple times to the same chart pane, but with different 
labels, those labels will be stacked vertically so that the user can clearly see all values instead of the labels 
printing on top of one another as they did in previous versions. 
 

Profile Indicator: Draw on Right Option  

A new option has been added to the Profile Indicator, when configured to draw a single profile, to draw 
the Profile "On Right".  This option is currently only available when drawing single Price and "Volume" 
Profiles, which are drawn with style of "Volume Profile".  In the past, these single profiles have been 
drawn on the left edge of the chart facing right.  When the "On Right" option is checked, the profile will 
be right-aligned to the vertical scale on the right side of the chart, and face left.  Some lookahead space is 
recommended when using this option to provide space for the profile.  This allows the user to see the 
profile closer to the scale, and to plot two profiles of this nature with varying periods, one on the left of 
chart and one on the right. 
 

Multi - Pane Charts: Redraw Full Chart  

Multi-Pane charts, in order to maximize efficiency, only draw the past 2 bars each time the chart is 
redrawn/recalculated.  This can cause certain reference lines and trend lines, such as a reference line that is 
attached to the current price and set to draw across the entire chart, to become disjointed.  If you are 
experiencing this phenomenon, a new option is available in the multi-pane chart preferences under the 
"Options" tab to "Redraw Full Chart".  When this check box is checked, then entire chart will be redrawn 
and then lines will stay together. This option will result in the chart taking more resources than the 
otherwise, but not enough to be of concern to most users. 
 

Running Multiple Instances of Investor/RT under Windows 

Vista  

Investor/RT has long supported running multiple simultaneous instances under Windows XP. To 
accomplish this, you install the software two or more times into different folders within the Program Files 
folder. Each instance can then be started from its folder and run in parallel. Each instances uses the 
database (data_f) folder inside the folder where the application instance resides in Program Files. 
 
Under Windows Visa, this technique has not been possible since the Vista compatible edition of 
Investor/RT does not look within Program Files for the database, instead it looks for a folder named 
LinnSoft within the \ Users\ username directory (username is your Vista login username). The LinnSoft 
folder is called the working directory folder. It contains the database folder (data_f) and other 
administrative files (admin_f) used at runtime by the software. Version 10.0 of Investor/RT allows 
additional instances be created and directed to use a different working directory instead of LinnSoft. For 
example, say the username is JohnSmith. The primary Investor/RT working directory will be the LinnSoft 
folder inside C:\ Users\ JohnSmith\ . To run a second instance, first install Investor/RT into a different 
folder in Program Files, e.g. C:\ Program Files\ Instance2\ . Make a duplicate of 
C:\ Users\ JohnSmith\ LinnSoft inside C:\ Uses\ JohnSmith\  and name it the same name or something 
similar, e.g. Instance2WD. Finally, edit the configure.txt file at C:\ Program 
Files\ Instance2\ admin\ configure.txt and add a line at the bottom: 
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VistaWorkingDirectoryName=Instance2WD 
 
Save the configure.txt file (you must have administrative privileges to perform the save). Thereafter, when 
you startup the software from the Instance2 folder in Program Files, it will detect that Instance2WD is the 
Vista Working Directory folder to use for this instance rather than LinnSoft. The instance will run 
independently of the other instance that by default uses the database within the LinnSoft working 
directory. 
 
 

Historical Pivots Made Simple  

The Pivot Point indicator has been enhanced to make it much easier for users to plot pivot levels 
historically (view pivot levels on prior days on an intraday chart).  When the "Use Periodicity" (typically 
"Use Daily") check box is checked in the Pivot preferences, the "Plot Historical Levels" check box is now 
available.  If this check box is checked, the pivot levels (S1, S2, S3, PP, R1, R2, R3) will all be plotted not 
only on the current day/session, but also across prior session. 
 
In addition, these pivots can be computed off the data of only the day session.  The daily bar of many 
futures contracts (such as @ES# of DTN IQFeed) reflects 24 hour Globex session.  Many users prefer 
their pivots to be computed off the day session data only.  By choosing the "Use Periodicity" check box 
and setting it to "Use 405 minute" data, as well as setting the charts session to session 2, the pivots (both 
current and historical) will reflect only the day session.  To make this combination much more efficient, a 
second "invisible" instrument should be added to the chart (to same pane as the initial instrument and 
pivots) with a periodicity of 405 minutes.  This way, the pivot indicator does not have to load the data 
each time it computes the pivots and operates much more efficiently as a result. A video demonstrating 
this process will be forthcoming shortly at www.linnsoft.com/videos. 
 

New Multi - Session Statistic: Rank  

Two new multi-session statistics have been added to the Session Statistic indicator: Rank at Time 
(1=Highest) and Rank at Time (1=Lowest).  This statistics works similarly to other multi-session stats 
such as "Avg of Bar at Time", in that it takes into consideration the bars of the same time period over 
multiple days/sessions, and it ranks the current bar in relation to those of prior sessions, where the 
number of sessions is controlled by the "X =" value specified.  For instance, if a user setup the Session 
Statistics as "Last Price: Volume: All Bars of Session: Multi-Sess Stat: Rank at Time (1=Highest): X = 20", 
then each bar will have a value between 1 and 20.   A value of 1 would signify that this bars volume is the 
higher than all the same bars (same time) for the previous 19 sessions.  A value of 20 would signify lowest 
volume, etc. 
 

New Optimizable Periods: Parabolic SAR and Ultimate 

Oscillator  

The three periods of the Ultimate Oscillator and the 4 parameters of the Parabolic SAR are now 
optimizable.  These periods/parameters can now be specified as V# variables (eg. V#12) instead of 
specific numbers. For more information on using V# variables as periods for optimization, watch the 
video on optimization at www.linnsoft.com/videos. 



 58 

 

New Indicator: Average True Range Stop  

A new indicator has been added to the Investor/RT library titled "ATR Stop" (ATRS).   ATR stands for 
"Average True Range".  ATRS using the average true range to provide a perpetual trailing stop.  It works 
very similarly to the Parabolic SAR indicator, plotting a dot at the trailing stop price.  Once the trailing 
stop is breached, ATRS moves to the other side of price and starts working in the other direction (long to 
short and visa versa). More information on this indicator will be forthcoming in the indicator section of 
the online tour: www.linnsoft.com/ti. 
 

New Statistic: Rank  

Two new results have been added to the Statistics indicator titled "Rank (1=Highest)" and "Rank 
(1=Lowest)".  These results allow the user to rank the current price value in relation to the price values of 
the last x bars (where X is the period specified in the Statistics preferences).  For instance, if a user 
chooses the settings "Rank (1=Highest): Volume: For the Last 30 Bars", then the result on each bar will 
represent the ranking of that bars volume in relationship to the volume of the previous 29 bars.  A value 
15 would signify a very average volume in relation to the last 29 bars.  A value of 30 would signify that this 
bars volume was less than all 29 previous bars.  A value of 1 would signify that this bars volume was 
higher than all 29 previous bars. 
 
What makes this result (and several others) even more powerful is the way it can be used in the RTL 
language.  For instance, using the settings mentioned above with this syntax in RTL: 
 
STAT(CCI) 
 
allows the user to rank the CCI values.  CCI could be replaced by any historical token or expression such 
as VO, HI-LO, CI, etc.. 
 

Volume Breakdow n: New Filtering Option  

The volume filter option of the Volume Breakdown indicator has been enhanced to allow the user to 
provide both a lower and upper size limit.  In prior versions, users could setup VB to consider only trades 
above or below a certain size (only big or small lots).  A new option has been added to Consider Trades 
with Volume "betw" (between) an upper and lower limit.  When this option is selected, the user provides 
those limits and only trades with size between those limits are considered in the analysis.  The volume 
filter is a powerful component of the Volume Breakdown indicator as it allows users to see what big 
traders are doing relative to the smaller traders. 
 

Linear Regression Forecast: Raff Channels  

A new "Raff Channels" option has been added to the Linear Regression Forecast indicator which results 
in the bands being computed based off Raff Channel multiples as opposed to standard deviations.  In 
addition, a "Use Hi/Lo" checkbox is available which gives the user the option to consider the highs and 
lows of the bars when computing the Raff Channels instead of just the closing prices.  Raff Channels are 
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formed at a distance from the linear regression line equivalent to the largest distance between price and 
the line of any bar which the line encompasses. 
 

Statistics Indicator: Percentile  

A new statistical result option was added to the Statistics Indicator titled "Percentile".  When this option is 
selected, the user provides the desired period and percentile level, and the program computes the 
percentile of that period of bars.  For example, if a period of 10 was specified along with a percentile of 
70%, for each bar, that bar and the previous 9 would be considered, ranked and the 70% percentile would 
be computed. 
 

Market Profile: Singl e Label Options  

A new option has been added to Market Profile charts in the Price Levels tab titled "Label Singles with 
Extreme Price of Profile".  When this option is checked, the singles are labelled with the extreme price of 
the profile in which they were created.   If a single was created on the way up, it will be labelled with the 
low of the profile.  If a single was created on the way down, it will be labelled with the high of the profile.  
This option was made available in response to certain trades who believed that once the single was taken 
out, price would return to that extreme price.  If this check box is not checked, the singles will be labelled 
with the actual price at which the single resides. 
 

Andrew's Pitchfork: Attach Handle to High/Low Opt ion  

A new option has been added to the Andrew's Pitchfork titled "Attach Handle to Bar High/Bar Low".  
When this option is checked, the user can select whether the pitchfork's handle will be attached to the 
high or low of the handle bar. When this option is not checked, the program will automatically determine 
whether the handle should attach to the high or low based on the relationship of the handle bar's price to 
the average price of the forks.  This new option has been added to allow users to override this automated 
behavior when price does not attached to the desired price of the handle bar. 
 

Portfolio Enhancements  

Investor/RT Portfolios are now being used to show open position status when trading via Investor/RT 
or using the Trading Simulator. Several enhancements have been made to portfolio functionality. For 
example, a new Portfolio format named "Trading Format" is setup automatically as a standard trading 
oriented format. You may revise this format if you wish. To change a portfolio into this format, right-click 
on any portfolio column heading and choose Change Format. Several new columns have been added, 
existing column content has been improved and some columns have been renamed. "Entry Price" is the 
new name for the "Open Posn Price" column. "Entry Time" is the new name for the Open Posn 
DateTime. The "Days Held" column has been renamed "Time Held" and the content of this column now 
shows either the minutes and seconds that the position has been opened or time held in hours and 
minutes. For long term positions, the number of days held is shown as before. Positions in the portfolio 
come and go automatically as live or simulated trading takes place in that portfolio account. If you wish to 
make manual adjustment to portfolio positions, right-click on any position and choose "Manual Order 
Desk". This opens the manual order desk window that enable you to journal positions into the portfolio 
or close positions manually. 
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"Price Change" is a new column that shows the change in price of the position's instrument since the 
entry, i.e. last price minus entry price. The new "%Price Change" column shows the price change 
expressed as a percentage to two decimal places. The new "Tick Gain" column tells you how many ticks 
you are up or down in the position. When the position is long, the Tick Gain will be +n when the last 
price is n ticks higher than your entry price, and -n when the last price is n ticks below where you entered. 
When short, the Tick Gain column will be +n when the last price is below where you entered and -n when 
last price moves above where you entered. For example, an ES futures position that trades in tick 
increments of .25 that was entered short at 925.00 after which price moved down to 923.00 will show a 
price change of -2.00 points and a Tick Gain value of +8 ticks. Like the Net Gain column the Tick Gain is 
color coded in the "up color" when the Tick Gain is positive and in the down color when negative. Color 
preferences can be set by right-clicking in the portfolio and choosing Preferences. The L/S (Long/Short) 
column has been renamed "L or S" and the cells show the text "LONG" or "SHRT", color-coded in the 
up and down color respectively. Formerly, only a single letter L or S was shown in the cells and there was 
no color coding. 
 

Market Profile E ffici ency Improvements  

Efficiency improvements were made to enable Market Profile charts to open faster with substantially 
reduced memory requirements during the data loading process.  The improvement will be especially 
apparent to Market Profile users who retain five or more days of tick data with charts setup to compute 
profiles of five or more days. Internal testing with 60+ days of tick data and a 60 day Market Profile chart 
showed almost four times faster loading times and 70% reduction in memory required by the data loading 
process. 
 

Annotation Indicator -  Marker - Only Annotations  

The Annotation indicator has been enhanced. Three types of chart annotations are now supported: text-
only, text and marker, and marker-only annotations. When adding marker-only annotations to a chart, you 
click where you wish to place the annotation (the marker) and the marker appears with no prompting for 
text. Marker-only annotations are always pinned to a particular bar in the chart. 
 
When adding a text or text & marker annotation to a chart, prompting for text is now optional. By default, 
the Prompt for Text check box in the annotation setup is checked; uncheck this box if you want the 
textual content of the setup to be used as is when adding the annotation. This enables the user to create 
annotation presets as buttons in the chart. Click an annotation preset button to invoke the drawing tool, 
then click to place the annotation text; the text will appear instantly where you click with no text 
prompting. When the annotation placement drawing tool is active, you can shift+click to place the 
annotation; the tool will remain active so you may click (or shift-click) again to place another annotation. 
Once an annotation of any kind is present in a chart you may hold down the Ctrl key while dragging the 
annotation to drop a duplicate of it onto some other bar. When an annotation is selected in a chart, use 
the left/right arrow keys to shift the annotation left or right one bar. Use the Ctrl key in conjunction with 
the up/down arrow keys to cycle the selected annotation thru various marker images (does not apply to 
text-only annotations of course). Use the Shift key in conjunction with the up/down arrow keys to 
increase or decrease the size of the marker image. For textual annotations, use Shift+Ctrl keys in 
conjunction with the up/down arrow keys to increase or decrease the font size of the annotation. 
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Finally, a check box titled "Posn" (position) was added to facilitate annotation of the current state of a 
trading position. For example, if you leave the text entry box blank, and check mark "Last" and "Posn", 
the resulting annotation inside an ES chart might read "ESZ9 1024.25 LONG 2 @ 1022.50", or simply 
"ESZ9 1024.25 FLAT". When the text entry box is empty, the annotation will include the ticker symbol. 
If you do not want the ticker in the annotation, put at least one character in the text box, e.g. a space. 
Then the annotation would look like this: " 1024.25 SHRT 1 @ 1026.75", showing only the last price and 
position. 
 

Working Order R eference Lines  

Horizontal references lines can now be used to more effectively trade from the chart. Add one Reference 
Line indicator to a chart, setup with "Use V#, Other" checked and "Working Orders" as the type of line. 
This instance of the Reference Line indicator will draw nothing until there are working orders in progress 
for the symbol in the chart. When an order is working, e.g. a Sell Stop or Sell Limit order, compact ref 
lines will be shown at the stop and/or limit price for all working orders. Each line is labeled with an 
appropriate title, e.g. "Sell 1 Stop" or "Buy 100 Stop", or "Sell 2 Limit". You may right click on any 
working order line to access a pop up menu to cancel the order or revise the stop/limit price up or down 
1 or 2 ticks. You can select the working order by clicking on the ref line to select it, then use the up and 
down arrows to submit "Revise Order" trading orders to the destination brokerage to revise the stop/limit 
price(s) up or down. Shift up/down arrow will increment or decrement the stop/limit price(s) by 2 ticks. 
You can click on the working order reference line and drag the line up or down and drop on the new 
stop/limit price to submit a Revise Order to the destination brokerage. Only one instance of a Working 
Order reference line is needed in the chart regardless of how many orders may be working at one time. 
When you right click, the pop up menu commands operate on the specific working order at the price you 
clicked on. When you click to select some working order price, the specific working order is also noted 
and that trading order is revised by subsequent up/down arrow keys as long as the Working Order Ref 
Line indicator is selected. When dragging and dropped a working order, feedback is shown in the main 
toolbar and in the chart as you drag to various price levels. The feedback in the main toolbar shows where 
you are adjusting a stop, a limit, or a stop/limit working order and tracks the current price level as you 
drag. 
 
The Position Annotation and the Fill and Working Order Reference lines provide essential feedback when 
you are in a position for the symbol being charted. As a convenience, it is unnecessary to setup these 
indicators in your charts in advance; whenever you receive a fill from the brokerage system (or trading 
simulator) any intra-day charts for the symbol in question will automatically inherit these three special 
feedback indicators. The annotation will appear in the upper left corner of the instrument pane and the fill 
line will appear as a compact reference line on the right near the price scale. If you then place stops 
and/or limit orders, those will automatically appear as described above. If you setup your charts with these 
indicators manually, your manual setups will be detected and the default indicators will not be added. 
 
If you have a chart with Fill and Working Order reference lines, up but no position annotation, for 
example, only the position annotation will be added automatically. At the present time, this feature is 
simply built-in; you will see these charting elements only if you use the brokerage capabilities of 
Investor/RT (live or simulated trading). Once the charting elements are added to the chart, the reference 
lines will not be visible unless you are in a position. You may edit the setups of these charting elements or 
delete them from the chart, e.g. to delete the position annotation (which will say "FLAT" when the 
position is closed), click on the annotation and press the Delete key on the keyboard. If you do not want 
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any trading chart elements added to any of your charts automatically, i.e. if you prefer to manually setup 
these up on some but not all charts,  you may opt out of this feature entirely by inserting a command line 
into the Investor/RT configuration file: AutoChartTradingElements=false. Goto File: Open: 
Configuration File. Enter the line at the bottom of the file, and do File-->Save. 
 

Profile Indicator: Splitting Sessions  

The Profile Indicator has been enhanced to allow users to easily split the session up into two or three 
periods.  For example, FOREX traders often want to split the 24 hour FOREX session up into three 
periods/profiles representing the Asian, European, and American trading sessions.  This can be 
implemented within the Profile Indicator by a "Time Per Profile" of "Custom" and then selecting "3 
Sessions" from the drop down list.  When this option is selected, two periods are presented for the user to 
specify.  "Per1" represents the number of minutes in the first period of the session and "Per2" represents 
the number of minutes in the second period.  A FOREX trader may specify 600 minutes for the first 10 
hours of the Asian trading session and 300 minutes for the next 5 hours of European trading.  That will 
leave the last 9 hours (540 minutes) for the American trading session.  This would result in three profiles 
per session, one covering the first 10 hours, another covering the next 5 hours, and a third covering the 
remainder of the day/session (9 hours). 
 
If a user would instead like to split the session up into only two periods, simply enter the proper number 
of minutes for "Per".  For "Per2", enter remaining number of minutes in the session.  Since these two 
periods consume the entire session, only two Profiles will be drawn. 
 

Trendlines: Snapping to High and Low  

The Trendline tool/indicator has been enhanced with an option to snap the endpoints to the extreme high 
and low of the respective bars.  When a downward sloping trendline is drawn, the begin point of the 
trendline will snap to the high of it's bar and the end point will snap to the low of it's bar.  When an 
upward sloping trendline is drawn, the begin point of the trendline will snap to the low of it's bar and the 
end point will snap to the high of it's bar.  This feature is implemented by checking the "Use Realized 
Price..." checkbox and then choosing a price of "High and Low" (top choice in the listbox).  If this 
behavior is always desired, choose the "Presets: Make Default" choice at the bottom of the Trendline 
preferences after specifying these preferences. 
 

Download Data Menu: New Options  

Three new options have been added to the Download Data popup menu for both multi-pane charts and 
Market Profile charts.  These new options are "Last 5 Minutes", "Last 15 Minutes", and "Last 30 
Minutes".  These options give the user to quickly download tick data for smaller recent time periods 
without having to download the full session of data.  In addition, if the user holds down the ctrl+shift 
keys while making any selection in the Download Data window, that download will be performed on all 
symbols in open charts, giving the user a way to quickly backfill recent data for all charted symbols.. 
 



 63 

Miscellaneous 10.0 Fixes and Improvements  

ü Bug Fix: Importing quotepage definitions was importing all the symbols correctly, but the resulting 
quotepage would show only those symbols that were already defined to Investor/RT before 
importing. This has been corrected in Version 10.0.1 so all newly added symbols also appear in the 
imported quotepage. 

 

ü Investor/RT was successfully tested on Release Candidate Windows 7. The software is fully 
compatible. Data retention inside the \ user\ username folder is identical to the way this is done 
under Windows Vista. Windows 7 is slated for release in October 2009. 

 

ü Indicator Presets created within charts using the Add a Button feature are now setup to display the 
indicator label in the price axis if one is called for in the charted indicator from which the preset is 
created. When you add the indicator by clicking the button, the indicator will when show its price 
label. In a related improvement, when editing an indicator preset using the Object Editor, you now 
have the ability to specify for each preset, whether the associated indicator, when present in a 
chart, should show its current value in the price axis. You can now also specify an override display 
format for this value as well. The setups for these preset options are shown at the bottom of the 
editing window, beneath the indicator preferences. After changing a preset's label and formatting 
settings, any buttons in existing charts that refer to that preset will use the new settings the next 
time the button is used to add/remove the indicator. 

 

ü Starting Investor/RT with the shift-key down elicits a prompt with three choices. Click "Normal" 
to proceed with normal startup, e.g. if you held down the shift key by accident during startup. 
Click "Maintenance" to perform database diagnostics and maintenance during the startup process. 
The third option is new. Click "Initialize" to initialize the intra-day historical database and then run 
the diagnostics and maintenance process. The initialize choice will clear all intraday bar data and 
tick data from the database. The maintenance steps will conclude with a verification of the 
database. Further prompts will allow you to continue with startup or restore your most recent 
backup database. Starting Investor/RT with the shift key down is the emergency startup procedure 
in the event that a fatal error is otherwise preventing the application from starting up normally. 

 

ü A bug was fixed in the email sending feature of Investor/RT that was causing certain lines of text 
to be repeated in the outgoing message. The lines of user-entered text in the email window are 
now sent precisely with no repeating text. 

 

ü Automatic Backfill for users of DTN IQFEED and DTN Market Access was improved. Only the 
data needed to bring the chart up to date is now requested. Formerly, a full session of tick data 
was being requested whether needed to not. For example, if you quit Investor/RT during a session 
and startup again five minutes later, only the tick data for the last five minutes or so will be 
backfilled into the charts at startup, rather than a full session of tick data for symbol backfill 
symbol. 

 

ü The %BARSLEFT token in the text of a chart annotation for a time interval chart having the 
"whitespace for non-trading periods" option turned off was incorrectly reporting 0 as the time 
remaining in the bar. This has been correct. The %BARSLEFT now works the same whether 
whitespace is enabled or not. 
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ü The "Time Expansions" option for the Fibonacci Retracements indicator was fixed for tick-based 
periodicities. DTN Market Access backfills can now occur without being connected to the data 
feed.  This affects users of the Interactive Brokers, TransAct/Infinity, and Zen-Fire feeds. 

 

ü When backfilling data on Pairs (custom instruments), both the Settlement Price and the Previous 
Close price (quotepage columns) are set properly based on the last tick of the previous day. 

 

ü The periods involved for the Choppiness Indicator and the Momentum Indicators were enabled 
to allow user variables for optimization. 

 

ü The Interactive Brokers version of Investor/RT has improved handling of invalid ticker symbols. 
When IB/TWS does not recognize the setup of an instrument, a message is placed in the message 
log (see File:Open:Message Log). Symbol setup errors can result from an incorrect ticker, 
exchange, currency, expiration date or underlying. Call up the symbol in Setup: Instruments and 
adjust any of these settings and click "Apply". (Apply is immediate and automatic if you adjust the 
exchange or session setup). If error(s) persist with the setup, you will see feedback from TWS in 
the Main Toolbar message area, announcing that the symbol in question is unrecognized.  If the 
revision(s) enable market data to flow correctly for the symbol, the window will begin updating 
immediately to show the most recent trade price and time of trade. In prior versions, it would 
often require a Stop Data/Start Data sequence to get data flowing on an incorrectly setup symbol. 
Now, corrections can be easily made on a symbol by symbol basis without affecting the data flow 
for correctly setup instruments. The dynamic adjustment of exchange setting to correct symbol 
setups works the same way in the new Zen-Fire futures feed now supported in Investor/RT 10.0. 

 

ü New RTL Annotation token TR_POS and TR_STOPTARG were added. Including %TR_POS in 
annotation text produces annotations showing the fill price, e.g. "LONG 1 @ 926.25". Including 
%TR_STOPTARG in annotation text produces annotations with the current TR_STOP and  
TR_TARG values. When TR_POS is long (> 0) the annotation will read like this "SELL STOP: 
924.00 TARG: 928.00", when TR_POS is short, the annotation will read "BUY STOP: 927.00 
TARG: 923.00". Users may find it convenient to add these two tokens to a multi-line annotation. 
Enter the annotation text "%TR_POS\ n%TR_STOPTARG". 

 

ü The Periodicity control now directly support minute intervals up to 1440 minutes (the number of 
minutes in a day). This enables intra-day charts of overnight traded futures contracts to be charted 
"one bar per session". The resulting bars depict the entire session OHLCV derived from the 
underlying intraday data. 

 

ü An obscure bug having to do with maximizing multi-pane chart windows was fixed. If you 
maximized a chart, then minimized it and leave it minimized when quitting, the pane percentages 
were being incorrectly computed at the next startup. The chart window would reappear minimized 
just as it was when you last quit, however, upon restoring or maximizing the window into view, 
the pane sizes would be distorted, sometimes one pane dominating the entire window. In 10.0, the 
chart will be restored or maximized with the correct pane percentages. 

 

ü Exchange code MIBSX was added for IB/TWS users who track AP futures. 
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ü The Zig Zag indicator behavior was modified slightly.  When the "Draw Fib Levels" option is 
turned on, those Fib Levels will only be drawn on the last two legs in order to reduce the chart 
clutter created by these lines.  However, when the Zig Zag indicator is selected, Fib Levels for all 
legs will then become visible. 

 

ü The Fibonacci Retracement indicator was modified to only draw the retracement levels from the 
endpoint of the trendline forward when "Extend Right" is checked with "Extend Left" unchecked.  
It was brought to our attention that drawing these lines between the trendline endpoints is 
unnecessary as price movement post the endpoint is what is important. 

 

ü The TPO indicator was improved to ensure that it sees every tick and recalculates properly when it 
is setup to calculate volume-based levels.  In previous releases, the TPO Indicator or custom 
indicators involving the TPO token based on volume would often get out of synch due to the fact 
that they weren't seeing and recalculating on every tick.  When the TPO is based on volume, it 
must see every tick at each price to retain complete accuracy. 

 

Investor/RT Version 9.2.13; Released: May 27, 2009  

Mouse Scroll Wheel Support Extended  

The mouse scroll wheel can now be used to scroll any text window (e.g. the message log, or any of the 
various database reports). The scroll wheel is now supported on the Macintosh OS X platform. 
 

Save and Save As... for text files  

The File: Save: Save command operates on the front window. If the front window is a text display 
window, the text file is saved. File: Save: Save As... will also save a text file but you will be prompted first 
with a suggested file name and given the opportunity to save the file in a different location is you wish. 
Ctrl-S is the Windows shortcut for File: Save: Save. This change facilities opening, editing, and saving text 
files that Investor/RT uses. For example, you may now do File: Open: Configuration File, make edits to 
configuration settings, and Ctrl-S to save them. Similarly the holidays.txt or myholidays.txt file can be 
more quickly edited and save this way. You can even add your own notes to the message log text window 
and save it for emailing to support for example. Text windows always show the path to the text file at the 
top of the window. There is a menu of window specific commands at the upper left next to the file name 
and path. This menu now has both Save and Save As... menu items. 

Emergency Startup Procedure  

Version 9.2 enhances the shift-key-down emergency startup procedure to include database diagnostics 
during the startup process. If database errors are detected you are given the option of reviewing the 
database status report and/or restoring the backup database. As in earlier versions, no layout windows will 
be opened and the data feed will not be activated when shift-key down is detected during startup. 
 
If you want to startup Investor/RT without doing any database diagnostics, yet you do wish to suppress 
layout windows and data feed, hold down both shift and ctrl keys during startup (Windows). Macintosh 
users hold down shift and option keys for this effect. Holding down the Windows ctrl key or Macintosh 
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option key alone during startup (no shift key) has the effect of suspending execution of Investor/RT 
schedules (see Setup: Schedules). 
 
Whether or not you elect to restore the backup database during the shift-key startup process, Investor/RT 
will always do a "Full Maintenance" before startup is completed. With this enhanced emergency startup 
procedure in place, Investor/RT is now more effective at diagnosing and in most cases resolving startup 
problems. If you ever have a problem starting the software, just relaunch Investor/RT and hold down the 
shift key immediately. You may release the key when you see the message that database verification is 
taking place. If you have trouble holding down the shift key quickly enough for it to be detected, you can 
force emergency startup to occur by adding a line to the configure.txt file in the admin folder. Add the line 
òDatabaseEmergencyStart=trueó, then launch Investor/RT. 
 
When the emergency restart procedure is completed, Investor/RT will open the Database Wizard window 
automatically so you may review the backup report, restore report, or the database log, or perform other 
database functions if desired. 
 

Time Interval Bars With or Without Whitespace  

The Periodicity selection window enables "Time Per Bar" periodicity to be specified with or without 
whitespace denoting non-trading periods. The whitespace setting does not affect the bars themselves; all 
bars will be formed using the time interval specified in minutes and/or seconds, but when the bars are 
rendered in a chart, the whitespace setting affects how the bars are drawn. The "off" setting for 
whitespace may be useful around holidays, especially for overnight traded futures contracts that have 
irregular trading hours before and after the holiday. Some Asian markets, where the session has a recess 
period during the overall day session, may now be viewed without the recess period shown as whitespace, 
if desired. For more information on this new capability click here. 
 

DTN Historical Server Improvements  

Recent improvements made by DTN to the historical server protocol are now supported by Investor/RT. 
Backfill services can now refresh charts more quickly by requesting only the last few minutes of ticks 
rather than a whole day of ticks. The improvements also include a correction to the way Investor/RT was 
reporting tick volume for futures contracts that will result in more accurate tick volume. 
 

Vertical Reference Line Tool  

When using the Vertical Reference Line drawing tool, if you Ctrl-click (Option-click on Mac OS X) to 
position the vertical reference line, the line will be propagated to all panes in the chart. Without the Ctrl 
(Option) key, the vertical reference line is added only to the pane where the click occurred. This simple 
enhancement will save the extra steps of adding (or copy/pasting) additional lines into other panes when 
desired. Note that each vertical reference line indicator in each pane is independent thereafter; each can be 
moved or modified or removed without affecting any of the others that were originally added together. 
The Ctrl (Option) key may be used in tandem with the Shift key when using any drawing tool. When the 
Shift key is down, the tool remains active for adding another line. Thus you can now activate the Vertical 
Reference Line tool and Shift-Ctrl-click three times in the chart to add three multi-pane vertical reference 
lines to the chart. 
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Profile Drawing Tool  

The Multi-pane chart toolbar has two new buttons, one for sharing a picture of the chart (on 
charthub.com), the other a new drawing tool button for the Profile Indicator (license required for Market 
Profile). Click the Profile drawing tool button, draw a rectangle encompassing the period in the chart you 
wish to profile and a Profile indicator will be added to chart for the period specified. You may then edit 
the properties of the profile indicator if desired by right-clicking on it and choosing "Edit". 
 

Archive Database Utility Added  

In the Control-->Database Utilities menu, there is a new menu item Archive Database. This utility creates 
a compressed archive file (e.g. archive.dba) containing data files of the current database. The Investor/RT 
database consists of 59 files in all, 33 data files and 26 key files. The key files are not included in the 
archive; they can be easily rebuilt from the data files themselves. Archive files created by this utility could 
be used as a backup at a later time to restore the database, but the primary purpose of this feature is to 
make it easy to create an archive suitable for emailing to Investor/RT support on those rare occasions this 
information is needed to reproduce a problem you may be encountering in the software. Choose Control-
>Database Utilities->Archive Database, choose the name and location where the archive is to be placed, 
e.g. your desktop. Then email the archive.dba file to support. 
 

Improvement to TSI Indicator  

The True Strength Indicator (RTL Token TSI) employs two double smoothed exponential moving 
averages to compute the indicator. TSI users may now specify the types of moving averages to be 
employed. All existing charts and presets will default to exponential/exponential. You can now 
experiment with other types of moving averages, any combination you like for the long term and short 
term smoothing. 
 

Fibonacci Retracements -  Deleting Levels via the Keyboard  

Individual price retracement levels can now be deleted quickly from Fibonacci Retracements without 
opening the indicator preference window.  To do so, simply select the underlying trendline by clicking on 
it or tabbing to it.  Once selected, operate the up/down keys on the keyboard to select different levels.  
Once the proper level is selected, press the delete key on the keyboard to remove that level.  An adjacent 
level will be left selected, so the user quickly remove multiple levels with a few keystrokes. 
 

New "Scrub Data" Options  

The "Scrub Data" option in the chart popup (right-click) menu now provides four levels of scrubbing: 
Light, Normal, Intermediate, and Heavy.  The "Light" level is identical to the "Scrub Data" that existed in 
prior release, and does very light cleaning of the data, find ticks that are way out of synch with the rest of 
the data (200 price increments are more).  Normal does more stringent cleaning, deleting any ticks that are 
20 ticks our more out of line with the rest of the data sequence.  Intermediate scrubbing takes it up one 
more level, deleting ticks that are 10 ticks or more out of line, and finally Heavy scrubbing deletes ticks 
that fall out of line with the rest of the prices by only 5 ticks or more.  For symbols that reliably tick up or 
down one price increment at a time, the Heavy cleaning should provide a nice way to quickly clean out any 
bad ticks. 
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Market Profile -  Bracket Volumes when Split  

The Market Profile charts now show the volume per bracket/TPO in histogram form along the bottom of 
the chart, but only when the profile is split (showing each bracket/TPO in it's own column).  To toggle 
the profiles, right-click in the chart and choose "toggle splits - all profiles".  The color of the histogram 
represents the delta (buy volume minus sell volume) of the bracket or TPO.  A green color represents 
positive delta (more buying) while a red color represents negative delta (more selling).  The height of the 
histogram represents the relative volume of that bracket. 
 

Multi - Line Annotations  

The Annotation indicator has been enhanced to allow multiple lines in a single note. To accomplish this, 
simply enter the character sequence "\ n" (without the quotes) any time you want to start a new line.  For 
instance, a note with text "line one\ nline two\ nline three" would appear in the chart as three lines. This 
feature can be used in conjunction with the % RTL Token syntax to give multi line annotations such as 
"LAST: %LAST\ nSYMBOL: %TICKER\ nBARLEFT: %BARLEFT". 
 

Custom Instrument Backfill for Pairs  

Custom Instrument that are setup as pairs (difference or ration between two symbols) now generate true 
tick data when backfilling the pair, from the tick data of the components.  For each tick of a component 
stock, the pair will have a matching tick complete with the volume of the underlying tick.  This provides 
users the ability plot pairs using many of the tick-based periodicities such as range bars, change bars, point 
and figure, tick bars, etc.  It also opens up pairs to the wealth of volume analysis tools available in 
Investor/RT such as the Profile indicator and Volume Bars.  Pair traders will also benefit from the new 
scrub data enhancements mentioned above, making it easier to quickly clean up any bad ticks produced by 
a bad tick on one of the component stocks.  Be aware that the backfill of pairs will now take a little longer, 
since it's producing true tick data, but users can monitor the progress of the backfill in the message area 
under the main toolbar. 
 

Volume Profile -  Pop up Menu Item  

The "Type" submenu in the popup menu of multi-pane charts, now provides an option for "Volume 
Profile" enabling users to quickly switch bars to the Volume Profile style without opening the instrument 
setup window. 
 

Tick Data on Pairs -  Buy and Sell Volume  

The loading of tick data for pairs (custom instruments) has been enhanced to assign bid/ask prices for the 
pair ticks based on whether the underlying tick occurred at the bid or ask price.  Pairs are custom 
instruments which plot the difference between the prices of any two underlying symbols.  When either of 
the underlying symbols generates a trade/tick, an associated tick is generated on the pair.  If the tick on 
the underlying goes off at the ask price, then the tick on the pair will do the same.  This opens up pairs to 
indicators such as Volume Breakdown which are geared towards dividing volume up into buy and sell 
volume based on whether each trade occurred at the ask (buy) or bid (sell). 
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Stochastics Indicator -  New Draw Types  

The stochastics indicator has been enhanced to allow the user to specify unique drawing types for all three 
components: Raw %K, Fast %D, and Slow %D.  In the past, each component was drawn as a continuous 
line.  Now the user can draw each one in any of the various styles including Histograms, Stepped Lines, 
Connected Lines, etc. 
 

Session Stat istics -  Day of Week Results  

Two new results have been added to the Multi-Session Statistics options of the Session Statistics Indicator: 
"Average of Bars at Time & Day of Week" and "Relative Strength (Day of Week)".   The former option 
allows the user to plot the average data (commonly volume) that occurred at the same time and on the 
same day of week during previous weeks.  As a specific example, if the user has Session Statistics setup 
with this option, and with X set to 3 and price set to "Last Price, Volume, All Bars", on a 30 minute chart, 
then the result on the 9:30 to 10:00 bar on Monday, 5/26 would be an average of the 9:30 to 10:00 bars on 
5/19, 5/12, and 5/5.  Similarly, the Relative Strength (Day of Week) option would divide the current 
volume on the 9:30 to 10:00 bar by that average previously discussed, and multiple result by 100 to give a 
relative measure of current volume to the average of past 3 weeks during same time slot. In addition, 
when choosing either of the "Relative Strength" multi-session statistics to provide a measure of volume 
compared to that of previous days, if the session is currently open, the current/forming bars volume will 
be projected based on the time into the bar.  For example, if 5 minutes have transpired in the 
current/forming 30-minute bar, then the volume of that bar will be multiplied by 30/5 to project a closing 
volume before computing the strength relative the previous day/time average of volume. The following 
video has additional information on using the multi-session statistics results: 
http://www.linnsoft.com/videos/sess_stat/  
 

Zig Zag Oscillator -  Volume/Delta Since Last Pivot  

Two new result options have been added to the Zig Zag Oscillator: "Volume Since Last Pivot" and "Delta 
Since Last Pivot".  These results give the user access to the cumulative volume or delta that occurred 
within each leg of the zig zag since the last pivot.  These values plot historically and provide accurate 
values for each bar as it builds within each leg and between each pivot. 
 

Miscel lan eous 9.2 Fixes and Improvements  

ü Users of DTN Market Access historical server who use IB or Transact as their real-time data 
source, can now specify whether or not to send all historical data requests to DTN MA. By 
default, DTN MA is always used as the default historical data source if DTN MA is present in the 
user's license. In the configure.txt file, if you add a line: 

 
useDTNMAbyDefault = false 
 
then backfilling or refreshing a chart via the space bar or download 
button will default instead to the host real-time data source. DTN MA, if 
present in the user's license, will still appear as an available data source in 
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the data download window so that download requests can be initiated 
manually to DTN MA when useDTNbyDefault is false. 
 

ü Two user preferences formerly located in Setup: Preferences: General are being phased out. 
Mouse wheel scrolling is now on by default. The "No Holidays for Overnight Sessions" option is 
now on by default. Both of these will be removed from the Preferences window soon. We have 
moved these preferences to the configure.txt file for backward compatibility. The intent is to make 
mouse wheel scrolling a feature that is always available (not accidently turned off). Instruments 
that are tracked overnight do not at present fit well with the day session holiday schedule for 
Investor/RT. We have long recommended that holidays be ignored for overnight session 
instruments. While this does result is some white space around trading holidays for these 
instruments, the charts are reliable and reflect the exact trading that took place before and after the 
holiday period. To eliminate white space you can always override the chart to the day session and 
the holiday periods will be removed in full. The configure.txt file can be used to modify these 
settings if desired, but we recommend you do not do so. Include a line "MouseScrollWheel=false" 
to ignore mouse scroll wheel events; include a line "NoHolidaysOvernightSessions=false" if you, 
for some reason, want Investor/RT to minimize white space around trading holidays. Again, this 
setting is not recommended. 

 

ü The file named "configureDefault.txt" in the admin folder will always contain, release to release, 
the latest set of configure.txt configuration settings showing the default setting for each one. This 
file is produced by Investor/RT during startup. It may be used as a reference for the proper 
spelling of each "power user" setting to alter the runtime behavior of the software in various ways. 

 

ü The $DEMO sample data ticker symbol has been improved to randomly tick in increments that 
are consistent with the display format of $DEMO. For example, if you set $DEMO display format 
to 4ths, then each tick of $DEMO will have a trade price that is a multiple of .25. You may also 
enter a last price for $DEMO by editing the Last column in a quotepage and $DEMO will begin 
ticking from that price. Historical  backfill of $DEMO also produces bars with reasonable 
properties consistent with the display format. 

 

ü A configuration variable was added to enable the user to set an application-wide background color 
that color coordinates with the color scheme in use. This setting applies primarily to the Windows 
platform. Under Vista and Mac OS X the default system background color defaults to a light grey 
silver color that goes well with the color scheme. On Windows XP, Investor/RT defaults to the 
XP Default Style which has a light beige background. If you use XP Color Style "Silver", your 
Investor/RT windows and toolbars will look better if you setup a light grey background instead of 
the beige default. To do this, include a line in the configuration file: 

 
SystemBackColor=230,230,230 

 
The three numbers represent the RGB (Red, Green, Blue) values for a 
silvery light grey color in this example. 

 

ü Dragging and dropping a date-specific annotation from one chart window to another containing a 
different instrument, now correctly maps the annotation to the date and price of the target 
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instrument. If the target chart does not have historical data for the date in question, the annotation 
will be unseen until historical data for the date in question is available for the target instrument. 

 

ü There were improvements in 9.2.4 that make selecting, dragging, and dropping trendline-based 
indicators (and drawing tools) such as Fib Retracement, in tick-based periodicities (tickbar, volume 
bar, PNF, Renko, range bar, etc), much more reliable and precise. 

 

ü A bug was corrected in the IQFEED data reception (Windows Version) which was causing the 
+/ - indicator in the time and sales window to be continually blank instead of indicating up ticks 
and down ticks. 

 

ü  Interactive Brokers exchange NYSELIFFE was added in 9.2.7. This is the exchange code for ZG 
and ZI Gold and Silver futures contracts. Setups for ZG and ZI future types were revised to use 
this new exchange code. 

 

ü  DTN MA standalone users (no real-time feed) will now have the last price checked for alarm 
levels when downloading historical intra-day data from DTN. Alarm checking is normally done 
only when "current quotes" are imported or downloaded, e.g. from Yahoo Finance. DTN MA 
does not have a current quotes download function, so the last price from the historical download 
is used to test for hi alarm and lo alarm levels. 

 

ü The Mark/Unmark Intra-day button on the quotepage toolbar will now mark the selected symbol 
in the quotepage for intra-day if needed. If the selected symbol is already marked for intra-day, a 
prompt will ask if you want to leave it marked or unmark it. 

 

ü The left and right arrow keys on the chart toolbar are working correctly again. These button allow 
you to cycle through a series of multi pane chart setup inside one chart window. Holding down the 
ctrl key (option key on Mac) changes the behavior of these two buttons: the current chart cycles 
through various periodicities instead. 

 

ü A fatal error was corrected in Market Profile when the chart setup called for a custom duration (in 
days) that exceeded the number of days of profiles requested, e.g. 5 days of profiles ending now 
with a custom duration of 5 days would (and still does) work fine, but requesting 1 day ending 
now in tandem with a custom duration greater than one day would cause a fatal error. 

 

ü To open the Layout Toolbar, right-click inside the message area of the main toolbar and choose 
Layout Toolbar from the pop up menu. If the toolbar does not appear, hold down the Ctrl key 
(Option key on Mac) while selecting Layout Toolbar from the menu. The Ctrl (Option) key 
instructs Investor/RT to position the layout toolbar centered inside the Investor/RT task window 
(on the main monitor under Mac OS X). 

 

ü Custom instruments were formerly created with an override of 0 days of tick data as the historical 
tick data retention setting. Now, all custom instruments are created with the "use default" setting 
which means the custom instrument will use the default tick data retention setting specified in the 
Historical Data preferences panel. This applies to all newly created custom instruments, including 
those created by the pair wizard. Existing custom instruments can be set to the default setting 
either by calling up the custom instrument setup and re-saving it, or by adjusting the override 
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setting for the custom instrument in Setup: Preferences: Historical Data so that the tick retention 
override matches the desired default. 

 

ü Setup: Preferences: Keyboard Shortcuts enables "Open Layout Toolbar" to be defined as a 
shortcut. The function key will toggle the layout toolbar visible/invisible. 

 

ü Version 9.2.12 fixes a Windows specific problem with the email sending function of Investor/RT. 
Emailing support and email alerts are now functioning properly. 

 

ü Version 9.2.12 fixes a DTN IQ issue for Mac OS X users. The year high and year low data items 
were mistakenly showing the year high price. This has been corrected. 

 

ü A bug was fixed in the Windows Vista version that was causing the Share Picture command to 
mistakenly share the wrong definition with the chart image sometimes. 

 

ü Under Windows Vista, plugin indicators must now be placed inside a directory inside the 
InvestorRT directory within the user folder. If you use the Jurik indicators with Investor/RT 
under Vista, copy the plugins directory from the investrt install directory to the InvestorRT 
directory within the user folder. Users who write their own plugins must place the plugin DLL's 
inside the plugins directory within the user folder. Under Vista, the plugins directory in the investrt 
install directory is no longer referenced. 

 
When using a button to change the periodicity of a multi-paned chart to PNF, the charting style will 
remain unchanged even though the bars will be derived using the Point and Figure method. If you also 
wish the chart to be drawn in the PNF drawing style, you must switch the style to PNF, perhaps using a 
button. 

Version 9.2.1; Released: January 6, 2009  

Volume Profile Charting Style  

A new charting style has been added titled Volume Profile.  This style works with any periodicity and plots 
each bar as a vertical histogram displaying volume at price and highlighting the high volume node.  This 
new feature has also enhanced several indicators including VWAP, Volume Breakdown, and Profile 
Indicator. The Volume Profile style and the performance benefits to these indicators is highlighted in this 
video:  http://www.linnsoft.com/videos/volume_profile/.  Volume Profile charting is available in all 
editions of Investor/RT. 
 
The ability for each bar to track the volume at price data has opened the door for two unique periodicities 
introduced in Professional editions of Investor/RT 9.2. These are: POC Volume and Volume Breakout. 
With POC Volume periodicity, bars build until a user specified volume level is reached at any given price 
within the bar (the POC). The Volume Breakout periodicity builds until a user specified volume level is 
reached (similar to volume bars).  Once that volume level is reached, the bar continues to build until price 
breaks out of the price range formed while reaching that volume level.  Volume Breakout combines both 
volume and price in a single periodicity.  Both these periodicities are highlighted in this video:  
http://w ww.linnsoft.com/videos/volume_profile/. POC Volume and Volume Breakout periodicities are 
available in Professional editions of Investor/RT and Investor/RT Market Profile. They are also available 
to Investor/RT Standard edition users for evaluation in the Beta testing period. 
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Improvements to Chart Buttons, Button Panes  

Button panes may now have a pane title bar like any other pane. When the pane title is present you may 
delete the pane by clicking the X close control at the left of the pane title bar, or you can right-click inside 
the pane title bar to access the pane ordering window for adjusting the order of the buttons in the pane. 
To toggle the pane title on and off, right-click inside the pane body and choose "Show Pane Title". Button 
panes can now have a double row of buttons in the pane, the top row of button consisting of those 
buttons having the "Position at Top" check box checked and the bottom row containing those that have 
this unchecked. Right-click on any button and choose Edit to adjust this check box. If a button pane has 
buttons of both types, then two rows of buttons will be shown and the pane will resize larger so both 
rows are visible. If all buttons in a button pane have the same Position At Top property then the pane will 
size to show only a single row of buttons. 
 
The right-click pop up menu for buttons contains a Move submenu with choices for moving the button 
left, right, leftmost, rightmost, to top of pane, to bottom of pane. This new menu makes it much easier to 
arrange the buttons in a desired horizontal sequence. The right-click menu now has a "Cut" menu item 
(formerly "Delete") that is used to delete a button and copy it to the clipboard; you can then paste the 
button elsewhere into another pane in the same chart or into any pane of any other chart window. After 
cutting a button, right-click inside the destination pane and choose Paste to place the button there. You 
may Paste the same button several times if desired. 
 

Layout Toolbar  

Version 9.2 introduces a new toolbar for fast single-click switching among your various window layouts. 
The "Layout Toolbar" provides improved window management features for layouts.  The layout toolbar is 
accessible from the Window menu in Investor/RT (Window-->Toolbars-->Layout Toolbar), or you can 
right-click inside the message area of the main toolbar and choose Layout Toolbar from the ensuing pop 
up menu. If the layout toolbar is open when you quit Investor/RT, it will reappear in the same position 
the nest time you open Investor/RT. If you close the layout toolbar you can reopen it again from the 
Window menu or via the main toolbar pop up menu. The layout toolbar presents a series of tabs, each tab 
representing one of your layouts. Each tab will have a user-specified colored icon for the layout. To switch 
from one layout to another you simply click the tab for the layout you want. Normally the layout toolbar 
will be a thin strip showing 2 toggle button followed by the series of layout tabs. The first of these two 
buttons is used to expanded and contract the size of the toolbar to show/hide the settings for the activate 
layout. When you click the "New" tab, the toolbar automatically springs open so you can specify the 
name, color, and settings for the new layout you are creating. 
 
Each layout has several settings that control the appearance of the tabs in the toolbar itself and also 
specify how the windows of the layout are to be managed when you switch to a different layout. Each 
layout has a full layout name and a short name that will appear in the tab for the layout. The color setting 
of the layout controls the color of the icon that appears alongside the short name in the tab. The color 
coded tabs are designed to enable you to quickly locate the tab you want by color, especially useful when 
the layout toolbar has many tabs. The layout toolbar can be expanded horizontally to enable more tabs to 
be displayed at one time. If the number of tabs that can be displayed is less than the actual number of 
layouts, scrolling arrows will appears for shifting the right most tabs into view. 
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Window management rules for each layout control when the windows of the layout are originally opened, 
at startup or on demand when the layout becomes the activate layout by clicking on its tab. If a layout calls 
for opening the windows at startup, but the layout is not the active layout, the windows will be opened but 
hidden from view. This makes them instantly available when you later activate the layout; Investor/RT 
simply makes them visible with no delays opening and recomputing the window content. When the active 
layout becomes inactive (because some other layout's tab is clicked upon), the next option controls what 
happens to the windows of the layout, they can either remain open but hidden from view, or you may 
elect to close them. Closing the windows means it will take longer to activate the layout again later if you 
return to it; hiding the windows makes later activation of the layout instantaneous. The third window 
management option controls whether these hidden windows will be kept up to date while hidden or 
whether the windows will be idled. At present all windows are kept up to date while hidden. The option to 
idle the windows will be made available in a future release. 
 
Prior versions of Investor/RT used two specially named layouts. If you created a layout named "Startup 
Layout", this layout would automatically be the layout of windows that would appear each time you 
started the application. If you have a Startup Layout, Version 9.2 will treat it just as any other layout. It will 
be your "Active Layout" when you start up the first time under Version 9.2. Its tab will have the short 
name "Start". When you quit Investor/RT, the name of the layout that is selected at the time is noted and 
that layout will be opened as the initial layout the next time you start the application. The "Startup Layout" 
no longer has any special meaning at startup. Prior to version 9.2 the set of windows open at the time 
Investor/RT quits was always saved as the "Last Session Layout". If there was no "Startup Layout" then 
the Last Session Layout would be opened at startup. When you upgrade to 9.2 your Last Session Layout 
(assuming there is no Startup Layout) will become the active layout in the layout toolbar at startup. It will 
have the short name "Last".  
 
The final window management option is a check box that specifies whether you wish to automatically save 
the layout when you quit or switch to another layout. Say your have an active layout named X with three 
window and you have check marked the "Automatically Save..." check box for this layout. If you revise 
the size and position of windows or if you open or close individual windows while layout X is active, if 
you then quit Investor/RT or if you click another tab to switch to a different layout, all of these revisions 
will be saved automatically; when you return to this layout it will appear exactly as it looked that last time it 
was the active layout. Leaving the "Automatically Save..." check unchecked means that your layouts are 
saved only when you explicitly click on the Save Layout button in the Layout Toolbar. If you quit 
Investor/RT and the active layout does NOT call for automatic saving of the layout, the currently open 
windows are saved as the "Last Session Layout". When Investor/RT starts back up again, layout X will 
still be the active layout, but the Last Session Layout will be available as well, showing you the state of the 
windows when you last quit the application. There is no need to save the Last Session Layout when the 
active layout calls for automatic saving since the active layout will retain any revisions made to the 
collection of windows open when Investor/RT quits. 
 
To delete a layout you can click on its tab then expanding the toolbar to reveal the Delete Layout button. 
Click Delete Layout and the tab will disappear. The windows of the deleted layout will remain open and 
the "New" tab will become the selected tab. You could then save all or some of the windows under a 
different name for example. You can also delete a layout using the Object Editor (Open-->Object Editor) 
without opening the windows of the layout. The tab for the layout will disappear when you perform layout 
deletions using the object editor. 
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Click on a tab to make it the active layout. Shift-click on a tab to make it the active layout and also expand 
the layout toolbar to reveal all of the layout's settings. Ctrl-click on a tab to make it the active layout and 
hide the setting, making the toolbar into a strip of tabs again. You will notice that when the toolbar is 
condensed the color code of the active tab appears as a long strip of color across the entire width of the 
thin toolbar. By assigning a unique color to each of your tabs, this color strip provide more visual 
feedback of the layout that is presently the active layout. 
 
When the layout toolbar is expanded to show the settings, you will see an array of convenience buttons at 
the left side of the window. These button provide quick access to all our charts, quotepages, portfolios, 
quick quote, and market profile chart windows for augmenting the activate layout. There is even an Open 
Layout button which opens all the windows of any layout on top of the current active layout. For 
example, suppose you have layout A with 3 charts and layout B with 5 charts and you wish to create a new 
layout with all 8 charts open at once. Click the "New" tab; the toolbar will expand automatically; no 
windows will be visible; click the Open Layout button and pick Layout A; click again to open layout B; 
make any adjustments you wish to the windows or the settings, and click Save Layout. 
 
At the bottom of the layout toolbar setting, there is a place to specify a function key shortcut for the 
layout. This convenience feature is not yet implemented; however, you can easily setup a keyboard 
shortcut for activating any layout using Setup-->Preferences-->Keyboard Shortcuts. 
 

Database Utilities Improvements  

The database verify and maintenance utility functions now execute invisibly in the background under 
Windows; the black-background MS-DOS command windows you may have noticed in the past are no 
more. The output report of the utilities is now placed in a database log file named dbmaint.txt (in the 
admin folder) and selected output is placed into the message log. You may inspect the report afterward 
using File-->Open-->Database Log and/or File-->Open-->Message Log. If the message log window is 
open when you perform the verification or database maintenance functions, you can monitor the progress 
of the utility in the message log window. This improvement also fixes a bug when Investor/RT runs 
under Windows Vista; Investor/RT now reliably determines if database errors were encountered by 
inspecting the report output directly. The improved reporting makes it unnecessary to quit Investor/RT 
and run database maintenance in standalone fashion via the Start Menu in order to see the detailed report 
of your database status. You can now copy and paste relevant report output from the Database Log 
window (or attach the dbmaint.txt file in the admin folder) into an email to support for assistance with any 
database related issues. The Database Wizard (shortcut Alt-U) has a "View Database Log" button in the 
top section as well. On the Macintosh platform, the utilities produce output to the internal system 
console. Mac users can see the results of any database verify or database maintenance using the Console 
application found in the /Applications/Utilities folder. 
 

Miscellan eous 9.2 Fixes and Improvements  

ü Right-clicking on a chart button and choosing "Adjust Order" was not working properly for 
floating chart windows. This has been corrected in Version 9.2. 

ü Chart Button of type "Change Periodicity" now use abbreviated titles by default for intra-day 
periodicities, e.g. 100t instead of 100 tickbar, 30s instead of 30 seconds. If you want the longer title 
you can mark the "Custom Title" checkbox and enter the text you wish to see of the face of the 
push button. 
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Version 9.1 .x  Enhancements ï Released August 12, 

2008  through November 14, 2008  

License Activation  

Investor/RT 9.1 introduces a new product license activation system with two major benefits to 
Investor/RT users: (1) automatic monthly activation, eliminating the need to re-register each month via 
email, and (2) greater license flexibility. The license can be used on any one machine (PC or Mac) with any 
supported data source, any data service account. A detailed list of common questions and answers is 
available online at http://www.linnsoft.com/licenses/. Choose "Licensing FAQ" from the Help Menu in 
Investor/RT to open this page in your browser. A link to this page is also provided in the Setup: 
Preferences: License Activation window. 
 
See the Licensing FAQ (Help Menu) for answers to these common questions: 
 

* What 
is a 
License 
Code? 
* How 
Do I 
Retrieve 
My 
License 
Code? 
* How 
Do I 
Activate 
the 
License 
Code? 
* How 
Do I 
Change 
My 
License 
to Add 
or 
Remove 
Features
? 
* What 
Do I 
Have to 
Do to 
Change 
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My 
License 
to a 
Differen
t Data 
Feed? 
* How 
Do I 
Move 
the 
License 
from 
One 
Comput
er to 
Another
? 
* When 
Would I 
Need an 
Additio
nal 
License 
Code? 
* What 
if my 
license 
is 
destroye
d? 
* What 
If I 
Cannot 
De-
activate 
my 
License? 
* What 
If I 
Forgot 
to De-
Activate 
my 
License? 
* Can I 
Run 
Multiple 
Instance
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s of 
Investor
/RT 
with 
One 
License 
Code? 
* Is 
Internet 
Access 
Require
d to 
Activate 
a 
License? 
* Do I 
Have to 
Do 
Anythin
g 
Special 
at the 
Beginni
ng of 
Each 
Month? 
* How 
Do I 
End My 
Subscrip
tion? 
* Can I 
End My 
Subscrip
tion for 
a Period 
of 
Time? 
* 
License 
Code 
Trouble
shootin
g 
* 
Window
s XP 
Trouble
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shootin
g 
License 
Activati
on 
* 
Window
s Vista 
Trouble
shootin
g 
License 
Activati
on 
* 
Macinto
sh OS X 
Trouble
shootin
g 
License 
Activati
on 

 
Each Investor/RT user will have a unique 18-digit license code obtained by logging into your account at 
https://www.linnsoft.com/login. To activate the license, go to Setup: Preferences: License Activation; 
select "Online Activation" at the top of the window; enter or paste the license code into the space 
provided; click "Activate License". 
 
If you wish to use the license on a different machine, go to Setup: Preferences: License Activation and 
click the De-Activate license button. You may then use the same license code to activate on a different 
computer. To return to the original machine, de-activate the license on the secondary machine; return to 
the original machine; go to Preferences: License Activation and click the Activate license button (no need 
to enter the license code since Investor/RT retains it internally while the license is inactive). An internet 
connection is required to activate the license. Simultaneous use on two different computers requires an 
additional license. See www.linnsoft.com for pricing. 
 
The new licensing system makes it possible for existing subscribers to update their licenses to add or 
remove common features. Go to Setup: Preferences: License Activation and click the Revise License 
button and follow the on-screen prompts. The Linn Software web site now supports user login to view 
license details, update billing information, and add additional licenses. Login at 
https://www.linnsoft.com/login using your email address and password. The login page will email you 
your password if you have forgotten it. 
 
During the transition period to the new licensing system, Investor/RT continues to support classic 
"registration codes". At the top of the License Activation window, you can select "Manual Registration" 
and register as before. Once you have received your new 18-digit license code, there should be no reason 
to use this method. Customers with prepaid registration codes can use either activation method. 
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For MS Windows users, a separate stand-alone application, controlActivation.exe, is available in the 
investrt install directory. This application can be used to activate or de-activate the Investor/RT license on 
a machine. Windows Vista users must run this application "as administrator" to perform the very first 
activation of the license under Vista. Thereafter, the license may be activated or deactivated using 
Investor/RT itself or the controlActivation.exe application without the need to run as administrator. 
 

Windows Vista Compatibility  

Version 9.0 of Investor/RT must run on Windows Vista in XP/SP2 (Service Pack 2) Compatibility Mode. 
The reason for this is that Version 9.0 performs updates of files, including your Investor/RT database 
files, inside the Program Files directory where Investor/RT is installed. If Investor/RT 9.0 is started 
without first marking it for XP/SP2 compatibility, execution fails because Vista compatible applications 
typically do not have permission to write to files inside the Program Files directory. When Investor/RT is 
run as a XP/SP2 compatible application with "Run As Administrator" privileges, the software runs just as 
it does under XP, reading and writing files inside the directory where the software is installed. 
 
Version 9.1 is Windows Vista compatible. Investor/RT can run as a normal Windows Vista application 
without administrative access. To accomplish this, Investor/RT must have write access to a folder where 
it can keep your Investor/RT database and other files that heretofore were kept inside the installation 
directory within Program Files. The recommended location for this folder is inside the "user folder" where 
the user has permission to read and write files. Versions of 9.1 up through 9.1.7 provided a semi-
automatic setup of such a folder (named "IRT") inside the user folder. If you have already setup 
Investor/RT to run as Vista compatible using 9.1.7 then the 9.1.8 version will honor that setup and 
continue to use the "IRT" folder as the working directory for your data base and other files. 
 
If you are still running Investor/RT is XP/SP2, Version 9.1.8 provides a fully automated method for Vista 
compatibility setup. Version 9.1.8 will setup a working directory for your database in the location of your 
choice. The recommended location for this "InvestorRT" folder is directly inside the user folder; this 
folder may be placed on another hard drive if you like. The only restriction is that the folder not be nested 
too deeply within other folders, and the chosen location is a disk location where the user has read/write 
permission. 
 
To setup Investor/RT to run in Vista compatibility mode, right-click on the Investor/RT application and 
choose "Properties". Turn off XP/SP compatibility in the Compatibility tab. Also turn off "Run As 
Administrator" in the Compatibility tab. Then startup Investor/RT; the software will detect that you are 
running in Vista compatible mode for the first time and begin the automated setup procedure. 
 
First you will be prompted to select the location for the "InvestorRT" folder. The prompting window will 
be positioned initially on your user folder; click OK to accept this default location (recommended), or 
navigate to the drive or folder where you wish the "InvestorRT" to be created and click OK. Next, the 
software will locate your Investor/RT database files and offer to copy them to the newly created 
"InvestorRT" folder. Once the database files are copied, Investor/RT will start up, configured for 
Demonstration mode using the new "InvestorRT" as its working directory. Click "Setup" when prompted 
and the Reconfigure window will appear; select the data source you wish to use and click Reconfigure to 
complete the setup process. If you do not see the Reconfigure window, use File: Reconfigure to open the 
Reconfiguration window to setup your data source. 
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RTL Setup Enhancement  

When setting up scans, signals and custom indicators, a feature has been added to allow you to quickly 
pull token setups from other RTL objects into the RTL object under construction. Click the plus + button 
in the upper right corner of the token list and choose the new Add Tokens... menu item. A list of 
scans/signals will appear. Double-click on one to add its tokens to the token list window. If you wish to 
add the tokens from several scans/signals, click one and Apply, then click another and Apply, etc. 
Technical indicator tokens added in this fashion will retain all of the indicator setup parameters of the 
source token. 
 
Using this facility, you can easily create one or more lists of frequently used tokens, named however you 
wish, and save them as scans. When defining a new scan, you can then fetch all the tokens in one of these 
master lists and immediately have all of them at your disposal for writing your formula. When the formula 
is completed, click the + button and choose Remove Unused Tokens. This will remove any tokens from 
the list that are not presently referenced in the formula. 
 

Configuration Setting for Controlling Tick Data Buffering  

Prior to 9.1.8, Investor/RT used a constant buffer size sufficient to hold 100 ticks for each instrument for 
data collection purposes. As ticks flow in, they are written to the hard disk whenever this 100 tick buffer 
becomes filled with ticks for the instrument. Due to extreme volatility in recent trading sessions, we have 
decided to increase the memory buffer size to 500 ticks per instrument in an effort to reduce the 
frequency of disk writes that must be done to collect tick data on intraday monitored instruments. This 
will permit Investor/RT to process incoming tick data more rapidly, since the software will be spending 
far less time writing tick data to the disk. Additional memory requirements for this revision will be 
approximately 4 MB for every 500 instruments tracked intra-day. A configuration setting has been added 
to the configuration.txt file to override this setting to either increase or decrease the number of ticks to be 
buffered before Investor/RT writes the ticks to the disk. If you track very few symbols intra-day, you 
could for example add the line: 
 
  TicksPerMemBuffer=1000 
 
to the configuration.txt file to further reduce the disk writes to every 1000 ticks. If you track many 
thousands of symbols and wish to run the software as it has run in 9.1.7 and earlier, use: 
TicksPerMemBuffer=100. The minimum value for this setting is 100; multiples of 100 are recommended. 
 

Performance Preferences  

A preferences window has been added to Investor/RT to enable users of real-time data sources to control 
the amount of processing of bid and ask sizes and prices. Upon reception of a bid/ask/size quote (a non-
trade quote) Investor/RT records the values for bid, ask, bidsize, and asksize. The user may elect to 
"Process All" to continue processing, or "Ignore" further processing or to do further processing on 
"Bid/Ask Price Changes Only" (i.e. do no further processing when the sizes change but not the prices). 
This election can be done independently on three classes of securities: Equities, Futures, and Options 
(equity/index/future options). Ignoring some or all further processing on bid/ask/size quotes will reduce 
processing requirements and could significantly improve performance during peak trading periods. 
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If you elect to allow some or all bid/ask/size quotes to be processed further, an additional level of control 
is provided for which types of windows will be notified of the bid/ask/size quote. Again, this election can 
be made independently for the three classes of securities: stocks, futures, and options. Within each class, 
you can elect to turn off notification of (1) charts (2) quotepages (3) time and sales window. 
 
The choices give each user a fine level of control over which types of bid/ask/size quotes are important 
and which windows require notification. In the simplest case, a futures trader who tracks only futures 
contracts could ignore all bid/ask/size processing for those futures. What this means is that the current 
bid, ask, bidsize, and asksize will be recorded continuously as the data arrives but without further 
processing of that data. The reception of normal trade reports will drive the charts, quotepages, etc. and 
any display of bid/ask/size information that appears in charts or quotepages will reflect the bid/size/size 
at the time of the most recent trade. 
 
A futures trader who also tracks a few options could ignore bid/ask/size for futures and process all 
bid/ask/size for his option contracts. Further, he could elect to notify only the time and sales window(s) 
for options of the bid/ask/size changes. 
 
Finally, for each security class, Investor/RT now provides a user setting for how many trades (ticks) to 
collect in memory before writing a block of ticks to the hard drive. This was a global setting in the 
configuration.txt file in version 9.1.9. The configuration.txt file setting will be used in version 9.1.9 and 
higher to initially setup the Performance preferences, thereafter, the settings in the Performance 
preferences window will be used to allocate memory buffers for tick data collection for each class. Ticker 
symbols that do not fall into one of the three classes will use the minimum of the three class specific 
settings, e.g. security types Index, or Forex. Users who track relatively few symbols (a few hundred) can 
improve tick data reception performance significantly by increasing the number of ticks per block to 500 
or more. For futures traders tracking electronic contracts where possibly hundreds of trades per second 
can occur, setting this value to 1000 or more can substantially reduce disk activity and improve overall 
performance. 
 
The settings in the Performance preferences are dynamic. That is, you can open this window, revise any of 
the settings and click OK or Apply, and the new settings go into effect immediately. Tick data buffering 
changes take effect after the next block of ticks is written to the hard disk for any particular symbol. 
 

DTN Market Access Multiplier  

When DTN Market Access is used in conjunction with some other real-time data source, e.g. Interactive 
Brokers, it is sometimes the case that the DTN supplied historical data is scaled differently than the quotes 
being received real-time. To address this, Investor/RT now provides a way to scale DTN historical using a 
constant multiplier. The multiplier is specified by suffixing the DTN MA downloading alias symbol with a 
space, an asterisk (to denote multiplication) and the multiplier value. For example, when tracking JYZ8 
using IB, this futures contract is quoted by IB with prices like 0.009737 while DTN MA historical data, 
using alias @JYZ8, reports prices 100 times higher, i.e. 0.9737. Thus, to map the DTN historical data to 
the same scale each DTN MA historical price must be multiplied by .01. In the setup for JYZ8, the 
downloading alias @JYZ8 can be changed to "@JYZ8 * .01". The actual alias symbol, @JYZ8, must be 
followed by at least one space, an asterisk, zero or more spaces and the multiplier. All of the alias setups 
listed below are equivalent: 
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@JYZ8 *.01 
@JYZ8 * .01 
@JYZ8 *0.01 
@JYZ8 * 0.01 
@JYZ8  *  0.01 
 

Miscellan eous 9.1 Fixes and Improvements  

ü The playback window is now resizable. A bug was fixed that could cause the dimensions of the 
window to be saved incorrectly; the playback window would appear with distorted dimensions 
when opened thereafter. The window now opens to its default size if the height or width of the 
window are unreasonable. 

ü Setup: Preferences: License Activation and Setup: Preferences: Registration both open the 
Licensing window. 

ü IB destined "pass-thru" trading orders with action "Revise Order" were not sending the revised 
stop, limit, quantity, duration, or order type to Autotrader. This has been corrected in 9.1. Also 
Revise Order trading order that use V# variables (for situations where there can be multiple 
orders working for the same symbol), now properly identify the correct order number to revise 
using the V# variable. 

ü The Download Data submenu in the right-click menu for chart windows has been improved. For 
intra-day charts, Market Profile and Footprint charts, the first choice is "Current Session". This 
downloads intra-day bars or ticks for the current session in progress or the previous completed 
session during non trading hours. The "Current and Previous Session" choice expands the 
download to emcompass the two most recent trading sessions. The "Full Data" choice shows the 
number of days of daily bars, intraday bars, and tick data that will be downloaded. This is called a 
"full download". The numbers of days are the settings specified in the Historical Data retention 
preferences. The menu item text will reflect the override settings for the particular symbol in the 
chart, if applicable. The final selection is "Other..."; this choice opens the Download Data window 
with the chart's symbol pre-specified. You may then revise the number of days of data you wish to 
download. The chart will update when the download is complete. 

ü Chart buttons with purpose "change periodicity" now accept Point and Figure periodicity 
descriptors of the form: <boxsize>x<reveral-criteria>[optional space(s)] P. Here are some 
examples: .25x3 PNF,.50x4 PNF,.33x5 P. 

ü The RTL ALIGN function now works properly, aligning a date number the most recent trading 
date. ALIGN(YYYMMDD) where YYY MM DD are digits (e.g. 1080704 for July 4, 2008) now 
computes correctly; it uses the default stock session as set in Setup: Preferences: Instruments to 
align the date back to the most recent non-holidy trading session end date.  

ü Sending trading orders to Interactive Brokers now works properly for "Forex" security type. 
Investor/RT ticker symbols for Forex instruments take the form xxx.yyy where xxx is the 
underlying IB symbol and yyy is the currency of the contact. For example the Investor/RT symbol 
EUR.USD is translated to symbol EUR with IB security type "CASH" when the trading orders for 
this Forex instrument are sent to Autotrader. It is not necessary to use a broker alias in the setup 
for EUR.USD. If a user is trading Forex as well as Eurex futures contracts e.g. (EUR.USD and 
EURU8), both will have EUR as the underlying symbol; however, the Forex instrument will have 
IB security type CASH, while the futures will have IB security type FUT (and an expiration date of 
the contract) when communicating the order to IB and/or Autotrader for managed trades. 
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ü Traditional Chart definition exports of Reference Lines and Trendlines that are setup with an 
associated Signal Action will now contain the signal action setup. 

ü A new configuration.txt file variable has been added to allow users to extend the number of days 
back that Investor/RT does holiday related processing on intra-day charts. By default, 
Investor/RT checks for holiday dates during the prior 60 trading days and adjusts intra-day charts 
to exclude tho trading session for those dates. Increasing the look back period increases the 
computational resources. If you want a longer lookup period set HolidayLookBackDays=100 (for 
example) in the configuration.txt file. 

ü A bug was fixed that was causing an "API Marks Out-of-Sync" message to appear shortly after 
starting up Investor/RT. 

ü When importing tick data for a symbol already having a huge number of ticks on file (over 50 
million) would lead to an out-of-memory fatal error. The bug was fixed in 9.1.6. The database in 
question had 60 million ticks for one symbol after the successful import, the largest known tick 
collection to date for a single symbol. The previous record was 7 million. 

ü Version 9.1.6 fixes a flaw in the IB/TWS version that was causing DTN Market Access download 
requests to be ignored when the user was activated under the new online license activation system. 

ü Keyboard Shortcuts for Activate:License and De-Activate:License have been added to 
Setup:Preferences:Keyboard Shortcuts. This enables scheduling of license activation and 
deactivation for the convenience of users who wish to share a license codes between two or more 
machines frequently. For example, you may setup a schedule to deactivate the license code and 
quit at a schedule time each day so that the license code could be used after that time of day on a 
different machine. 

ü Version 9.1.7 corrected a new bug introduced in 9.1.6 and quickly replaced the 9.1.6 release. 

ü Version 9.1.8 fixes a bug in the Save Format command for quotepages. The Save Format 
command now correctly recognizes T# variables in the source page's format and creates the new 
format with the T# variables. In prior releases T# variables were unrecognized and became 
"ticker" columns in the resulting format. 

ü File->Register is now File->License. Help->Getting Registered is now Help->License FAQ. The 
Setup: Preferences: Registration window, temporarily titled Registration/License Activation, is 
now titled "License Activation". 

ü Version 9.1.8 include updates to the IB Version to support Russell 2000 Futures. Use TF or T0 as 
the future type for these. Investor/RT is programmed to handle TF and TO futures with TO and 
TF as the "underlying type" and to request IB data using RUT as the underlying so they will quote 
properly. In 9.1.8 RUTZ8 will not work, but TFZ8 or TOZ8 will. The exchange setup for TF and 
TO is NYBOT. 

ü Version 9.1.8 for myTrack has been updated to included new exchange codes, e.g ICE-Fut where 
the Russell 2000 Futures trade now. Use the Exchange Setup command in the myTrack menu in 
Investor/RT to subscribe to this exchange if needed. 

ü Trading orders for Autotrader have been improved for trading TF and TO Russell 2000 futures 
contracts. 

ü New Technical indicators "AAB Indicator" and "Fishy Turbo" were added. 

ü The use of File->Reconfigure to switch to an alternate data source was causing the Daylight 
Saving Time status to be reset incorrectly. This was having a time shifting effect when 
downloading historical intra-day data from DTN Market Access, or DTN IQFEED. This 
problem surfaced only after a reconfigure, not when using the feed that was in configured 
automatically at startup. Historical data was time shifted one hour ahead. Quitting Investor/RT 
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and starting up again would remedy the problem until the next File->Reconfigure was done. This 
has now been corrected. 

ü Version 9.1.10 now correctly supports a configure.txt option for activating the user license code at 
startup. Add the line CheckLicenseAtStartup = true to your configuration.txt file. At startup, if 
Investor/RT detects that the license code is de-activated on the machine, it will attempt to activate 
the license code automatically at startup. This feature is useful for those who move their license 
between two computers frequently. It eliminates the need to go thru the License Activation 
window every time you start up; as long as the license code has been de-activated on the other 
machine properly, the license code will automatically be activated at startup. 

ü A configure.txt option was added for users of IB/TWS who have authorization to watch more 
than 100 symbols at a time. Adding a line to the configure.txt file "IBSymbolLimit=200" for 
example, will cause Investor/RT to accept up to 199 symbol watch requests (1 slot of reserved for 
historical data requests). 

ü Buttons and indicators may be copied from one chart to another using copy/paste. Right-click on 
a button or on an indicator line and choose Copy to copy its setup to the clipboard. Them move 
the mouse to the destination chart, right-click in the pane where you wish to place the indicator or 
button and choose Paste. This copy/paste procedure has been improved; formerly it would place 
the indicator or button into the top most pane regardless of which pane you clicked in to do the 
paste. For buttons, as a special case, you can press ctrl-V or choose Paste from the Edit menu, the 
button is now placed into the top most pane which often is a "button pane". Formerly, the button 
would appear in the top most pane non-button pane. 

ü A bug was fixed in quotepage import/export. A quotepage setup to repeat sort every N seconds 
was failing to properly export the value of N. When the quotepage definition was imported the 
sort frequency was thus zero. 

ü A bug was fixed in the License Activation window. New users were prompted to enter the "User 
ID" number but the entry box for the User ID was not shown. 

ü Deleting every symbol in the .All Symbols quotepage while various charts and other windows are 
open was causing Investor/RT to terminate with a fatal error. This bug has been corrected. 
Investor/RT will now close all open windows, other than the .All Symbols quotepage, when the 
user confirms that he wishes to delete every symbol and start with a clean slate. 

 

Version 9.0 Released February  28, 2008  

Charting Improvements  

A major improvement was made to the chart drawing functions of Investor/RT for Windows. Chart 
updates are now rendered "off screen" and sent to the monitor for display only after all drawing 
operations are completed. The visual effect is the elimination of all screen flicker. The enhanced drawing 
methods are now used in all traditional charts, Market Profile, and Footprint charts.  Flicker-free off 
screen drawing techniques have long been used in the Macintosh OS X Versions of Investor/RT because 
they are provided implicitly to all applications by OS X.  
 
Another significant improvement in 9.0 is the drawing of instrument and indicator price labels inside the 
vertical scale area rather than in the body of the chart. The background of the box is painted with the 
color of the indicator.  In the case of a histogram, the up histogram color is used.  The text color will 
match the background color of the chart.  To turn "Label Current Value" on for any given indicator, bring 
up the preferences of that indicator by double-clicking on the indicator in the chart, and check the "Label 
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Current Value" check box at the bottom.  A display format option is also provided for customized 
formatting of the current value. 
 

Improved Check for Updates feature  

Investor/RT releases are now identified by major.minor release number followed by a build number 
between 1 to 99. Beta and Candidate releases will include a "b" or "c" designation in the release number. 
Some examples follow: 
 
  9.0b1 - Beta Release 9.0 Build 1 
  9.0b17 - Beta Release 9.0 Build 17 
  9.0c3 - Final 9.0 Release Candidate Build 3 
  9.0.1 - Final Release 9.0 Build 1 
  9.0.15 - Final Release 9.0 Build 15 
 
The Check for Updates feature has been improved to notify users of beta and candidate releases when 
new beta or candidate versions are released for testing. When the beta testing cycle ends and candidate 
final releases are issued, beta testers will be notified to upgrade to the latest final release candidate. See 
Setup: Preferences: Mail & Internet. This preferences window can be used to disable the Check for 
Updates function entirely, or to enable it only for final release notifications, or to enable it for beta, 
candidate, and final release notices. The word "Beta" or "Candidate" will appear in the Investor/RT 
startup splash screen and at the right of the message area of the main toolbar in beta and candidate 
versions of the software. Beta and candidate builds of the software automatically expire in 30 days; a 
warning notice is issued at startup when the beta or candidate release is nearing expiration. 
 
The check for updates function has been improved to enable minor optional fixes to be released. For 
example, 9.0.1 may be the current 9.0 release level when a build 2 (9.0.2) is released to fix a minor problem 
that affects only a few users of the software. The check for updates function will see 9.0.2 as current 9.0 
release but will not notify users of 9.0.1 because 9.0.2 is designated an "optional fix" release. A user 
running 8.9 however, will be notified and guided to download 9.0.2, the latest build of 9.0. 
 
When optional fixes are issued, a notice will be published on the discussion list with a description of the 
problem and links for downloading the latest build if desired. The new release will also be noted on the 
www.linnsoft.com home page, but the Check for Updates command will not prompt you to upgrade for 
optional fixes. When a new build is issued with new feature or to fix a more serious bug or a bug that 
potentially affects a larger number of users, the new build will be designated as a recommended update. 
All users who check for updates will be notified to upgrade. 
 

Exporting Indicator Default Preferences  

Menu item File-->Export-->Technical Indicator Defaults will create a definition export text file 
containing the preset default settings for every technical indicator in Investor/RT. This file can be 
imported into another Investor/RT system using File-->Import-->Definition from File. The feature will 
be useful to those moving Investor/RT from one computer to another, or to synchronize all defaults 
between two Investor/RT systems. 
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Fundamental Tokens Added  

Seventeen additional fundamental data columns and associated RTL tokens were added. Each of these 
fundamental data items are available for download from Yahoo! Finance using the Fundamental Data 
download type. 
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New RTL Date/Time Related Functions  

Three new RTL functions were added for dealing with date/time within RTL formulas. Each function 
takes a single parameter. MPM(x) yields the Minutes Past Midnight of x where x is TIME or some time 
constant, e.g. MPM(TIME) is the minutes past midnight of the current instrument's last trade. 
MPM(0930) is the minutes past midnight of 9:30 a.m., i.e. 9 * 60 + 30. 
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SPM(x) yields the seconds past midnight of x where x is a TIME or time constant. Internally, TIME is 
represented as hhmm.ss where ss represents ss/100 of a minute. SPM(TIME) is equivalent to writing hh * 
3600 + mm * 60 + (ss * 100)/60. 
 
ALIGN(x) yields the date number of the date X when aligned back to a valid trading day. Typically x will 
be the DATE token or perhaps a V# containing a date number or a date constant. Note that date 
numbers are whole numbers of the form yyymmdd, where yyy is the number of years since 1900, mm is 
the month and dd the day. For example 1071230 is the day number of Dec 30, 2007. ALIGN(1071230) is 
1071228 since 12/30/2007 was a Sunday. Investor/RT keeps track of trading holidays for the prior 60 
trading days. If the date passed to the ALIGN function is a holiday date, the ALIGN will yield the date of 
the trading session prior to the holiday. 
 

New RTL Function BTST  

BTST stands for "Bit Test". The BTST(expression, n) function returns TRUE or FALSE based on 
whether the nth bit of the integral value of the expression is on or off. BTST can be used to test bits 0 
through 23 of any value. This function has been added primarily for use by programmers using the 
Investor/RT SDK to develop PLUGIN indicators. The new function can also be useful for testing value 
of MON or FLAG. MON and FLAG tokens are interchangable. The FLAG token is a value representing 
various bit settings for the instrument. For example BTST(FLAG, 0) will be true for any instrument that is 
marked for intra-day monitoring (the intra-day monitoring bit is bit 0 of FLAG). Similarly BTST(FLAG, 
1), BTST(FLAG, 2), BTST(FLAG, 3) can be used to test bits 1, 2, or 3 of FLAG which happen to 
represent the daily, weekly, monthly monitoring settings for each instrument respectively. Since many of 
the bit flags in FLAG are used to record the state of various historical data monitoring options, the MON 
token was added as a synonym for FLAG. Developers of SDK Plugins can calculate a value for each bar 
representing up to 24 distinct conditions for the bar. Each bar could be tested for a specific condition 
using BTST(PLUGIN, n) for various values of n. Here are some conditions that can be easily tested using 
BTST on the FLAG value. 
 

ü BTST(FLAG,0) TRUE when the instrument is marked for intra-day monitoring. 

ü BTST(FLAG,1) TRUE when the instrument is marked for daily historical data retention. 

ü BTST(FLAG,2) TRUE when the instrument is marked for weekly historical data retention. 

ü BTST(FLAG,3) TRUE when the instrument is marked for monthly historical data 
retention. 

ü BTST(FLAG,4) TRUE when the instrument has an alarm set for price greater or equal to 
some value (a high alarm). 

ü BTST(FLAG,5) TRUE when the instrument has an alarm set for price less than or equal to 
some value (a low alarm). 

ü BTST(FLAG,6) TRUE when the instrument has an alarm set for volume greater or equal to 
some value (a volume alarm). 

ü BTST(FLAG,7) TRUE when the instrument has triggered a high alarm. 

ü BTST(FLAG,8) TRUE when the instrument has triggered a low alarm. 

ü BTST(FLAG,9) TRUE when the instrument has triggered a volume alarm. 

ü BTST(FLAG,11) TRUE when the instrument has triggered a news alarm (news today). 

ü BTST(FLAG,12) TRUE when the instrument has traded (or been quoted) since the session 
opened. 
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ü BTST(FLAG,17) TRUE when the data feed is active and the instrument is being watched 
real-time. All intra-day instruments are watched. 

ü BTST(FLAG,18) TRUE when the instrument has a high alarm set on the bid. 

ü BTST(FLAG,19) TRUE when the instrument has a low alarm set on the bid. 

ü BTST(FLAG,20) TRUE when the instrument has a high alarm set on the ask. 

ü BTST(FLAG,21) TRUE when the instrument has a low alarm set on the ask. 

ü BTST(FLAG,23) TRUE when the instrument has news items on file, not necessarily for 
today. 

 

Configuration Startup File  

At startup Investor/RT 9.0 looks in the admin folder for a file named configure.txt. If present, the file is 
examined line by line for special tokens that represent experimental and/or obscure configuration settings 
that control the operation of the software in some way. For more information on this feature click here. 
 

Andrew's Pitchfork -  Schiff Options Added  

The Andrew's Pitchfork has been enhanced with options to draw the Schiff and Modified Schiff 
Pitchforks, as well as an option to "Hide Andrew's" when showing the new pitchforks. Schiff and 
Modified Schiff Pitchforks are very similar to Andrew's Pitchforks in every way except the placement of 
the handle. 
 

Chart Background Gradient Fill  

Traditional charts, Market Profile, and Footprint Charts now have a "Gradient Fill" option for the chart 
background. In the chart's preferences, check the "Gradient" checkbox and the background color control 
will offer two color selections. The background of the chart will be drawn as a gradient fill, a transition 
from the up color to the dn color. In traditional charts, when gradient fill is used, it is important that the 
scale color be choosen so the price scale is clearly visible both at the top and bottom of each window 
pane. When adjusting the gradient colors, you can click the Apply button to see the effect you will get, 
leaving the Color preferences open for further adjustments. The Gradient option is also a global setting 
for traditional charting. If you want all new traditional charts you create to have a particular gradient color 
fill then go to Setup: Preferences: Charts: Traditional Charts. There in the Color tab, specify the gradient 
preferences. Thereafter, new traditional charts created by the Chart Setup Wizard will appear with the 
specified gradient fill. 
 

Start Feed Revision  

The method used to request intra-day streaming data for Investor/RT instruments was revised. The new 
method first issues watch requests for intra-day marked symbols. After all intra-day marked symbols are 
watched, then any non-intra-day marked symbols (instruments) that are open in charts, quotepages, or 
other windows are watched. The new method ensures that intra-day marked symbols are given priority. 
Depending on the symbol limit of the data vendor account in use, symbols that are not marked for intra-
day will be watched in real-time only if there are "slots" available after all intra-day marked symbols have 
been watched. The new method is introduced in 9.08 for DTN IQFeed (for Windows and Macintosh) and 
for the Interactive Brokers edition. Other realtime data sources will follow in future releases. The change 
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in method will have no effect on users whose universe of symbols is smaller than the symbol limit. DTN 
symbol limits are typically 500 or 1300. The IB symbol limit is 100. You can see your symbol limit in the 
user profile (system status window) or in the feed status window. 
 
To illustrate the effect on those with large symbol counts, consider a user with a symbol limit of 500 
whose has 900 symbols defined to Investor/RT; 300 of those 900 are marked for intra-day monitoring. 
The new method ensures that those 300 symobls are requested first each time the data feed connection is 
established. This leaves 200 slots for symbols that are not marked for intra-day monitoring. Investor/RT 
will determine (when opening the connection) if there are any non-intra-day symbols open in charts, 
quotepage, portfolios, etc. and request realtime data on those as well, as many as 200 more could be 
watched in this example. The orginal method of constucting the watch list would have watched the first 
500 symbols found to be either (a) marked for intra-day or (b) open in some window. Because the list of 
symbols is processed alphabetically, the older method could possibly exhaust the symbol limit before all 
intra-day marked symbols were watched. The new method is an improvement in that it makes the watched 
symbol list more predictable; it more properly gives prioirty to those symbols marked for intra-day. 
 

DTN IQFeed Level II and Market Depth support  

The Investor/RT for IQFeed Edition (for Windows using the DTN Connection Manager software) now 
support Level II for Equities and Market Depth for Futures if the user account in use is permissioned for 
Level II. To activate a Level II/Market Depth window, right-click on the symbol and choose Level II. 
 

Pivot Point Calculation Options  

Two options were added to the Pivot Point Indicator.  First, a new pivot point formula was added to the 
list of options: (High+Low+SETTLE)/3.  This option will work similar to (High+Low+CL.1)/3, except 
it will use the Settlement Price of the symbol instead of the closing price of the previous daily bar.  The 
Settlement Price can be added as a quotepage column and adjusted manually if needed.  Also, a new 
checkbox was added titled "Alt S3 Calc".  When checked, the S3 is calculated as PP - 2 * (HI - LO) instead 
of the traditional HI + 2 * (PP - LO).  Similarly, R3 will be calculated as PP + 2 * (HI - LO) instead of the 
traditional LO - 2 * (HI - PP). 
 

Volume Breakdown -  New Result Options  

Three new result options have been added to the Volume Breakddown Indicator: Tick Frequency Rating, 
Ask Size and Bid Size (Neg). 

Tick Frequency Rating 

The "Tick Frequency Rating" option gives the user an indication of the 
frenquency of trades in combination with tick direction (buying or 
selling).  This rating will plot on a scale from 1 to 100+ (or -1 to -100+).  
A value of 1 signifies that the tick came in over 5 seconds from the 
previous tick.  A value of 100 signifies that a tick came in right on top of 
the previous tick (essentially at the same millisecond).  Values beyond 100 
signify that multiple ticks continued to come in on top of one another. 
Values in between 0 and 100 are plotted with a reverse logarithmic scale.  
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In essence, the higher the values, the faster the frequency of ticks.  In 
addition, these values are plotted as positive values on buy ticks are up 
ticks and as negative values on sell ticks or down ticks (depending on how 
VB is setup).  This result only works realtime, and therefore will begin 
forming from the time the chart containing it is opened, or from the time 
it's added to a chart.  It also works best in on 1 tick charts. When viewed 
on other periodicities, it will sum the values of all ticks within the bar. 

Ask Size & Bid Size 

The new results "Ask Size" and "Bid Size (Neg)" are somewhat self 
explanatory.  They plot the bid size and the ask size at the time of each 
tick or trade.  These values only plot live (the VB will be blank when 
initially opening the chart and build from there).  The ask size plots as a 
positive value, while the bid size plots as a negative value. 

 

Custom Trendline Labels  

Three indicators have been enhanced to allow users to provide their own labels for the trendlines involved 
in the indicators: Trendline Indicator, Zig Zag Indicator, and Regression Line Indicator.  Each of these 
indicator has a "Label With" list that now provides a "User Specified" option.  When this option is 
selected, a text box becomes visible which allows the user to type in his own label text.  This text can 
include tokens such as %V#1 and %T#1 which in turn pull data from different properties of the symbol 
itself (a feature that the Annotation Indicator has provided for many years).  This new custom label option 
or the trendline indicator gives user the ability to draw a line to a given bar and then provide some text 
labelling at the end of that line to describe or not what occurred on that bar. 
 

Pixels Per Bar in Traditional Charts  

The pixels per bar preference in traditional charts specifies the spacing between bars. Normally, 
Investor/RT adjusts the actual thickness of the bars or candles within that space automatically. You can 
use the up/down arrow keys or the mouse wheel (Windows-only) to increase/decrease the pixels per bar 
setting. A little-known enhancement to this setting has now been made more visible and adjustable. If you 
call up the chart preferences and look in the General tab, the menu of choices for pixels per bar now 
shows several settings where two numbers are given, e.g.  8:5 or 16:8 or 24:11. If you experiement with 
any of these dual settings you will find that the first number is the pixels per bar, still adjustable via the 
arrow keys or scroll wheel; the second number dictates the actual width of each bar drawn within the 
pixels per bar. If the second number is higher than the first number you get some interestingly fat bars 
than may overlap adacent bars. You can use the arrow keys or the mouse wheel to adjust the second 
number also, just hold down the shift key as you press the arrow keys or use the mouse wheel. Note that 
the shift key has no effect on bar width unless the chart has a dual setting in effect. To return the chart to 
the automatic bar width setting, access the chart preferences and set the pixels per bar to any of the single 
number pixels per bar. Once the "automatic" bar width is in effect, the shift key has no effect on bar 
width. These combination settings allow you to very precisely customize the spacing and thickness of bars 
and candlesticks to suit your preference. Chart definitions exported by Version 9.0.10 or higher now 
include the dual settings for pixels per bar. 
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Miscellan eous 9.0 Fix es and Improvements  

ü Setup: Preferences: Charts: General no longer permits default technical indicator recalculation 
frequency to be expressed in ticks. Any specific instance of an indicator  in a chart can have its 
recalculation frequency specified as "Every N Ticks". However, using Every N Ticks as the default 
for every indicator that calls for "default setting" is no longer available due to performance 
considerations. Upon upgrade to 9.0 if the default setting is Every N Ticks, it will be revised to 
"Every 2 Seconds". 

ü The RTL token TINC and the associated quotepage column "Tick Increment" show the smallest 
allowable increment of price movement for an instrument. The RTL token was formerly named 
TICKUNITS and only pertained to futures contracts. TINC is based on the display format of the 
instrument, for example equities displayed in 99.99 format have a TINC of .01; a futures contract 
having display format 4ths has a TINC of .25. 

ü Backtesting reports are produced using a mono-spaced font. A revision was made in version 9.0 to 
use the font size specified in Setup: Preferences: General (at the very bottom of the window). 
Prior to this change, 9 point was used unconditionally. This improvement gives the user control 
over the size of the text in backtesting reports and other text displays in Investor/RT that call for 
mono-spacing, e.g. the Message Log, Alarm Log, etc. 

ü The Investor/RT SDK was enhanced to provide callback functions for calculating the CCI, Linear 
Regression Slope, and Parabolic SAR technical indicators from within a Plug-in indicator. A bug 
was corrected in the "set user variable" callback function. SDK users who are interested in these 
capabilities will need an updated SDK distribution. Email support@linnsoft.com to request it. 

ü Yahoo! Finance Fundamental downloader was enhanced to download the new fundamental items  
mentioned in item #5 above. In additional, Investor/RT date items "Yield" (RTL token YLD) is 
now updated with Yahoo! item "Forward Annual Dividend Yield", "Div xDate" is updated with 
Yahoo! item "Ex-Dividend Date", and "Payout Ratio" (RTL  token PAY) is updated from the 
Yahoo! item having the same name, the "Div yield avg 60 mos" column (RTL token DIVAY) is 
updated with Yahoo! item "5 Year Average Dividend Yield". 

ü A bug was fixed in the IQFEED Version. The "Div xDate" data column is correctly updated in 
now for equity instruments. 

ü Adding parallel trendlines to an existing trendline having scope "This Chart, This Instrument" was 
not retaining the parallel lines when the chart was closed and reopened later. Trendlines with this 
scope are "preset" indicators and exist apart from the chart; they are added only when the specific 
instrument is present in the chart. Investor/RT now updates the preset automatically when parallel 
trendlines are added to it. 

ü Investor/RT installers now verify that Investor/RT is not running before beginning the 
installation process. If Investor/RT is found to be active, the user is prompted to quit 
Investor/RT and click OK to continue. 

ü The built-in email sending feature of Investor/RT has been upgraded on the Windows platform to 
a more robust email client. Support for email authentication by username and password is much 
improved enabling more clients to use this convenient feature. Also, emails are send in a 
background thread so they do not in any way interfere with realtime data reception. Setup: 
Preferences: Mail... allows specification of the outgoing SMTP port number for sending email. 
Normally, port 25 is used. Some SMPT servers that require authentication use port 587 and 
Investor/RT now supports these if you specify that port number in the preferences. 

ü Traditional chart preferences Color tab has been improved to reinforce the association between 
candlestick up/down color settings and the "Hollow Up Candles" options. A checkbox titled 
"Hollow" appears to the left of the color control for Candle Colors now. When Hollow is checked 
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the color control shows the up color as the chart background since this color will be used to draw 
up candles hollow. The actual up color will appear in the control when Hollow is unchecked. If 
you revise the up color using the Candle Color control this action causes Hollow Up Candle 
setting to be switched off automatically. Revising the candle down color does not affect the 
Hollow setting. 

ü Signal marker price labels are now displayed using the display format of the instrument. If the 
price label is the value of a custom indicator in the chart, then display format used is that off the 
custom indicator. If the custom indicator setup calls for "default" format, the display format of the 
indicator's instrument is used to display the price label. 

ü A bug was fixed to enable Andrews Pitchfork indicators to be adjusted once they are present in 
the chart. When the pitchfork drawing tool is activated on the chart toolbar, Investor/RT now 
provides a text prompt with instructions for drawing a new pitchfork (three clicks on specific bars 
are required to form the pitchfork, the first click anchors the handle of the pitchfork, the second 
and third clicks define the edges of the outer tines of the pitchfork. Once in place, the user can 
now drag any of the anchor points to a different bar by clicking on the anchor point and 
drag/drop. 

ü Switching periodicity between a range bar back to any minute interval periodicity was leaving the 
traditional chart scrolled back to an earlier time instead of "to present". This bug has been 
corrected. 

ü The Setup Future Type window has been corrected to support future types whose type codes 
exceed 4 characters, e.g. CAC40 type futures. 

ü New display format 200ths was added to support futures contracts that trade in .005 tick 
increments (e.g. the mini natural gas QG futures on NYMEX). 

ü The limit on the number of custom indicators has been increased from 1000 to 2000. 

ü The "Ticker Symbol Help" menu item in the Help Menu is now properly linked with the web site. 
When Mail & Internet preferences call for "web help pages" or if the shift key is held down while 
selecting this menu item, your web browser opens to the Ticker Symbol Guide page. This page 
lists common futures, index symbols for supported data feeds and has links to vendor specific web 
pages helpful for identifying the proper ticker symbol to use in Investor/RT. 

ü The Help Menu has a "Video Tutorials" menu item that takes you to the Investor/RT Video 
Library page in your web browser. This page shows a directory of currently available instructional 
videos organized by topic. 

ü Chart buttons with purpose "Remove Indicators" are used to eliminate all indicators of one or 
more types from the pane in which the button resides, e.g. one click and all trendlines are 
removed. Buttons of this kind can now be placed inside a button-only pane typically at the top of 
the chart. When a button of this kind resides in a button-only pane, the removal target pane will be 
the pane containing the instrument with which the button is associated. 

ü Reference Line label text can now include RTL tokens. The Reference Line will be labeled with 
the expanded text. For example, if you have a chart open of a symbol whose V#1 value is 30.00 
and T#1 value is "Entry", then a Reference Line pegged to V#1 with label "%T#1" will plot at 
price 30.00 and show the text "Entry". 

ü Right-clicking in the pane title area of a floating traditional chart now opens the Pane Ordering 
window properly. 

ü Users of DTN MA will notice that @JY futures contracts historical data is now adjusted by 
dividing the DTN supplied prices by 100. When IB or opentick is used as the real time data 
source, the historical data will now be scaled to the same decimal precision as the real time feed. 
This enhancement was made in 9.0.6. 
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ü Chart Buttons with purpose "Active Drawing Tool" are now exported and imported correctly via 
chart definition files. 

ü Chart Buttons with purpose "Add/Remove Preset Indicator" were exported correctly but not 
importing correctly is some cases. This has been corrected in 9.0.7. 

ü Running a scan setup to sort the resulting quotepage was not sorting as instructed for some 
fundamental tokens, specifically, those added recently (see item  4. Fundamental Tokens Added. 
above). This has been corrected in 9.0 build 8 (9.0.8). 

ü The opentick edition now support entry of opentick server and port number. This will enable beta 
testers to direct the opentick connection to test servers easily and will give users more explicit 
control over which production server Investor/RT is to use. 

ü Dragging certain indicators from one traditional chart window into another and then closing the 
destination chart would often lead to a fatal error. This could happen when dragging any technical 
indicator but dragging an annotation would almost always produce the error, now corrected in 
9.0.10. 

ü Clicking to select an instrument inside a traditional chart now works more reliably for tick and tick 
per bar periodicity instruments than before. 

ü The RTL ALIGN function was updated to consider trading holidays for dates within the most 
recent 60 trading days. 

ü A bug in 9.0.13 was fixed having to do with importing of presets. Presets were imported with an 
incorrect technical indicator type. The bug was discovered when importing a trading system with 
signal action presets assigned to various rules. After import, the rules did not have the associated 
signal actions because the presets, although imported, were not imported correctly as signal action 
presets. 

ü Infobox was showing an incorrect value for the Kelner Channels upper band value. The lower 
band value was correct; the value shown as the upper band was actually the center line of the 
Kelter study. This has been corrected. 

ü A bug was corrected in traditional charting having a view period expressed as a fixed date/time "to 
present". After the user set the fixed date time, the chart's beginning date would be updated to 
some other beginning date time when a data download occurred at some later time. 

ü The Setup: Equity and Index Options window has been improved to work with option symbol 
format for Yahoo! Finance. Yahoo Current Quote download can be used on the generated options 
symbols to view option pricing. At present Yahoo does not offer historical data for options. 

Investor/RT Version 8.9 Rev 1, Released: October 

16, 2007  

Opentick  

Beta testing of Investor/RT for opentick continues. Clients interested in this data service contact 
info@linnsoft.com to request a registration code. Supply your opentick login id. For more information on 
opentick, see http://www.opentick.com. 
 
Opentick requires the correct exchange to be specified for each instrument. For futures, this setup 
automatic for all future types defined to Investor/RT (see Setup: Futures for a list of defined future types). 
Futures symbols by convention begin with a slash, however, the leading slash in optional in Investor/RT. 
Futures symbols are setup with the future type followed by the month code and year code. /ESZ7 and 
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ESZ7 are equivalent and both are automatically assigned to the CME-EM exchange as required by 
opentick.  
 
See http://www.opentick.com/index.php?app=search&event=symbols for opentick symbol lookup. You 
can specify the exchange in the Setup: Instruments window using the override exchange setting, or if you 
prefer you can include the opentick exchange code directly as part of the ticker symbol by appending a 
hyphen and the code. For example, to get quotes on MSFT from the Island Book, setup the ticker symbol 
as MSFT-is, or setup the ticker as MSFT and the override exchange as ISLAND in Setup: Instruments. 
Note, the -is suffix is lower case. When typing into the ticker symbol entry box, Investor/RT by default 
capitalized every letter you type since 99% of time, ticker symbols are uppercase. In those rare instances 
that you want one or more lower case letters in the ticker, preceed the character with the backslash \  
character. The \  will be ignored and the next letter you enter will not be uppercased automatically. Thus, 
to enter MSFT-is you would type msft- 
s and the entry box will read MSFT-is. 
 
For stocks, with AUTO (automatic, no override exchange), Investor/RT will assume NYSE for symbols 
of 3 letters or less, NASD for longer symbols. If you want to follow a stock or EFT that trades on the 
AMEX, you can either enter the symbol as QQQQ-A or enter the symbol as QQQQ with override 
exchange set to AMEX. 
 
Pay attention to message log messages that appear when you log into opentick (File-->Open-->Message 
Log). The log will (a) show you every exchange that you are licensed for real-time data (b) all exchange for 
which you are not licensed, (c) any ticker symbols that opentick does not recognize or for which you have 
no license. 
 
Tick data downloading from opentick is available only on a delayed basis, suitable for aftermarket 
downloading several hours after the fact, but unsuitable for intra-day backfill purposes. For this reason, 
one minute downloads are recommended for opentick backfilling. However, Investor/RT users can sign 
up for a DTN Market Access historical services account if tick data backfill is needed, for example, to 
support Footprint Charting or volume breakdown analysis. 
 

Renko Charts  

Renko is now supported in traditional charts as a periodicity (and a drawing style). This significant 
enhancement marries the powerful features of the traditional chart window (indicators, buttons, multi-
panes, etc) with this unique charting style. 
 
To change any existing chart to a Renko chart, simply double-click on the instrument (bars or candles) in 
an existing chart, and setup the chart with a Style of "Wickless Candles".  Wickless Candles will result in 
the traditional Renko "boxed" look and feel.  It will simply chart a box from open to close.  Users may opt 
for the "Candlestick" style, which will not only give the open/close box, but provides additional 
information with the candle wicks representing the high and low of each bar. 
 
The Periodicity Control now has a new option of "Renko" just below the "Point and Figure" choice.  
Select this option, then provide a box size in the space provided below.  The box size can range from the 
tick increment of the instrument (0.25 for ES) to multiples of the tick increment (0.5, 1, 2, etc). 
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In order to force each Renko box to be drawn perfectly square (the height of each box equals the width), a 
new vertical scale option has been added.  Double-click in the vertical scale to bring up the vertical scale 
preferences.  Select the 3rd Scaling Method specifying "Automatic scaling with Square boxes". 
 
This option will keep the boxes square regardless of changes in chart dimensions, scrolling, or zooming.  
Some user may continue to prefer the Automatic scaling method, which tends to make better use of the 
vertical space in a chart.  Once you've setup your scaling as "Square Boxes", you can easily toggle to 
automatic by clicking the "RA" until it becomes an "A", and toggle back to square boxes by again clicking 
on the "A" until it turns back into an "RA". 
 
Investor/RT can be configured so that Renko bars reset at the beginning of each session (fresh start), or 
continue across session boundaries.  The fresh start option is generally used for symbols that might gap 
heavily between session (and result in a long sequence of boxes to fill the gap).  On symbols like ES that 
trade around the clock, the fresh start option is generally not needed or preferred.  Go to "Setup: 
Preferences: Charts: General".  If the "Continuous Tick & Volume Bars" checkbox is UNchecked, Renko 
charts will operate in "fresh start" mode.  If it is unchecked, Renko charts will operate in "carry over" 
mode. 
 
Tokens have been added to RTL to support Renko.  Scans, signals, and custom indicators operating with 
Renko periodic data can use these token to inspect the state and box size of the Renko boxes.  To test the 
state of the PNF box use the RENKO_STATE token. Constants RENKO_UP and RENKO_DOWN 
were added to enable expressions such as "RENKO_STATE = RENKO_UP" or "RENKO_STATE = 
RENKO_DOWN". The RENKO_BOX token gives you the box size of the Renko data. 
 
As an example, the following signal would look for 3 consecutive up boxes followed by a down box: 
 
RENKO_STATE.3 = RENKO_UP AND RENKO_STATE.2 = RENKO_UP AND 
RENKO_STATE.1 = RENKO_UP AND RENKO_STATE = RENKO_DOWN 
 
Here are some of the capabilities enabled by this Renko Charting improvement: 
 

× Renko charts update dynamically tick by tick. 

× True Renko square boxes built off tick data (or 1-min data) 

× Build Renko charts using any box size 

× Full library of over 150 built-in technical indicators to Renko charts, including Volume 
Breakdown, MPD, and TPO Indicators 

× Full library of drawing tools, including 45 degree trendlines, reference lines, notes, 
Fibonacci, pivots, regression, and much more 

× Add custom indicators written in RTL language (Targets) 

× Write signals, add markers and alerts to Renko charts 

× Write trading systems and backtest historical Renko data 

× Flexible scaling, zooming, scrolling, and panning with drag and drop 

× Keyboard and mouse wheel shortcuts for convenient manipulation of Renko charts 

× Review historical Renko charts, going back weeks, months, or even years (varies with 
data vendor) 

× Floating charts that may be dragged outside the Investor/RT task window 

× View data from other periodicities (minute bars, tickbars, etc) on Renko charts 
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× Other helpful tools such as multi-chart highlighter, crosshairs, infobox, custom 
buttons, and multi-linking 

× Autotrading available via the Trading System Indicator to limited brokerages 

× Quickly switch chart between Renko and other periodicities (P&F, tickbar, minute bar, 
volume bar, daily, etc) 

× All in one chart: Renko, P&F, Market Profile (TPO indicator), Delta (Volume 
Breakdown Indicator), Other Periodicity Data, drawing tools, historical indicators, 
markers, alerts, and much more 

 

New Footprint Option: Shade Text Only  

A new option has been added to the General tab of the Footprint Preference window titled "Shade Text 
Only".  The option can be found at the bottom of the window just below the "Footprint Type"option.  
When the "Shade Text Only" option is checked, the chart shades the text inside each cell, as opposed to 
the background of the cell.  In addition, When "Shade Text Only" is checked, along with a Footprint Type 
of "Bid x Ask Vol", only the side with more volume (bid or ask side) is colored, while the other side is left 
gray.  Furthermore, a space is placed between the bid and ask volume, as opposed to the "x" that's placed 
between them when background shading is in place. 
 

Backfill Automation  

See Setup: Preferences: Backfill to enable automated downloading of historical tick data when connecting 
to the data feed. Investor/RT now keeps track of the last time real-time data reception ended. This 
information is then used when reconnecting to the data feed later to determine whether backfill is 
necessary on a symbol by symbol basis. The software can initiate tick data backfills automatically for all of 
your intra-day marked symbols, or just those that you have open in chart windows. At present this new 
feature is being introduced for testing. Your feedback is welcomed; we expect to make further 
improvements and refinements in future releases. Initially, this feature is available for users of eSignal, 
DTN IQFEED, DTN IQ, and other realtime feeds supplemented by DTN Market Access historical 
services. 
 

Miscellaneous 8.9 Fixes and Improv ements  

ü The RTL conditional operator (expression ? a:b) can now be nested to perform SET statements 
on text variables, e.g. SET(T#22, V#1 > 0 ? "a" : (V#2 > 0 ? "b" : "c")); will set the text variable 
T#22 to "a" when V#1 > 0, otherwise it will set T#22 to "b" or "c" based on the value of V#2. 

ü Trading System Import/Export was updated to support all trading system setup variables. 

ü Improvements were made to the rollover feature of Investor/RT for futures contracts. The 
rollover of a contract to the symbol for the next month no longer requires that all charts and other 
windows be closed. 

ü A bug was corrected that was sometimes causing Investor/RT to needlessly disconnect and 
reconnect to the data feed after performing a historical download if the user had checked the user 
option to "Automatically reconnect when no data" in the data feed preferences. 

ü Deleting symbols (instruments) while one or more Setup: Instruments windows were tracking 
symbols, would sometimes result in a fatal error when the window was closed later. This defect 
has been corrected. 
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ü A Print Chart menu item was added to the traditional chart popup menu to enable floating 
windows to be printed. The File: Print command in the Windows version does not recognized 
floating windows. 

Version 8.8 Rev 6, Re leased: September 7, 2007  

Opentick  

A beta testing release of Investor/RT for opentick is now available. Clients interested in this data service 
contact info@linnsoft.com to request a registration code. Supply your opentick login id. For more 
information on opentick, see http://www.opentick.com. 
 

Automatic Restart Feature  

The Windows edition of Investor/RT will now automatically restart the application in the event of a fatal 
error. When you click the OK button in the error message dialog, the application will terminate and start 
up again quickly. Fatal error messages also have a Quit button you can use if you do not wish to restart 
Investor/RT. 
 

Application Font Size User Preference  

Investor/RT Version 8.8 for Windows adopted Tahoma 8 point font as the standard for all controls 
(buttons, list boxes, radio buttons, etc.). See item Investor/RT Default Windows Font for details. For 
those who prefer larger text in Investor/RT windows and controls, there is an Application Font 
preference in Setup: Preferences: General. Tahoma 8 is the default; Tahoma 9 and Tahoma 10 are offered 
as alternatives. Changing this preference takes full effect the next time Investor/RT starts up. A good way 
to compare the choices is to examine the Setup: Preferences: Technical Indicators window. The list of 
indicator names at the left side shows the effect of changing to a larger size font; the text is larger; there 
are fewer names displayed at one time. Use the up/down arrow keys to move though the list to see how 
the various controls appear for a variety of indicators. The main menu bar and various pop-up menus in 
Investor/RT continue to use Windows XP standard Tahoma 8 font size. 
 

Setup Futures Improvement s 

Investor/RT has been improved to better handle default session setups when the user adds new futures 
contract instruments. In the past, newly defined futures were assigned to the default session, a user setting 
in Setup: Preferences: Instruments. This default session was often set to session 0, the US Stocks session, 
so this resulted in futures contracts collecting data only for the day session hours. Setup: Preferences: 
Instruments has been extended to provide two default sessions, one for futures contracts, the other for all 
other security types. The default for futures is Session 31, commonly setup for overnight traded futures 
contracts. The database of futures contact types now includes a default session for each future type. Each 
type (ES, YM, BP, etc.) can have its own default session. The Setup: Futures window, used to define 
futures contract symbols and edit future type setups, shows the default session number for each type of 
future. Whether you use Setup: Futures, Setup: Instruments, or simply type a new symbol into a quotepage 
or dialog box to add a new symbol, Investor/RT will ensure that the newly defined futures contract is 
assigned to the correct session for any known future type. 
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New Drawing Options for True Range Indicator  

The True Range Indicator now has multiple drawing options, including histogram, stepped line, connected 
line, and several more.  In past versions, the True Range indicator could only be drawn as a line. 
 

New Band Options for VWAP  

The VWAP Indicator now has options to draw one or two bands around the VWAP, as well as a variety 
of options for computing those bands.  The options for Band Basis include: 
 
- Variance(CL vs VWAP) - The variance between the closing price and the VWAP line, computed on a 
cumulative basis from the start of the session. 

- 1/4 Days Range - One quarter of the range to that point in the day/session. 
- 3 x Avg Bar Range - Three times the average range (hi - lo) of last 20 bars.. 
- Constant $ Value - A constant $ Value above and below the VWAP. 
- Proprietary - This option is a work in progress and currently being kept proprietary. 

 

New Indicator : Volatility Stop  

The Volatility Stop Indicator helps define the current trend.  The indicator plots a red line above the 
prices bars when a downward trend is detected, and a blue line below the bars when an upward trend is 
detected.  These lines are commonly used as trailing stops.  This indicator is commonly used as a exit tool 
rather than an entry technique.  When price crosses the VSTOP value, the trend reverses and VSTOP 
moves to the other side of price.  The VSTOP is calculated as follows: 
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Trend reverses between up and down when Closing Price crosses VSTOP. 
 

RTL Token: VSTOP 
 
The RTL Token for the Volatility Stop indicator is VSTOP.  A common system for trading the VSTOP 
might be to look for closing price crossing VSTOP: 
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More information on VSTOP can be found at: http://www.linnsoft.com/tour/techind/vstop.htm 
 

New RTL tokens: VWAPIU, VWAPID, VSTOP  

Three new tokens were introduced to the RTL Language.  VWAPIU provides the upper VWAP band.  
VWAPID provides the lower VWAP band.  VSTOP gives the value of the new Volatility Stop Indicator.  
For both VWAPIU and VWAPID, the user must provides the band basis and the band multiplier. 
 

Miscellaneo us 8.8.x Fixes and Improvements  

ü A bug was corrected that caused the last bar in an intra-day time-interval chart to draw to the right 
of the right margin line in cases where the number of seconds in the periodicity does not divide 
evenly into the number of seconds in the trading session. 

ü Traditional chart cross hair feedback was made bold with a larger font to improve readability. 

ü Using the Add Button command in a traditional chart to add a button for an indicator now uses 
the button purpose "Activate Drawing Tool" automatically if the subject indicator has a drawing 
tool, otherwise the button purpose will be "Add/Remove Preset Indicator" as has been the case 
before. 

ü When multiple instruments are varying periodicities are resident in the same traditional chart 
window, a bug was causing the last bar of some instruments to disappear. This defect only pertains 
to fixed time interval intra-day charts. The bug has been corrected. 

ü A bug was corrected that caused the mouse to be locked in panning mode. The bug surfaced when 
cross hairs were turned on and the user clicked on a chart button embedded in the chart to 
activate a drawing tool. Pressing the mouse down inside a chart window no longer turns on the 
panning cursor immediately if a pan delay is specified in Chart General Preferences. Instead the 
hand cursor appears only after the user specified delay, when the panning operation is ready to 
begin. Other qualitative improvements were made to ensure that when cross hairs are on and 
drawing tools are activated, the cursor shows the tool that is active instead of the small cross hair 
cursor. 

ü Groups of type "Chart" will now correctly accept charts of all types as members of the group. The 
File-->Add to Group menu commands now function properly when charts of different kinds are 
in use (Traditional, Market Profile, Footprint charts, etc.). 

ü Investor/RT IB users without DTN Market Access historical services rely exclusively on IB 
historical backfills. Investor/RT has been improved to pace IB download requests no faster than 
every 6 seconds to comply with IB imposed pacing rules. This improvement will eliminate failed 
download requests due the "Pacing Violation" errors. 

ü A rare but serious memory leak was eliminated. The process of producing monthly bars from daily 
bars was the source of the leak. Memory loss from viewing an occasional monthly chart was 
negligible. The problem could be serious, however, if some repetitive process was underlying the 
reference to monthly historical data, e.g. a scan running frequently on a large number of symbols 
with a formula referencing monthly data. The problem was actually discovered when a pivot point 
indicator was added to an intraday chart where the setup for the pivots called for using monthly 
data. An intraday chart including an MPD (mixed periodicity) indicator referencing monthly data 
would also magnify the effects of the memory leak. 
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ü The main menu bar Edit menu was augmented with a Copy All menu item, useful for copying all 
of the text in a text window to the clipboard with one command. The command is equivalent to a 
Select All followed by a Copy. The Copy All command is also available text windows in the pull 
down menu at the upper left corner. 

ü The System Status window was improved to provide some workspace statistics. Buttons at the 
bottom of the window provide access to other windows with status information, e.g. the message 
log, alarm log, and the feed status window. Click the OK button to close the window. 

ü Keyboard shortcuts were added to Traditional Charts, Market Profile and Footprint Charts. The 
space bar is the shortcut for refreshing (downloading) data for the chart. For tick based charts, the 
space bar alone will download the current session ticks; shift+space will download the current and 
previous session ticks; ctrl+space bar performs a Full Downloading in accordance with the user's 
Historical Data preference settings. 

ü When creating new quotepages, Investor/RT uses the column format named "Default Format". 
This format can contain both built-in and custom columns now. Prior to this release, only built-in 
columns could be included in newly created quotepages. 

ü A bug was corrected in the Full Download function that was causing redundant historical 
download requests to be issued. The Full Download command typically issues three historical 
requests per symbol, one for daily data, one for one-minute bars, and a final request for tick data 
based on the settings in the Historical Data preferences window. After completing the Full 
Download, an unnecessary request was being issued depending upon the periodicity of the chart in 
question. The effect of this bug was magnified for traditional charts containing multiple 
instruments. A two symbol traditional chart would cause 8 download requests rather than 6, a 
three symbol traditional chart full download would issue 12 requests rather than 9. The additional 
downloads were not issued if the Full Download command was done explicitly from the popup 
menu in the chart window. The bug only affected full downloads issued using the new Ctrl + 
Spacebar chart window shortcut. 

ü A bug was corrected in the IB version of Investor/RT that caused fatal errors for clients tracking 
equity and index options. This bug was introduced in version 8.8 and fixed in 8.8 Rev 1. 

ü A minor bug was corrected in the Mac OS X version user profile that caused the OS X release in 
use to appear in the profile as 10.4.9 even after upgrade to OS X 10.4.10. 

ü Exports of multi-chart layouts having one more Footprint charts intermixed with other chart types 
were not imported completely (some charts were missed). This defect has been corrected. 

ü Performance improvements were made to the Verify/Repair Historical Data utility function. This 
utility now runs considerably faster than before, especially when processing futures contracts setup 
to retain only day session historical tick data. 

ü A bug was fixed in traditional charting Pane Size commands. When adjusting the sizes of panes in 
the traditional chart, the software was not taking into account the presence of a Button pane at the 
top of the chart window. This caused the relative percentages of the other panes to be different 
than intended. Charts not having a button pane did not have the problem. 

ü Version 8.8.4 is a maintenance release with several fixes and no new features 

ü Version 8.8.5 was updated for capability with NinjaTrader Version 6. The Order Desk Preferences 
window now has a check box for enabling NinjaTrader. By default the NinjaTrader check box is 
unchecked. Users who use to execute Investor/RT Trading Orders with NinjaTrader destination 
must check this box to enable NinjaTrader. When Investor/RT starts up it will only attempt to 
establish linkage with NinjaTrader if this user preference is on. If the preference is on at startup, 
Investor/RT does a second check to see if there is a file named "NoNinjaTrader.txt" in the admin 
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directory. If this file is found, the NinjaTrader user preference will be turned off and NinjaTrader 
trading orders will be disabled. 

ü A bug was corrected in the management of user preferences. The compress before backup 
preferences were interfering with the "close windows when opening layouts" preference. 

ü A rare memory leak was fixed in the trading system optimization area having to do with 
optimizing on symbols. 

ü Fibonacci retracement lines were draw extended too far to the left in charts not having a fixed 
time interval, e.g. ticks/bar charts, range bars, etc. This has been corrected. Drawing of the ZigZag 
indicator for non-fixed time interval traditional charts is now available. 

ü Current quote downloading from Yahoo! Finance was updated to use HTTP 1.1 protocol to 
conform with recent changes instituted by Yahoo! Finance. Prior to Version 8.8.6, Investor/RT 
was communicating with Yahoo! Finance using HTTP 1.0 protocol; HTTP 1.0 requests were 
resulting in "Bad Request" responses from the Yahoo! Finance web site. 

ü Setup: Preferences: Historical Data has a user option to "Disallow Data Accesses that Exceed...". 
The limit was formerly 1 million ticks; it is now ten million ticks. If this box is checkmarked, 
retrieval of tick data from the Investor/RT database for up to ten million ticks will be allowed to 
process. Uncheck this box if you wish no limit at all to be imposed. There is no practical limit on 
the number of intraday or daily, weekly, monthly bars that can be accessed in Investor/RT. This 
limit check only serves as a warning that a request for "tick periodicity" has exceeded ten million 
ticks. Multi-day Market Profile charts and Footprint Charts commonly request many days of tick 
data that can well exceed a million ticks for many instruments. This was causing problems for 
clients who were unaware that this checkbox was checked. Since million tick accesses are 
increasingly common today, the limit has been increased ten fold. 

ü A bug was corrected in the DTN.IQ Version for Mac OS X that was causing Investor/RT to 
sometimes set the DTN.IQ symbol limit to 100 rather than the actual user symbol limit of 500 or 
1300. 

ü Investor/RT 8.8.6 was updated for use with the latest eSignal published API, Build 152. Prior to 
Version 8.8.6 Investor/RT uses eSignal API Build 135. A bug was fixed that was preventing 
Investor/RT from launching the eSignal Data Manager once eSignal version 10.0 was installed. 

ü Downloading (generating) intra-day historical data for a custom instrument was not loading the 
complete data for the underlying components of the custom instruments for the current session. 
This has been corrected in Version 8.8.6.  

Version 8.8.5, Released August 24, 2007  

New RTL Token: EVAL  

The EVAL token is used within an RTL formula to evaluate another RTL formula for a single bar. This 
new token is designed for use primarily in backtesting trading signals. The SIGNAL, SCAN, and CI 
tokens can also be used in a formula to accomplish the same thing, but these tokens typically calculate an 
array of values instead of just a single bar. The distinction between EVAL and the others has to do with 
how trading signals formulas are evaluated during backtesting. When a trading signal used in a trading rule 
includes SIGNAL or CI tokens to reference other RTL formulas, the subordinate SIGNAL(s) or CI(s) are 
evaluated as an array of values before the backtesting begins. For example, if a trading rule signal includes 
a SIGNAL token to reference the formula CL > MA; the Investor/RT backtester will evaluate whether 
the close is greater than the moving average for the entire backtesting period before the actual backtest 
begins to go through the historical data testing the rules of the trading system. Sometimes it is desirable to 
perform a series of actions in a subordinate signal, a series of actions that includes setting of user variables 
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that needs to be done for each bar during the backtesting process. Consider a simple example, a trading 
rule that references a subordinate SIGNAL having the formula: 
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This signal puts the midpoint of the high - low range for the bar into user variable V#33 and returns 
TRUE if the close of the bar is greater than this value. The trading rule signal that references is signal 
might look like this: 
 
SIGNAL AND MA > V#33 
 
This example illustrates the need for the EVAL token. The SIGNAL token in this example is evaluated in 
advance for the entire set of data to be backtested, as is the MA token, both represented as an array of 
values used to test each bar during the backtest. However, the parent signal is here relying on V#33 being 
set by SIGNAL for each bar as the backtest proceeds. V#33 is not set at all after the backtest begins, only 
during the precalculation phase. Thus, this formulation will not give the desired results because V#33 will 
not be the expected value. If instead the trading rule signal were written: 
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where EVAL is setup to evaluate the same trading signal as SIGNAL was, will produce the desired results. 
The reason is that EVAL will not be pre-evaluated for all bars to be backtested. It will be evaluated for 
each bar individually as the backtesting proceeds bar to bar through the historical data. Thus when using 
EVAL you can rely on (make reference to) user variables that are set by the subordinate signal to have the 
current bar's value as the backtest proceeds. 
 
In summary, the EVAL token should be used to evaluate other RTL formulas within a trading system rule 
IF the subordinate signal or custom indicator sets user variables that you wish to reference during the 
backtest. If there are no user variables or other static properties being set (via the SET function) within 
the subordinate signal, it can just as easily and probably more efficiently be referenced using the SIGNAL 
to CI token instead. 
 
The EFLAG token can be used to inspect or modify certain instrument flags (extra flags) that are not 
accessible via the FLAG or MON RTL tokens. In particular the flag for the instrument setting "No Tick 
Data Filtering for this Instrument" can be turned on or off using an RTL SET statement. SET(EFLAG, 
64) turns on this setting, i.e. the instrument is exempted from tick data filtering, while SET(EFLAG, -64); 
turns this setting off, i.e. the instrument will participate in tick filtering. The expression: 
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Feed Performance Monitoring using $FEED Symbol  

The ticker symbol $FEED is available to users of the DTN IQFEED and eSignal Versions of 
Investor/RT for Windows to monitor the performance of the software in handling incoming data. Add 
the $FEED symbol as a "cash" type symbol. It will update ten times per minute with a price value 
indicating the amount of time in seconds on average that incoming data is waiting for processing once 
received by Investor/RT. Typical values should be .50 seconds or less; this indicates little or no delay once 
data was been received by Investor/RT and queued for processing into the charts and other workspace 
windows. 
 
The tick volume of each update will reflect the number of data packets that were processed by 
Investor/RT since the previous update of $FEED. The $FEED symbol will be available in other real-time 
data feed contexts in future updates. The intent in introducing this performance measurement tool is to 
give Investor/RT and the user a way to detect abnormally high data waiting conditions. The software can 
respond to such conditions by giving more priority to data feed reception. The user could respond by 
closing non-essential charts and quotepages to reduce the load on the system. The $FEED can be 
monitored just like any other symbol in a quotepage or a chart. A small chart with periodicity "Tick" 
displaying $FEED as price and volume histograms gives a good picture of how much data is being 
processed and the average latency. For eSignal the number of packets that are awaiting processing is 
updated tick by tick as the $FEED open interest value. Thus you can add an "Annotation" indicator to a 
chart with the text "%OI" to watch this number update change value. For IQFEED, the open interest 
reflects the amount of data measured in K bytes that is awaiting processing by Investor/RT. It can be 
similarly view in an annotation or directly in a quotepage that shows the Open Interest column. At 
present, $FEED updates every six seconds; its price value is an average latency value computed over the 
preceding 5 ticks, i.e. it is a measure of average latency time for the immediately preceding 30 seconds. 
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The latency will vary from user to user based on the number of symbols monitored intra-day, the type, 
number, and complexity of charts that are open, the number of technical indicators being calculated real-
time and their recalculation frequency, the number of quotepages open, etc. If you use this new facility to 
monitor performance, please send feedback on the average levels you are experiencing to support. This 
will help in our continuing efforts to offer our clients the highest performance real-time trading platform. 

Version 8.8.3 , Released August 8, 2007  

New Historical RTL Token: PNF_HEIGHT  

The PNF_HEIGHT token provides historical reference to the number of X's and O's in any column of 
PNF bar data. This token can be used in scans, signals, and custom indicators, the only requirement being 
that the scan, or chart, or custom column where the RTL formulas is being evaluated have periodicity set 
to Point and Figure. This token can be used in conjunction with PNF_STATE to easily create trading 
signals that consider the number of X's or O's in the current or any previous Point and Figure 
bar/column. 
 

Performance Related Change re Indicator Recalculation 

Frequency  

During period of extremely high trading volume, technical indicators having a recalculation preference of 
"Every Price Change" can result in rapid indicator recalculation that can delay the processing of incoming 
market data. Under normal trading conditions, this setting serves well, in fact, this is the default setting for 
indicators setup in the "Futures Installers". We have revised the algorithm that governs indicator 
calculation for cases where "Every Price Change" is the user preference for the indicator. If a trade occurs 
and it has been one second or more since the last change in price, the indicator is recalculated; if a change 
in price occurs in under a second, the indicator will be recalculated only if the current price differs from 
the last price and the price before that. This revision will reduce indicator recalculation under heavy 
volume trading conditions when price may be oscillating rapidly between two prices. 
 
The technical indicator recalculation preference "Every 1 Tick" is no longer permitted as the default 
setting for new indicators. This preference setting can be found in Setup: Preferences: Charts: General. 
Setting a particular indicator to calculate every tick is permissible, but users are cautioned not to use this 
setting excessively because it can result in unnecessary indicator calculation that delays the processing of 
incoming market data. 
 
The System Status window, accessible by clicking the System Status button on the main toolbar, now 
shows a summary of the workspace. This gives you an idea of how much load is being placed on the 
system with the present set of open windows. The summary shows the number of symbols tracked, charts 
and quotepages open, how many technical indicators are present, how many indicators are being 
recalculated every tick, how many every 5 ticks or less, how many are being calculated every price change, 
and how many are being recalculated once per second. In you are unfamiliar with the recalculation 
preference, take a look at the workspace summary to see how your indicator calculations are setup for 
your typical workspace. 
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New Chart Menu Item: Scrub Data  

Traditional Charts, Market Profile and Footprint Charts have a Scrub Data menu item in the right-click 
menu. This command examines the intra-day tick data for the instrument in question for the most current 
3 trading session and removes bad ticks. It then performs a Verify/Repair historical data for all of the 
historical data on file to eliminate any out-of-sequence ticks from the data, then refreshes the chart. This 
new feature essentially automates what Investor/RT clients have done in the past using the "Edit/Delete 
Tick Data" tool for traditional charts to remove bad ticks in the charts, and makes this functionality 
available to Market Profile and Footprint charts as well. If a bad tick gets into your chart, choose Scrub 
Data and the in most cases the chart will refresh quickly with the anomalous data eliminated. 
 

New User Preference for Drawing Order When Adding 

Indicators to Charts  

Investor/RT Traditional Charts were revised recently so that most indicators are added at the top of the 
element order. Thus when adding indicators, reference lines, trend lines, etc. these are drawn on top of the 
instrument data bars or candles. A number of users have expressed a desire to always have their indicators 
drawn behind the instrument. If this is your preference, you can elect this option in the Setup: 
Preferences: Charts: General window. Check the box titled "Add Indicators Behind Bars". Note that when 
adding indicators to panes that do not contain an instrument, the newly added indicator will be drawn 
above any existing indicators in the pane. You may adjust the pane element order of any traditional chart 
pane by double-clicking inside the pane and choosing "Element Order", or you can right-click in the pane 
title to access the Pane Ordering window. 

Version 8.8 Rev 1, Rele ased: July 31, 2007  

MB Trading  

Investor/RT is now available to clients using MB Trading (MBT) (www.mbtrading.com) as a realtime data 
source. MB Trading streams realtime data for equities, futures, options, and indices. Up to 100 symbols 
can be watched realtime. Investor/RT supports MBT Level 1 and Level II data. Investor/RT MBT users 
have built-in access to all Yahoo Finance data retrieval services, including historical data backfill of daily, 
weekly, monthly charts for stocks, indices, funds. DTN Market Access historical services for intra-day 
chart backfill (tick data and one-minute interval data) are available (monthly fee $12). MBT plans to offer 
historical data services directly in the future; Investor/RT will be updated to access those services when 
they become available. Trade execution through MBT is accomplished via the MBT Navigator software 
(http://www.mbtrading.com/navigator.asp) which runs in parallel with Investor/RT. Investor/RT users 
can also utilize trading orders setup for with NinjaTrader destination to submit orders to MBT. Direct 
integration of Investor/RT with MB Trading order execution platform is planned for future releases of 
Investor/RT. 
 

Point & Figure Traditional Charts  

Point and Figure is now supported in traditional charts as a periodicity (and a drawing style). This 
significant enhancement marries the powerful features of the traditional chart window (indicators, buttons, 
multi-panes, etc) with this unique drawing style. More written documentation will be added before 8.8 
goes final. Interested users should watch the video on this subject: 
http://www.linnsoft.com/videos/pnfbeta. The Chart Setup Wizard was revised to create Point and 
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Figure charts with user selected indicators and moving averages. The wizard creates the Point and Figure 
chart with default reversal criteria of 3 boxes and box size determined automatically from the instrument 
setup. You can also use the periodicity menu to specify a specific box size and reversal criteria. Choose the 
.25x3 PNF sample periodicity from the periodicity menu and adjust the numbers if you wish. Note that 
the entered text must be followed by a space and the letter P, e.g. ".1x3 PNF" to be recognized as a point 
and figure periodicity. 
 
Tokens have been added to RTL to support the PNF Periodicity. Scans, signals, and custom indicators 
operating with PNF periodic data can use these token to inspect the state of the PNF column for any 
PNF bar, the box size and the reversal criteria. To test the state of the PNF use the PNF_STATE token. 
Constants PNF_UP and PNF_DOWN were added to enable expressions such as "PNF_STATE == 
PNF_UP" or "PNF_STATE == PNF_DOWN". The PNF_BOX token gives you the box size of the 
PNF data for the instrument, PNF_REV gives you the reversal criteria (the number of boxes). 
 
Chart Buttons setup to revise chart periodicity or chart drawing style can be used to with PNF also. Use 
the code "PNF" in the button setup to change the drawing type of the chart to POint and Figure. A 
periodicity button can be setup using a code such as 0.25x3 PNF to switch the periodicity (and implicitly) 
the drawing style to Point and Figure with a box size of .25 and reversal criteria 3. 
 

New Technical Indicator  

Volatility Profit Indicator (RTL: VPI, VPIL). The VPI indicator can be added directly to traditional charts, 
or its upper and lower lines can be accessed via the RTL language using the VPI and VPIL tokens. More 
documentation will be added before 8.8 goes final. 
 

Sharing Pictures of Market Profile and Footprint Charts  

The Share Picture command is now available on the Market Profile and Footprint Chart toolbars. Just 
click the "camera" icon to share the associated chart on charthub.com. The camera icon/share picture 
button replaces the "Export Chart Definition" button. 
 

Exchange Codes  

The list of exchanges in Investor/RT was expanded to include all valid exchange codes used by the IB 
version. Exchanges are stored on the Investor/RT database. At startup a text file named exchanges.txt is 
loaded. Further additions to the exchange codes will be accomplished by updating this text file for time to 
time as new versions of Investor/RT are installed. 
 

Investor/RT Default Windows Font  

Investor/RT Version 8.8 for Windows adopts Tahoma 8 point font as the standard for all controls 
(buttons, list boxes, radio buttons, etc.) Tahoma 8 is the font Microsoft uses as the default display font for 
Windows. See item #7 below. We recommend using Tahoma 8 or 9 as your default quotepage font. This 
will cause instrument selection lists throughout Investor/RT to be presented with a consistent font 
appearance. Tacoma 8 will be the default font specified in Investor/RT installers for new customers. 



 130 

Existing customers can adjust their font settings manually using the appropriate Setup: Preferences 
windows. 
 

Instrument Selector Font an d Size Preference  

Instrument selection windows will now appear using the default font and size the user has specified in 
Setup: Preferences: Quotepage. The font and point size of the instrument selector was formerly not 
adjustable. Helvetica 10 was formerly used on the Windows platform; Lucida Grande 12 was used on 
Macintosh OS X. For Windows users, we suggest you use Tahoma 8 or 9 point font for quotepages and 
instrument selectors. 
 

Trendline Alert Improvement  

Several users have requested the ability to have trendline alerts trigger when price nears the trendline 
instead of waiting for price to actually touch or cross the trendline.  In version 8.8, any trendline with a 
parallel line turned on above or below the trendline, can consider those parallel lines when evaluating the 
alert. This allows the user to be alerted as price nears the trendline, through the use of parallel trendlines 
positioned close to the actual trendline. To activate this new feature, put the letter "a" for alert just after 
the number representing the %distance above or below the trendline for your parallel line. For example, a 
parallel trendline specified as 3a % above the trendline would give you an alert if price falls to within 3% 
of the trendline from above. 
 

RTL Context (CTX) Token  

The RTL CTX token can be used to determine within an RTL formula whether the formula is being 
evaluated in the context of a Quotepage Scan, a backtest, or an optimization, using built in constants 
CTX_QPSCAN, CTX_BKTST, CTX_OPTI. An additional token CTX_REAL was added recently but 
not documented. CTX = CTX_REAL is true when the formula is being evaluated as part of the 
realization process. A new constant token CTX_TSYS can be used in version 8.8 and higher to test for 
formulas running in a trading system deployment inside a chart via the TSYS Indicator. The constant 
token CTX_OTHER (CTX = 0) will be true if none of the others are, e.g. a formula running inside a 
custom indicator assigned to a custom column in a quotepage. The new CTX_TSYS makes it easier to 
write signals for a trading system that work differently depending on whether the signal is operating under 
a deployed trading system (in a chart) vs. backtesting. For example, a formula of the form: 
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Chart Cross Hairs Improvements  

Prior to Version 8.8 traditional chart cross hairs were a "global" setting. If you turned on cross hairs for 
one chart and later moved the mouse over to a different chart, cross hairs would appear there too. While 
this may be a preference of some users, the global nature of cross hairs is undesirable to others. Further, 
the methods used to keep track of the mouse pointer while cross hairs are on globally, were causing 
internal problems for some users, especially those with multiple monitors with chart windows galore. 
While cross hairs are active, opening a preferences window above the chart and clicking inside the 
preferences window would send the preferences behind the chart, sometimes hiding the window fully 
behind the chart. This problem was traced to the methods used to track the mouse while cross hairs are 
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active. To address these issues and to make the use of cross hairs more customizable for individual 
preferences, the cross hairs feature has been overhauled. 
 
From a user interface perspective the most important change is that cross hairs is now a chart-specific 
setting. You can turn them on for one chart but leave cross hairs off for others. The cross hairs option, 
just like grid lines for example, is saved with the chart definition on the database. Thus when you save a 
chart that has cross hairs on, and open it again later, the cross hairs will appear automatically as you move 
the mouse within the window; there is no need to activate cross hairs from the toolbar. To provide a 
visual cue for the cross hair state as you activate chart windows, the chart toolbar now shows the cross 
hair tool button with a green color when the current chart window has cross hairs "on" and with a red 
color (as before) when cross hairs are "off". When you click the cross hairs button it changes color to 
indicate the on/off (green/red) state for that particular chart. 
 
Some users may wish to have cross hairs "on" for every new chart they create. This can now be 
accomplished by setting the "default" cross hair preference in Setup: Preferences: Charts: Traditional 
Charts. In the Options tab, check the "Crosshairs" check box if you want cross hairs on for each newly 
created chart. When you modify the default preferences, Investor/RT gives you an opportunity to apply 
the new cross hair default setting to all open charts, or all charts. If you confirm when prompted, the 
Crosshairs setting will be applied to the charts you specify. Thus you can turn cross hairs on or off for 
every one of your traditional charts by adjusting the default Crosshairs check box and applying to "All 
Charts". 
 
Investor/RT now uses a new method internally to keep track of which charts need cross hairs and which 
chart presently has the mouse pointer. The new method eliminates the anomalies mentioned above. When 
cross hairs are on and you right-click, for example, you'll notice that the standard arrow cursor appears 
over the popup menu and the cross hairs stay fixed where you right-clicked until you are finished making 
your popup selection. Preferences windows no longer disappear behind the chart when you click on them, 
etc. 
 
The keyboard shortcut for viewing cross hairs temporarily is to hold down the Shift and + Ctrl keys while 
moving the mouse inside the traditional chart. The toolbar button is not revised while using this shortcut. 
The first mouse movement after releasing Shift+Ctrl keys will turn off the cross hairs. Macintosh users 
hold down Shift + Option keys for this effect. 
 

IB Trading Orders Improvement  

Trading Orders with Destination "Interactive Brokers" can specify a V# variable that will be updated with 
the IB assigned Order ID number when the trading order is submitted. The same V# specification can 
then be used in Cancel or Revise Order trading orders to specify which order id is to be cancelled or 
revised. If no order id V# is specified in a cancel or revise order, Investor/RT will cancel or revise the 
most recently submitted trading order. The user variable specification enables multiple orders to be placed 
and cancelled/revised independently using the V# order id specifier. 
 

Info Box Multi - Valued Indicator Display  

The InfoBox Indicator was improved for selected indicators having multiple result values to show more 
than one line in the InfoBox display. For example, the Bollinger Bands indicator will feedback two lines in 
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the InfoBox, the upper and low band values. If the "Use Indicators Color" checkbox is checked in the 
Info Box setup, each line of the display is color coded with the color used to draw the corresponding 
indicator line. The RTL Tokens for each line are shown. For example, if you have the Stochastics 
indicator in the chart, the Info Box may show up to three lines labelled RAWK, FASTD, SLOWD. 
 

Tick Data Loading Efficiency  

Internal improvements were made to significantly speed up the loading of tick data for charts and other 
purposes. This improvement will be especially noticeable to users of multiple day Market Profile Charts 
and Footprint Charts, Volume Breakdown users, and multiple day tick periodicity charts. 
 

Database Maintenance Startup Wizard  

An emergency startup wizard has been added to Investor/RT to provide step-by-step assistance in 
resolving database problems at startup. Starting Investor/RT with the shift key down is a long standing 
method of starting the software with no data feed connection and no windows open. This method will 
avoid fatal errors at startup related to a particular chart window for example. In some cases however, 
Investor/RT may issue a fatal error at startup due to database problems. The database maintenance wizard 
is designed to help you resolve such problems quickly. 
 
The wizard is triggered by holding down the M key (think M for Maintenance) during Investor/RT 
startup. You can hold down Shift and M together to invoke the database maintenance wizard and the "no 
windows/no datafeed" startup option combined, or hold down M alone. The M key triggers the running 
of the database maintenance utility before Investor/RT accesses the database at startup. In some cases, 
this utility will repair minor problems with the database, allowing Investor/RT to continue starting up 
normally with the problem resolved. Investor/RT will show a message box informing you whether errors 
were detected in the database. Next you will see a three choice prompt to: "Continue", "Quit", or 
"Report". The "Report" option is recommended when errors have been detected. Clicking "Report" 
produces a detailed diagnostic report showing the status of the Investor/RT database and providing 
details of any errors found. You can email this report to support for assistance; copy/paste the report text 
into an email message. After closing the report window, Investor/RT will prompt you to "Continue", 
"Quit", or "Restore". If errors were reported you can quickly Restore your backup database and continue 
with startup by clicking "Restore". If you elect to continue without restoring, Investor/RT will resume its 
normal startup sequence until it has successfully loaded all of the symbols you are tracking from the 
database. At this point, Investor/RT will perform a "Full Maintenance". This is a four step process that 
verifies all of the historical data on file for all symbols, compresses the historical data and eliminates errors 
in the historical section of the database. This process will often eliminate common problems with the 
historical data that can be the root cause of startup failures. When the Full Maintenance completes you 
will again be informed whether the database is now okay and be prompted one final time to "Continue", 
"Quit" or "Restore" the backup database. If errors persist and you elect to Restore at this phase of startup, 
Investor/RT will restore the backup and relaunch itself automatically using the newly restored backup 
database. Otherwise Investor/RT completes its normal startup.  Finally, the Database Wizard window 
opens automatically in case you wish to perform other database utility functions based on the errors 
detected. 
 
This database maintenance startup wizard is rarely needed but if you encounter any kind of fatal error 
attempting to start Investor/RT, starting again with the M key or Shift + M held down is an easy way to 
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get past most problems quickly. The "Report" option is a convenient way to notify support when 
problems are detected in your database; the report gives us the information we need to advise you further 
how to repair the database if you elect not to restore your backup immediately. If errors do persist after 
the maintenance or full maintenance steps, the "Restore" option will eliminate them by replacing the 
damaged database with the verified backup so Investor/RT startup can continue. 
 

Quality Assurance Improvement  

A feature has been added to provide feedback to Investor/RT software developers in the event that the 
software issues a fatal error. Information about the error, the version of the software in use, and the user 
(email address) who encountered the problem is reported to the developers automatically via the internet. 
This information will help us monitor and respond quickly to any problem in the software, and will also 
improve the effectiveness of our quality assurance testing during pre-release beta testing periods. 
 

Miscellaneous 8.8 Fixes and Improvements  

ü A bug was corrected that caused the last bar in an intra-day time-interval chart to draw to the right 
of the right margin line in cases where the number of seconds in the periodicity does not divide 
evenly into the number of seconds in the trading session. 

ü Traditional chart cross hair feedback was made bold with a larger font to improve readability. 

ü Using the Add Button command in a traditional chart to add a button for an indicator now uses 
the button purpose "Activate Drawing Tool" automatically if the subject indicator has a drawing 
tool, otherwise the button purpose will be "Add/Remove Preset Indicator" as has been the case 
before. 

ü When multiple instruments are varying periodicities are resident in the same traditional chart 
window, a bug was causing the last bar of some instruments to disappear. This defect only pertains 
to fixed time interval intra-day charts. The bug has been corrected. 

ü A bug was corrected that caused the mouse to be locked in panning mode. The bug surfaced when 
cross hairs were turned on and the user clicked on a chart button embedded in the chart to 
activate a drawing tool. Pressing the mouse down inside a chart window no longer turns on the 
panning cursor immediately if a pan delay is specified in Chart General Preferences. Instead the 
hand cursor appears only after the user specified delay, when the panning operation is ready to 
begin. Other qualitative improvements were made to ensure that when cross hairs are on and 
drawing tools are activated, the cursor shows the tool that is active instead of the small cross hair 
cursor. 

ü Groups of type "Chart" will now correctly accept charts of all types as members of the group. The 
File-->Add to Group menu commands now function properly when charts of different kinds are 
in use (Traditional, Market Profile, Footprint charts, etc.). 

ü Investor/RT IB users without DTN Market Access historical services rely exclusively on IB 
historical backfills. Investor/RT has been improved to pace IB download requests no faster than 
every 6 seconds to comply with IB imposed pacing rules. This improvement will eliminate failed 
download requests due the "Pacing Violation" errors. 

ü A rare but serious memory leak was eliminated. The process of producing monthly bars from daily 
bars was the source of the leak. Memory loss from viewing an occasional monthly chart was 
negligible. The problem could be serious, however, if some repetitive process was underlying the 
reference to monthly historical data, e.g. a scan running frequently on a large number of symbols 
with a formula referencing monthly data. The problem was actually discovered when a pivot point 
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indicator was added to an intraday chart where the setup for the pivots called for using monthly 
data. An intraday chart including an MPD (mixed periodicity) indicator referencing monthly data 
would also magnify the effects of the memory leak. 

ü The main menu bar Edit menu was augmented with a Copy All menu item, useful for copying all 
of the text in a text window to the clipboard with one command. The command is equivalent to a 
Select All followed by a Copy. The Copy All command is also available text windows in the pull 
down menu at the upper left corner. 

ü The System Status window was improved to provide some workspace statistics. Buttons at the 
bottom of the window provide access to other windows with status information, e.g. the message 
log, alarm log, and the feed status window. Click the OK button to close the window. 

ü Keyboard shortcuts were added to Traditional Charts, Market Profile and Footprint Charts. The 
spacebar is the shortcut for refreshing (downloading) data for the chart. For tick based charts, the 
spacebar alone will download the current session ticks; shift+space will download the current and 
previous session ticks; ctrl+spacebar performs a Full Downloading in accordance with the user's 
Historical Data preference settings. 

ü When creating new quotepages, Investor/RT uses the column format named "Default Format". 
This format can contain both built-in and custom columns now. Prior to this release, only built-in 
columns could be included in newly created quotepages. 

ü A bug was corrected in the Full Download function that was causing redundant historical 
download requests to be issued. The Full Download command typically issues three historical 
requests per symbol, one for daily data, one for one-minute bars, and a final request for tick data 
based on the settings in the Historical Data preferences window. After completing the Full 
Download, an unnecessary request was being issued depending upon the periodicity of the chart in 
question. The effect of this bug was magnified for traditional charts containing multiple 
instruments. A two symbol traditional chart would cause 8 download requests rather than 6, a 
three symbol traditional chart full download would issue 12 requests rather than 9. The additional 
downloads were not issued if the Full Download command was done explicitly from the popup 
menu in the chart window. The bug only affected full downloads issued using the new Ctrl + 
Spacebar chart window shortcut. 

ü A bug was corrected in the IB version of Investor/RT that caused fatal errors for clients tracking 
equity and index options. This bug was introduced in version 8.8 and fixed in 8.8 Rev 1. 

ü A minor bug was corrected in the Mac OS X version user profile that caused the OS X release in 
use to appear in the profile as 10.4.9 even after upgrade to OS X 10.4.10. 

ü Exports of multi-chart layouts having one more Footprint charts intermixed with other chart types 
were not imported completely (some charts were missed). This defect has been corrected. 

ü Performance improvements were made to the Verify/Repair Historical Data utility function. This 
utility now runs considerably faster than before, especially when processing futures contracts setup 
to retain only day session historical tick data. 

Version 8.7.2 , Released June 12, 2007  

Miscellaneous 8.7.2 Fixes and Improvements  

ü A bug was fixed in the "Check for Updates" process that was causing failures at startup. 

ü The Info Box indicator now properly excludes various indicators for which a display value for 
each bar is not applicable. The bottom edge of the Info Box was clipped off when the 
traditional chart contained certain combinations of indicators. This has been corrected. 


