TRADERSUITE - PROFESSIONAL INDICATOR SERIES

TS Gamma Setups

The complete user guide - three rule-based setups at the call wall, the put wall and the
zero gamma flip, each one confirmed by order flow and drawn on your NQ or ES chart
with its entry, stop and two targets.

tradersuite.online
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SECTION 01

What this indicator does

TS Gamma Setups watches the day's gamma levels for you and marks three kinds of trade setup when they
appear. The levels - the call wall, the put wall and the zero gamma flip - come from the same TraderSuite gamma
feed as TS Gamma Pro. TS Gamma Setups adds the part a trader normally does by eye: it waits for price to reach a
level, reads the order flow on each closed bar, and only marks a setup when the price action and the buying and selling

agree.

Three setups, written as rules

Wall reaction (slow approach, absorption, then the
other side takes over), wall reclaim (a fast push through
a wall that fails and traps the chasers) and the zero
gamma break (price accepts below the flip and moves
gather pace).

A full trade plan on the chart

Each signal draws its entry, stop, T1 and T2. T2 is the
next gamma level; T1 is half way. The result is scored
on the chart when the trade ends.

Who it's for

Confirmed by order flow

Every signal needs proof from the footprint: a delta flip,
absorption, stacked imbalances or trapped traders. It
reads NinjaTrader's Volumetric bars, or builds its own
footprint from live trades on any chart.

Levels that line up

The feed's prices are moved onto futures using the
futures price of the same minute as the options data,
so a wall sits where it really is on your chart - not 15
minutes out of date.

Index futures day traders who already respect gamma levels and want a disciplined way to act on them. The defaults
suit the first two hours of the US cash session on 1 to 5-minute NQ or ES charts, where ODTE hedging is heaviest.

(nQ/mng ) (Es/mes ) ((1-5mincharts ) ((09:30-11:30 New York ) (" Volumetric or any bar type )

Closed bars only

Decision support, not autopilot
promise.
Works alongside TS Gamma Pro

Setups so the lines are not drawn twice.

01 - What this indicator does

TS Gamma Setups places no orders. It marks setups that match its rules on closed bars and tells you why. Gamma
levels come from delayed options data and describe where hedging is likely to matter - a level is context, not a

Both indicators read the same feed. TS Gamma Pro draws the full map (expected moves, open-interest strikes); TS
Gamma Setups draws only the levels its setups use. If both are on one chart, turn off Show levels in TS Gamma
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SECTION 02

Installing it - step by step

Installation is the same for every TraderSuite indicator and takes about two minutes. You need NinjaTrader 8 (64-bit,
8.1 or later) and the . zi p file from your purchase email or account download page.

ONONOCIONONMOIO,

Download the zip - and leave it zipped. NinjaTrader imports the whole archive; do not extract it first.

Stop any live strategies first. Importing makes NinjaTrader recompile every script. Do it when no automated
strategy is running on a live or funded account.

Import into NinjaTrader. In the Control Center choose Tools -> Import -> NinjaScript Add-On..., browse to the zip
and confirm.

Restart NinjaTrader. A restart after import guarantees the new version is loaded.

Add it to a chart. Right-click an NQ, MNQ, ES or MES chart -> Indicators... -> open the TraderSuite folder ->
double-click TS_GammmaSet ups.

Leave the feed on Auto. In 1. Data, Feed symbol = Auto uses SPX levels on ES and MES, and QQQ levels on
NQ and MNQ. Nothing to type.

Choose your order flow. On a Volumetric chart (NinjaTrader Order Flow+) the footprint is read directly. On any
other chart, tick Tick Replay in the Data Series window so past bars have order flow too (Section 08).

Enter your licence key. In OA. License paste the key from your purchase email, or leave it empty to start the
7-day trial. Click OK - the panel's LICENCE row confirms your status.

Requirements Time zone

NinjaTrader 8 (8.1+, 64-bit) - an internet connection for You do not need to change anything. Every time setting
the levels and the licence check - a chart of NQ, ES or in this indicator is in New York time and is converted to
their micros with live data. your chart's time zone for you.

Tip - save it in a template

Once the settings feel right, right-click the chart -> Templates -> Save as default so every new chart opens ready.

02 - Installing it - step by step 04



SECTION 03

Anatomy of the chart

Everything the indicator draws, on one screen. This example is a put wall reaction long on NQ in a negative gamma
morning, from the signal through to the target.
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25400
TRADERSUITE

TS Gamma Setups
25350

v1.0.0
25300
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—————————————————————————————————————————— PUT WALL 2 25050.00 it

lllustration: NQ, 1-minute chart. Hand-drawn example - not a real trade.

WHAT YOU SEE

Statistics panel - licence, data time, feed, price match, regime, order flow, signal window, state and today's tally
(Section 11).

Zero gamma flip - dashed gold line. Above it the regime is positive, below it negative.

Call wall - solid red line with a soft shaded zone. The zone is how close counts as "at the wall".

Put wall - solid green line with its shaded zone.

Second walls - thinner dashed lines: the next biggest call and put strikes. Setups can use them too.

Signal - a triangle under the bar for a long (above it for a short) and a label with the setup name and the order-flow
evidence that confirmed it.

Trade lines - entry (white), stop (red), T1 (dashed) and T2 (solid), each with its price.

Outcome - written on the chart when the trade ends: v T2 +3.7R, X STOP —=1.0R, © T1, THEN STOP or l SESSION
END.

Price pills - every level's name and price at the right edge, pushed apart so they never overlap.

Levels move as the day goes on

The

feed updates every few minutes. Each level is drawn as a step line: it only changes from the bar where the new

value actually reached your PC. Looking back, you see exactly what the indicator knew at the time - nothing is
redrawn with hindsight.

03 - Anatomy of the chart 05



SECTION 04

The three setups

The method behind the indicator is simple to say and hard to do with discipline: go to the level, wait for the reaction,
and let the order flow decide. The three setups are three different ways price can react at a gamma level.

SETUP WHERE THE STORY
1 Wall reaction Call wall or put wall (and  Price drifts slowly into the wall. Big orders
the second walls) absorb the push, then the other side takes over.
2 Wall reclaim Call wall or put wall (and  Price pushes fast through the wall, the chasers
the second walls) are trapped, then a bar closes back on the
wall's side.
3 Zero gamma break The gamma flip Price closes and holds below the flip while bars
get bigger: the market has moved into negative
gamma.

DIRECTION

Fade: long at a put wall,
short at a call wall

Fade the failed break

Short towards the put
wall (long mirror is
optional)

Speed matters. A slow approach lets a large resting order stop the move, which is what a reaction needs. A fast
approach usually pushes through the first time - so fast moves are left to the reclaim setup, which waits for the push to

fail.

The filters every signal must pass

Before a setup is even looked for, the bar must pass these checks, in this order. The panel's LAST CHECK row (full

panel) shows the first check that stopped a signal.

CHECK DEFAULT

Levels on the chart and less than 45 minutes old Max data age 45 min
Enough bars for ATR(14) 14 bars

Bar closes inside the signal window 09:30-11:30 New York

Not an expiry day (monthly OPEX, triple witching, VIX expiry) BlockSignals
or one of your own dates

No trade already open One at a time
Fewer than the day limit 2 signals a day
Cooldown since the last trade ended 3 bars

A setup's rules are met (call-wall shorts only above the flip Sections 05-07

while Respect the regime is on)
Stop not wider than the maximum 1.5 ATR walls, 2.0 ATR flip

Next level far enough for the reward T2 at least 2R

Two more rules

LAST CHECK SHOWS
no levels

warming up

outside window

expiry day

trade open
day limit
cooldown

no setup

stop too wide

target under 2R / no target
level

Broken walls are retired: after two closes more than 0.3 ATR beyond a wall, it is not faded again that day. The
regime filter: call-wall shorts are only taken above the flip, in positive gamma where hedging tends to sell rallies

(Respect the regime).

04 - The three setups

06



SECTION 05

Setup 1 - wall reaction

The classic level fade. Price arrives slowly, heavy selling hits the put wall and fails to push lower, and on the next bar
the buyers take control. The short version at the call wall is the mirror image.

1 slow approach: : )
small candles, steady drift 3 confirmation: green bar, no new low,

delta flips to +910, 3 stacked buy imbalances
—+ LONG on the close (25164)

"
"
"

* ENTRY 25164.00
T PUT WALL 25150.00

A . ) STOP 25146.50
2 absorption: heavy selling

(—1,240) yet the bar closes
back up near its high

bar delta
-180 -210 -240 -230 -260 -280 -320 -1,240 +910 +520 +480 +610 +300

lllustration: wall reaction long at the put wall, with each bar's delta (buying minus selling) underneath.

The rules, in order
STEP WHAT MUST HAPPEN DEFAULT

1 Slow approach The last 5 bars average less than 1.25 ATR in range, and price came from at 1.25 ATR
least one zone width away.

2 Touch A bar trades into the wall's zone (0.3 ATR, at least 4 ticks) without going through Level zone 0.30
it.

3 Absorption A bar where selling is heavy (delta at least 1.2x the average against the trade) yet 1.2x average
the bar closes in its upper part - the selling was soaked up.

4 Confirmation The next bar closes back past the wall, makes no new low, and its delta flips to 0.8x average
buying (at least 0.8x the average).

5 Proof Standard strictness: the delta flip plus absorption or 3 stacked buy imbalances. Standard
Strict needs all three; Loose needs the delta flip only.

The signal is marked on the close of the confirmation bar. The entry is that close; the stop goes 2 ticks beyond the
lowest point of the touch.

Why it waits for the second bar

Absorption on its own only says that someone is defending the level. The confirmation bar shows that the defence is
winning. Entering on the absorption bar itself would mean guessing.

05 - Setup 1 - wall reaction 07



SECTION 06

Setup 2 - wall reclaim

The opposite story. Price runs at the wall with momentum and breaks through. Traders chase the break - and then
price goes nowhere. When a bar closes back on the wall's side, those traders are trapped on the wrong side, and their
exits help push price the other way.

2 overshoot: +1,500 bought above
the wall and price goes nowhere
1 (s cEeE - those buyers are trapped

big candles, real momentum
\ STOP 25458.50

ENTRY 25445.00

3 reclaim: first close back under the wall,
delta flips to —1,100 - SHORT on the close (25445)

+220 +260 +240 +900 +1,000 +820 +1,500-1,100 -640 -580 -520 -300

lllustration: wall reclaim short at the call wall. The +1,500 bar above the wall is where buyers got trapped.

The rules, in order
(S = WHAT MUST HAPPEN DEFAULT

1 Overshoot Within the last 5 bars price went beyond the wall by at least 0.2 ATR - but not 0.20 ATR
more than 2 ATR (that would be a real breakout).

2 Reclaim The first bar that closes back on the wall's side. first close

3 Trapped traders The bars beyond the wall had delta at least 1x the average in the breakout 1x average
direction - real orders were placed there.

4 Delta flip The reclaim bar's delta is at least 0.5x the average the other way. 0.5x average

The entry is the reclaim bar's close; the stop goes 2 ticks beyond the furthest point of the overshoot.

Only the first close back counts

If price closes back, goes out again and returns, the second return is not a fresh reclaim. And once a wall has broken
for real (two closes 0.3 ATR beyond) it is retired for the day.

06 - Setup 2 - wall reclaim 08



SECTION 07

Setup 3 - zero gamma break

The zero gamma flip divides two different markets. Above it, dealer hedging tends to calm price down. Below it,
hedging can push in the same direction as the move, so ranges grow. When price falls through the flip, holds below it
and the bars get bigger, the setup sells with the move.

A positive y above the flip: calm, mean-reverting

* * * * * STOP 25250.50 (just over the flip)

= — — — — — — — ' y FLIP 25250.00 [}

2 closes below the flip, ranges ~1.2x ATR,
selling in control - SHORT on the close (25222)
target: the put wall

T1 25186.00

‘ PUT WALL 25150.00

+120 +90 -110 +140 -160 -900 -800 -700 -650 -540 -420

¥ negative y below: moves run further

lllustration: zero gamma break short. The target is the put wall below.

The rules, in order

STER WHAT MUST HAPPEN DEFAULT
1 Two closes below  Two bars in a row close at least 2 ticks below the flip. 2 closes
2 Fresh Price closed above the flip within the last 6 bars - this is a new break, not a market 6 bars

that has been below all morning.
3 Speed The last 3 bars average at least 1.1 ATR in range: the move is gathering pace. 1.1 ATR
4 Selling in control The deltas of the break bars add up to selling. summed delta

The entry is the second close; the stop goes 2 ticks above the higher of the signal bar's high and the flip. The flip break
is taken at most once a day in each direction.

Why the long version is off

The method this indicator follows treats a break below the flip as the play, because negative gamma is where moves
run. Zero-gamma break longs is there if you want the mirror image above the flip, but it is off by default.

07 - Setup 3 - zero gamma break 09



SECTION 08

Order flow - how a setup is confirmed

A level tells you where to look. Order flow tells you whether anyone is acting there. For every bar, TS Gamma Setups
needs the volume traded at each price, split into buying (at the ask) and selling (at the bid).

Absorption bar Confirmation bar
25160.00 40 x 55 25165.00 30 x 140
Absorption
25157.50 95 x 70 25162.50 45 x 260 big selling at the wall, price won't go lower
25155.00 180 x 120 25160.00 70 x 330 Stacked imbalances
/ 3+ rows where one side is 3x the other
25152.50 420 x 160 25157.50 -1 x 290
/ Delta flip
25150.00 610 x 150 25155.00 60 x 120 .
bar delta swaps from big negative to positive
25147.50 330 x 40 25152.50 40 x 25
Trapped traders
big buying above a wall, then back under it
bid (sold) x ask (bought) 3 rows in a row where the ask is = 3x the bid
bar delta —1,240 - heavy selling one row lower = 3 stacked buy imbalances
into the wall, low holds, closes high bar delta +910: the delta flip

lllustration: the footprint of the absorption bar and the confirmation bar from Section 05.

TERM WHAT IT MEANS DEFAULT
Delta Buying minus selling for the bar, compared with the average of recent bars (AVG -

|[DELTA]).
Absorption Heavy selling at the wall (or buying at a call wall) but price will not go further and 1.2x average

the bar closes away from the extreme.

Delta flip The bar's delta swaps sides compared with the bar before, by a meaningful 0.8x average
amount.

Diagonal imbalance Buying at one price is at least 3 times the selling one price lower (and the mirror for 3.0 ratio
sellers). This is how footprint charts compare the two sides.

Stacked imbalances 3 or more imbalances on neighbouring prices, all the same side. 3 rows

Where the order flow comes from
ORDER-FLOW SOURCE HOW IT WORKS PANEL SHOWS

Auto (default) Uses the Volumetric footprint if the chart is a Volumetric chart, FOOTPRINT or TICKS
otherwise builds a footprint from trades.

Footprint Volumetric bars only (NinjaTrader Order Flow+). On a normal FOOTPRINT / NEEDS
chart there is no order flow. VOLUMETRIC
Ticks Builds the footprint from every trade, comparing it with the bid TICKS / TICKS - LIVE ONLY

and ask at that moment.

Off No order flow, so no signals (unless Signals without order flow OFF
is on).

TICKS - LIVE ONLY - turn on Tick Replay

Without Tick Replay (Data Series window, then reload) only new bars have order flow. With no bid/ask in the history
the tick rule is used (TICK RULE). Every tick is read, but decisions are made on closed bars only.

08 - Order flow - how a setup is confirmed



SECTION 09

Stops, targets and the scorecard

Every signal comes with a complete plan. The rules are mechanical, so you can judge each signal on the same terms.

LINE WHERE IT GOES
Entry The close of the signal bar.
Stop 2 ticks beyond the extreme that the setup says must hold - the touch low, the overshoot high, or the flip. A

signal is skipped if this is more than 1.5 ATR away (2.0 ATR for the flip break).

T2 The next gamma level in the trade's direction: the flip, a wall or a second wall. Skipped if it is less than 2R
away (R = the distance from entry to stop).

T1 50% of the way from entry to T2. The plan takes half off here.

How a trade is scored

The scorecard follows the plan exactly. Half the position comes off at T1, the rest at T2 or the stop. If one bar touches
both a target and the stop, the stop is counted first - the scorecard never assumes the better outcome.

OUTCOME ON CHART WHAT HAPPENED

v T2 +n.nR T1 and then T2 were reached.

© T1, THEN STOP Half was taken at T1, then the rest was stopped (at the entry if Stop to entry after T1 is on).
X STOP —1.0R The stop was hit before T1.

H SESSION END Still open when the session ended: scored at the last close.

The panel's TODAY row counts the day's signals and results, and the full panel adds the day's total in R. With Log
signals to CSV on, every finished signal is written once to a file you can open in Excel (Section 10).

Use the numbers to learn, not to promise

The scorecard measures how the rules behaved on your chart. It is not a forecast. Judge the method on a long
sample of your own logged signals, never on a handful of days or on the pictures in this guide.

09 - Stops, targets and the scorecard 11



SECTION 10

Levels in real time

The levels are built from Cboe options data, which is about 15 minutes old. The feed works on the index (QQQ,
SPX...) and your chart is a future (NQ, ES), so every level has to be converted. How that is done decides whether a
wall sits on the right price.

NQ price (live)

Cboe options data is about 15 minutes old. TS Gamma Setups converts with the NQ price of that same minute.

the levels reach your chart here
NQ 25246.51 — ratio taken here (old way)

old way:
every line
shifted by
37 pts

the index price in the feed
was traded here (spot_time)
NQ 25209.72 - ratio taken here (new)

10:50 11:04 11:20

lllustration: matching the index price to the futures price of the same minute.

Same-minute matching

The feed now says the exact time its index price was traded (spot _t i ne). TS Gamma Setups looks up the futures
price of that same minute on your chart and converts with that ratio. The ratio is smoothed over the last five updates, so
one odd tick cannot shift every line. Converting with today's futures price instead would move every level by however
far the market has travelled in those 15 minutes - often 20-40 points on NQ.

PRICE MATCH MEANING

SAME MINUTE The futures price of the index quote's minute was found on the chart. Levels are where they
should be.

APPROX That minute is not on the chart (for example a chart with few days loaded). An estimate is used:

15 minutes before the data time in cash hours, or the last 16:00 close outside them.

CHART NOT LIVE (DATA The minute is missing and the chart is not live. Levels are not drawn rather than drawn at a
row) guessed price.

Levels are saved on your PC

Every update is saved, with the time it arrived, in Docunent s\ Ni nj aTr ader
8\ Tr ader Sui t e\ GanmaSet ups\ | evel s_<i nstrunment >_<f eed>_w<w ndow>. csv. When you reload a chart,
each bar is checked only against the levels that were known when that bar closed - just as it would have been live.

10 - Levels in real time 12



chart opened (first levels arrive)

.H .***!*i at"
‘*Z-i

[LONG - PUT WALL REACTIONI

[LONG * PUT WALL REACTION - REPLAY

4

before: hollow marker, levels drawn thin - they were only knowp later
'

lllustration: signals before the first levels arrived are replays (hollow); live signals are solid.

Replayed signals (hollow) Live signals (solid)

Bars that closed before that day's levels reached this Bars checked with levels the PC already had when the
PC can still be checked with those levels, for study. bar closed. These are the only signals that alert, count
These are marked REPLAY with a hollow marker. They towards the day limit and appear as live in the log.

have their own count and never block a live signal, and
alerts never fire for them.

Files on your PC

FILE WHAT IS IN IT

Trader Sui t e\ GanmaSet ups\ | evel s_*. csv Every level update with its arrival time and the ratio used. Lets a reloaded

chart replay the day honestly.

Trader Sui t e_Logs\ GanmaSet ups_<i nstrum  One row per finished signal: time, setup, level, entry, stop, T1, T2,

ent >. csv approach (fast or slow), regime, order-flow source, replay flag, evidence,

outcome, exit price and result in R.

10 - Levels in real time
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SECTION 11

The statis

tics panel

The panel answers the three questions that matter before you act on a signal: are the levels good, is order flow
working, and is the indicator allowed to signal right now. If anything is wrong with the data, the hint line at the foot
of the panel gives the full reason. On a short chart the panel shrinks to fit.

s Y s N
57 A
k{’/ hf’/ * DATA - LIVE hh:mm, STALE, RETRYING, CHART NOT LIVE
« FEED - index - chart, expiry window
vi0o V100 « PRICE MATCH - SAME MINUTE or APPROX
Za =itz (B sz « REGIME - price above or below the flip
FEED QQQ > NQ - ODTE FEED QQQ > NQ - ODTE
PRICE MATCH SAME MINUTE PRICE MATCH SAME MINUTE
REGIME A POSITIVEY REGIME A POSITIVEY + ORDER FLOW - FOOTPRINT, TICKS, TICKS - LIVE ONLY
ORDER FLOW FOOTPRINT ORDER FLOW FOOTPRINT
S e o R - WINDOW - apen,closed o an ey dy
TODAY no signals yet TODAY no signals yet
:::::::::"“S‘Vd:;zvea‘s‘:e““‘z"0‘“ :/:E‘LPWALL 2::2::22 « STATE - watching, in a trade, day limit
T ZZILWWA:':- 2 ::51:2:2: « TODAY - signals, T1, T2 and stops today
L tradersuite.online J o 21.]5
Compact (default) AVG |DELTA| 512
LAST SIGNAL
R TODAY
LAST CHECK no setup
\ tradersuite.online )
Full (Compact panel = off)
Compact panel (default) and full panel.
ROW WHAT IT SHOWS
LICENCE LICENSED, MEMBER, ADMIN, TRIAL nd, OFFLINE or INVALID - see Section 13.
DATA LIVE hh:mm - the time of the levels in use. STALE hh:mm - older than Max data age: lines stay, signals
stop. RETRYING - one request failed, last good levels still used. SERVER ERROR, NO SPOT, CHART
NOT LIVE - the hint line explains. WAITING - first request in progress.
FEED Which index feeds which chart and the expiries used, e.g. QQQ = NQ - ODTE.
PRICE MATCH SAME MINUTE or APPROX (Section 10).
REGIME A POSITIVE y above the flip, ¥ NEGATIVE y below it.
ORDER FLOW FOOTPRINT, TICKS, TICKS - LIVE ONLY, TICK RULE, NEEDS VOLUMETRIC or OFF (Section 08).
WINDOW OPEN or CLOSED with the window times in New York. On an expiry day: e.g. MONTHLY OPEX - NO
SIGNALS (or - CAUTION with WarnOnly). Other reasons: TRIPLE WITCHING, VIX EXPIRY,
NO-TRADE DATE.
STATE WATCHING, WAITING FOR LEVELS, IN LONG / IN SHORT with the level (and T1 v once T1 is hit), or
DAY LIMIT 2/2.
TODAY Signals today and how they ended: nsig - T1 x - T2y - stop z.
Full panel Adds the call wall, flip, put wall and second walls on this chart, ATR, AVG |[DELTA|, LAST SIGNAL, R

11 - The statistics panel

TODAY and LAST CHECK - the first filter that stopped a signal on the last bar (Section 04).
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SECTION 12

Settings reference

Every option, grouped exactly as it appears in the NinjaTrader indicator dialog. The defaults follow the method; change
them one at a time and log the results before you trust a change.

OA. License
OPTION

License Key

License status

1. Data
OPTION

Server URL

Feed symbol

Expiries (DTE)

Server refresh (minutes)

Feed delay (minutes)

Max data age for signals (minutes)

2. Setups
OPTION
Wall reactions
Wall reclaims
Zero-gamma break shorts
Zero-gamma break longs
Allow longs / Allow shorts
Respect the regime

Order-flow strictness

Signals without order flow

12 - Settings reference

DEFAULT

(enpty)

read-only

DEFAULT

... gamma- | evel s?sy
nbol =QQQ&wi ndow=0

Aut o

Dt eONear est

15

45

DEFAULT
On

On

On

O f

On/ On
On

St andar d

O f

WHAT IT DOES

Your key. Leave empty for the 7-day trial. Masked once
entered and never shown on the chart.

Confirms whether a key is stored. The key itself is never
displayed.

WHAT IT DOES

The TraderSuite gamma feed. Feed symbol and Expiries
below fill in symbol= and window= for you.

Auto: SPX on ES / MES, QQQ on NQ / MNQ. Or always SPX,
SPY, NDX or QQQ.

Nearest expiry only (ODTE; after 16:15 New York, the next
session's). Dtel / 3/ 8/ 30 = all expiries up to that many days
ahead.

How often the feed is asked for new levels, in the background.

Age of the feed's index price in cash hours. Used only if the
feed does not send the time.

No new signals while the newest levels are older than this.
Lines stay.

WHAT IT DOES

Setup 1 (Section 05).

Setup 2 (Section 06).

Setup 3 (Section 07).

The mirror image above the flip.

Switch off a direction completely.

Call-wall fades only above the flip (positive gamma).

Standard: delta flip plus absorption or stacked imbalances
(reclaims: delta flip plus trapped traders). Strict: all of them.
Loose: the delta flip alone.

On: bars with no bid/ask data can still signal on price alone,
marked NO FLOW.
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3. Window and limits
OPTION
Window start HHmm (New York)

Window end HHmm (New York)

Max signals per day
Cooldown bars after a trade

Expiry days

Extra no-trade dates

4. Levels and risk
OPTION

Level zone (x ATR)

Reclaim overshoot min (x ATR)
Max stop, wall setups (x ATR)
Max stop, flip break (x ATR)
Min reward / risk to T2

T1 (% of the way to T2)

Stop buffer (ticks)

Stop to entry after T1

5. Panel
OPTION
Show panel

Compact panel

Panel placement
Panel margin (px)
Show logo

Show hint line

6. Order flow
OPTION

Order-flow source

12 - Settings reference

DEFAULT
930
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DEFAULT
On
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Bot t onlLef t

14

DEFAULT

Aut o

WHAT IT DOES
Signals only on bars that close after this time.

...and up to this time. The first two hours carry the most ODTE
hedging.

Live signals per day. Replays have their own count.
Bars to wait after a trade ends.

Monthly OPEX, triple witching and VIX expiry. BlockSignals:
none that day. WarnOnly: signals with a warning. Off: ignore.

Your own dates, yyyy-MM-dd, comma-separated (e.g. FOMC
or CPI days).

WHAT IT DOES

How close counts as "at the wall", in ATR(14) of this chart (at
least 4 ticks).

How far beyond the wall price must go before a reclaim.
Wider stops are skipped.

Wider stops are skipped.

T2 must be at least this many R away.

Where half the position is taken off.

Added beyond the extreme that must hold.

On: after T1 the rest of the trade is scored with its stop at the
entry.

WHAT IT DOES
Master switch for the statistics panel.

Off adds the levels, ATR, average delta, last signal, R today
and the last check.

Any of the four corners.
Distance from the chosen corner.
TraderSuite crest at the top of the panel.

The reminder at the foot of the panel, and any data problem in
full.

WHAT IT DOES

Auto, Footprint, Ticks or Off (Section 08).
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OPTION
Imbalance ratio
Stacked rows

Min cell volume (0 = auto)

Absorption delta (x average)

Flip delta (x average)

7. Display
OPTION

Show levels

Shade wall zones
Show level labels
Show trade lines

Show order-flow evidence

Show replayed signals

Days to show

Signal size (px)

8. Alerts and log
OPTION

Alerts

sound

Log signals to CSV

Plots for other tools

DEFAULT

3.0

DEFAULT

On

e 9 9 9

o

10

DEFAULT

On

Al ert2. wav

WHAT IT DOES
One side at least this many times the other, diagonally.
Neighbouring imbalances needed for a stack.

Smallest volume that counts as an imbalance. Auto: half the
average volume per price.

How heavy the absorbed side must be.

How strong the delta flip must be.

WHAT IT DOES

Flip, walls and second walls as step lines. Turn off when TS
Gamma Pro is on the same chart.

The soft zone around each wall.
The price pills at the right edge.
Entry, stop, T1 and T2 for each signal.

The second line of the signal label, e.g. absorb —1,240 - flip
+910 - stack 3.

Hollow REPLAY markers on bars that closed before the levels
arrived.

How many days of levels and signals are drawn.

Size of the signal triangles.

WHAT IT DOES

Alert window message and sound on each new live signal
(never on replays).

The sound file to play.

Each finished signal, once, to
TraderSuite_Logs\GammaSetups_<instrument>.csv.

The indicator also exposes nine plots that a strategy or Market Analyzer column can read: Si gnal (+1 long, —1 short,
on the signal bar), Entry, St op, Tar get 1, Tar get 2, Regi e (+1/ —=1), Fl i p, Cal | Wl | and Put Wl | .

Colour reference

Red - call walls

Green - put walls

Bright red - short signals

12 - Settings reference

Gold - zero gamma flip, brand, panel border

Bright green - long signals and targets
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SECTION 13

Licensing & activation

The indicator validates your licence online, then caches the result for 24 hours and keeps working offline for up to 7
more days - so a brief internet drop never interrupts your session.

Getting started
@ Add TS _GanmeSet ups to your chart (Indicators dialog -> TraderSuite folder).

@ Open its settings and find the OA. License group.
@ Paste your License Key - or leave it empty to start the 7-day trial.

@ Click OK. The panel's LICENCE row confirms your status.

Licence states you may see

PANEL SHOWS MEANING

LICENSED Valid product licence, activated on this machine.

MEMBER Active Pro Membership - every TraderSuite indicator on one key.

ADMIN Administrator key issued by the server (support and testing).

TRIAL nd Trial, days remaining shown.

OFFLINE Server unreachable; running on the offline grace period.

INVALID Attention needed. The chart shows a notice: LICENCE REQUIRED, TRIAL EXPIRED or

INTERNET REQUIRED, with the reason.

Activations

A product licence activates on two machines. Need to move? Deactivate the old one from your account dashboard,
then activate the new one.

13 - Licensing & activation 18



SECTION 14

Trading with it - a workflow

A simple, repeatable way to use the tool. This is an educational framework, not financial advice - always apply your
own plan and risk limits.

®

ONONOMOMONO

Before the open, check the panel. DATA should read LIVE with a recent time, PRICE MATCH SAME MINUTE,
ORDER FLOW FOOTPRINT or TICKS. If WINDOW says NO SIGNALS, it is an expiry day - the levels are less
reliable, so plan to watch rather than trade.

Read the map. Note the regime and where the walls and flip sit. A wall close to the flip, or a wall that has already
broken, changes the picture.

Let the indicator wait for you. In the window it checks every closed bar. You do not need to pre-empt it - a level
touched without order-flow proof is not a setup.

When a signal appears, read the label. Which setup, which level, and the evidence line. Check the stop and T2
suit your risk before you act on it in your own platform.

Manage to the plan. Half at T1, the rest at T2 or the stop. Whatever you do, decide it in advance - not after the
bar.

Stop at the limit. Two signals a day is the default for a reason: the method expects one or two good setups, not
ten.

Review the log weekly. Open the CSV log and look at your results by setup, by regime and by approach. Change
one setting at a time, and only after a long sample.

Good habits Avoid

Trade the setups you understand, keep size small Acting on a signal while DATA is STALE or PRICE
while you learn, use the hollow replays to study how MATCH says APPROX, chasing a signal several bars
the rules behave, and add your own news days to Extra late, overriding the stop, or loosening every filter to get
no-trade dates. more signals.
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SECTION 15

What this indicator is not

Being clear about limits is part of being useful. TS Gamma Setups is an analytical charting tool - here is what it does
not do, on purpose.

e |t does not place orders. It marks setups; the decision - and the responsibility - stays with you.

e |t does not predict the future. Dealer hedging is one force among many, and a setup is a situation, not an outcome.

e |t is not real-time options data. The levels come from delayed data and open interest that updates once a day.

e |t does not promise profits. The scorecard measures past signals on your chart; it says nothing certain about the next
one.

e |t does not repaint. It decides on closed bars with the levels known at the time, and a signal never moves or vanishes.
e |t is not financial advice. Everything in this guide is educational.

Risk disclosure

Trading futures and other leveraged products involves substantial risk of loss and is not suitable for every investor.
Only trade with capital you can afford to lose. Examples in this guide are illustrations and do not represent actual
trading.

What it is

A disciplined way to act at the options market's key levels: go to the level, wait for the reaction, and let the order flow
decide - with the plan and the result on the chart every time.
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SECTION 16

Troubleshooting & FAQ

» | don't see any signals

That is often correct - the indicator is selective. Check the panel: WINDOW must be OPEN, STATE WATCHING and
ORDER FLOW not OFF or NEEDS VOLUMETRIC. Turn Compact panel off and read LAST CHECK: it names the filter that
stopped the last bar.

» WINDOW says MONTHLY OPEX - NO SIGNALS

It is an expiry day, when the levels shift during the session. Set Expiry days to WarnOnly to see signals anyway, or Off to
ignore the calendar.

» ORDER FLOW says TICKS - LIVE ONLY

The chart has no tick history, so past bars cannot be checked. Open the Data Series window, tick Tick Replay and reload.
Or use a Volumetric chart.

» ORDER FLOW says NEEDS VOLUMETRIC
Order-flow source is set to Footprint on a normal chart. Use a Volumetric chart, or set the source to Auto.
» DATA says CHART NOT LIVE

The chart does not hold the futures price for the minute of the index quote, and it is not receiving live data. Connect to your
data feed, or load more days, and the levels will be drawn.

» PRICE MATCH says APPROX

The exact minute is not on the chart, so the conversion is an estimate. Load more days on the chart. Be careful with signals
until it shows SAME MINUTE.

» DATA says STALE

The newest levels are older than Max data age (45 minutes). Lines stay for reference but no new signals fire. Usually
outside US hours; the next update clears it.

» Some signals are hollow and say REPLAY

They are on bars that closed before that day's levels reached your PC (Section 10). They are for study: no alert, no effect on
the day limit. Turn off Show replayed signals to hide them.

» The levels differ slightly from TS Gamma Pro

TS Gamma Setups converts with the futures price of the same minute as the options data. That is the more accurate
conversion, so small differences are expected.

» The lines are doubled on my chart
TS Gamma Pro is on the same chart. Turn off Show levels in TS Gamma Setups.
» The indicator doesn't appear in the Indicators list

Check the import finished without errors, then restart NinjaTrader. It lives in the TraderSuite folder.

Still stuck?

Email completetradersuite@gmail.com with your NinjaTrader version, the version from the panel (v1.0.0), a
screenshot of the chart including the full panel, and your signal log if the question is about a signal. The TraderSuite
team will get you running.
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SECTION 17

Changelog

What changed in each release. Update through your account download page - import the new zip over the old version.

VERSION NOTES

v1.0.0 First release. Three setups - wall reaction, wall reclaim and zero gamma break - at the call wall, put wall,
second walls and flip from the TraderSuite gamma feed (SPX, NDX, SPY, QQQ; ODTE to 30-day expiries).
Order-flow confirmation from Volumetric bars or a footprint built from live trades (delta flip, absorption,
stacked diagonal imbalances, trapped traders). Entry, stop, T1 and T2 on the chart with a half-at-T1
scorecard. Same-minute price matching using the feed's spot time, level snapshots saved per PC with
honest replay, New York signal window, daily limit, cooldown, expiry-day calendar, alerts, CSV signal log,
compact four-corner panel and TraderSuite Licence System v3.1 with a 7-day trial.

Staying current

Licence holders get every update free. The panel shows your installed version; compare it with the product page
whenever you like.
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TraderSuite

Thank you for trading with TS Gamma Setups. For the latest build, video
walkthroughs and support, visit us online.

Web tradersuite.online

Email completetradersuite@gmail.com

Trading involves substantial risk of loss and is not suitable for every investor. This indicator is an analytical tool for educational purposes and does not constitute
financial advice. TraderSuite is a trading name of Unique Evolution Ltd. © 2026 TraderSuite. All rights reserved.



