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Tatanka AMT Toolkit
Auction Market Theory on one chart

TradingView & NinjaTrader 8 · October 2026 ·

tatankatrading.com

The Tatanka AMT Toolkit puts a complete Auction Market Theory read on one chart: where value is,

whether the day is balanced or trending, who is trapped, what is unfinished and where your levels

are. This guide explains everything it draws, how each piece is calculated and what every setting

does, on both TradingView and NinjaTrader 8.

New to the Toolkit? Install it with the Tatanka Indicators Setup Guide first, then come back here.
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01 · OVERVIEW

How the Toolkit is organized
Every session, an auction read asks the same six questions. The Toolkit answers each one with a set

of tools; it gives no buy or sell signals. Its settings and this guide follow the same order.

QUESTION 1

Where is value?

Developing volume profile

(session, week, month or year),

prior-day value, prior-month value,

RTH VWAP.

QUESTION 2

Balanced or trending?

Initial balance, live day type, open

location against prior value, the

80% Rule.

QUESTION 3

Who is trapped?

Overnight inventory against

settlement, the trap flag, the late-

day spike base.

QUESTION 4

What is unfinished?

Naked POCs (daily, weekly,

monthly), single prints, poor highs

and lows.

QUESTION 5

Which reference prices

matter?

Overnight high and low, prior day,

week and month highs and lows,

weekly open, RTH open.

QUESTION 6

Where are my levels?

Paste one line of levels and get

zones, flip coloring, a pivot bias

and alerts.

02 · BEFORE YOU START

Chart requirements

REQUIREMENT TRADINGVIEW NINJATRADER 8

Chart 1 to 30 minute bars. Above 30 minutes a warning says

IB, OVN and TPO readings degrade.

1 to 30 minute bars. Other bar types stop

the indicator with an error.

Setup B-ADJ off (the default), so levels sit at the prices that

actually traded.

ETH trading hours, Tick Replay off,

Calculate on each tick (the default), merge

policy non back adjusted.

History No minimum: the ATR and prior week and month come

from daily, weekly, monthly and 30-minute data. More

history shows more past profiles and nPOCs.

90 days (400 for the yearly profile). Until

the ATR and the prior month are loaded, a

notice shows on the chart.

Data used 1-minute intrabar data. On ES1! and other continuous

symbols, profiles follow the new contract once it out-

trades the old one.

Its own 1-minute, 30-minute and daily

series, added automatically.

Every time is Central (CME exchange) time. Leave the session fields at their defaults; to see your own clock,

change the chart's time zone instead.
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03 · THE CHART AT A GLANCE

What you see on the chart

ES on TradingView, default settings with a pasted levels line. NinjaTrader draws the same items.

1 Dashboard: session, day type,

pivot bias, inventory, open, ATR,

80% Rule

2 Daily levels: RES, PIVOT and SUPP

zones from your paste line
3 Flipped level: support closed

through, now red and marked

FLIPPED

4 Volume profile: developing weekly

profile with POC, VAH, VAL
5 Initial balance: IB high and low

(08:30–09:30)
6 Overnight: OVN high and low,

removed at 15:00

7 Weekly open and prior month:

wkOpen, pmVAH, pmPOC, pmVAL
8 Prior day: pdHigh, pdLow and prior-

day value
9 Single prints: orange boxes traded

in only one TPO period

10 80% Rule fill: prior-day value

shaded after an open outside it
11 Settlement: the 15:00 settle, TRAP

ACTIVE when trapped
12 Prior week: pwHigh and pwLow

1

2
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04 · A TRADING DAY

When each piece updates
The Toolkit's day runs from the 17:00 CT Globex open to the next afternoon. These are the moments

that change what you see.

17:00 New trading date

The overnight session starts. Prior-day value is calculated from the RTH session that just ended;

the overnight inventory count, the trap flag and the 80% Rule reset. On Sunday this is also the

weekly open.

17:00–08:30 Overnight

OVN high and low are tracked. Each bar is counted as above, below or straddling the settlement

for the inventory reading.

08:15 Context tracking starts

The inventory reading shown during RTH is taken here, and the PIVOT bias starts calculating.

08:30 RTH open

The open is compared with yesterday's range and value (OPEN row, gap test, 80% Rule setup). The

IB window, day type, TPO periods and dashboard RTH rows start. OVN high and low are drawn.

08:30–09:00 Trap alert window

If the overnight session was 100% on one side of settlement and price hasn't traded back to it,

the trap alert fires once.

09:30 IB set

IB high and low are drawn and their alerts are armed. The day type now measures against the IB

instead of the overnight range.

09:30+ 80% Rule can confirm

After an open outside prior value, 60 minutes of closes back inside value confirm the rule.

14:30–15:00 Spike window

The Toolkit watches for a late break of the day's range.

15:00 RTH close

Settlement is captured, the spike is evaluated, OVN lines are removed and pdHigh/pdLow switch to

the session that just closed. Dashboard RTH rows show ---.

15:15 IB lines stop

IB lines stop extending.
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05 · THE DASHBOARD

The dashboard
Eight rows in the top-right corner summarize the session. Outside 08:30–15:00 CT every row except

SESSION and OVN INVENTORY shows ---.

Tatanka AMT v1.0.0

SESSION RTH

DAY TYPE Neutral Extreme (Down)

PIVOT BULLISH

OVN INVENTORY LONG (95%)

OPEN Above pdHigh

ATR(14) 78.14

ATR USED 56.25 (72%)

80% RULE ACTIVE

The example is the chart in section 03: an open above yesterday's high,

mostly long overnight inventory, price above the pivot, and a day that broke

both IB extremes and sits near its low. The 80% Rule is active because the

open was outside prior value.

ROW VALUES HOW IT IS WORKED OUT

SESSION RTH OVN CLOSED RTH 08:30–15:00, OVN 17:00–08:30, CLOSED in between.

DAY TYPE Dalton day types, TRAP, GAP

UP/DOWN, DEVELOPING

Reclassified on every RTH bar. See section 07.

PIVOT BULLISH BEARISH

AT PIVOT

Close against your pasted pivot, with a band of 0.5% of the daily

ATR. Calculated from 08:15, shown 08:30–15:00.

OVN INVENTORY LONG (x%) SHORT (x%)

BALANCED TRAP LONG

TRAP SHORT

Share of overnight bars entirely above or below settlement: over

60% reads LONG or SHORT, 100% reads TRAP. During RTH it shows

the reading as of 08:15. See section 08.

OPEN Above pdHigh, Above pdVAH,

Inside Value, Below pdVAL,

Below pdLow

The 08:30 open against yesterday's range and value. See

section 07.

ATR(14) points Wilder daily ATR over 14 days, with today's range so far counted

in.

ATR USED points (percent) Today's range since 08:30 divided by the ATR. Orange at 75%,

red at 100%.

80% RULE ACTIVE CONFIRMED Open outside prior value, then 60 minutes of closes back inside.

See section 07.
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06 · WHERE IS VALUE?

Where is value?
Value is where the market did most of its business. The Toolkit builds volume profiles from 1-minute

data and marks the POC, value area high (VAH) and value area low (VAL) for the developing period,

the prior day and the prior month.

A Volume profile

Prior-day value (pdPOC, pdVAH, pdVAL)

A profile of the previous day's RTH session (08:30–

15:00 CT, set by RTH Session for VA) with a 68%

value area, the Dalton convention. Set at 17:00 and

fixed for the next day. pdPOC is white, pdVAH and

pdVAL purple.

It also drives the OPEN row, the 80% Rule and the

day type. Cross alerts are off by default.

Prior-month value (pmPOC, pmVAH, pmVAL)

A profile of the entire previous month built from

30-minute bars, with the 68% value area, plus the

month's high and low (pmHigh, pmLow). Thick white

lines with price-axis tags, drawn from the first bar

of the current month.

Cross alerts are on by default. NinjaTrader needs

the whole prior month loaded.

Built from 1-minute data. Each 1-minute bar's volume is spread evenly across the price rows between its

low and high, so the profile is the same on a 5-minute or a 15-minute chart.

Profile Period sets how long one profile runs: Session, Weekly (default), Monthly or Yearly. Weekly starts

at the Sunday 17:00 CT open and Monthly at the first session of the month. Session uses only bars inside

Session Time (08:30–15:00).

POC is the row with the most volume. The value area holds 68% of the period's volume: starting at the

POC, the Toolkit adds the next row above or below, whichever has more volume, until 68% is reached.

Developing profile: drawn just right of the current bar (Profile Offset, 50 bars) with Developing POC, VAH

and VAL lines and labels. It updates on every bar.

Completed profiles stay on the chart as histograms without lines: up to 12 of them, as long as they ended

within the last 4,500 bars.

Profile Row Scale (Global Settings) sets the row height. Auto keeps rows near 0.0035% of price: 1x on ES,

RTY, CL and GC, 2x on YM, 5x on NQ. Row Size (0.25) is the minimum. A fixed scale (1x to 100x) helps if a

symbol loads slowly.

Alerts: crosses of the Developing POC, VAH and VAL between 08:30 and 15:00 (on by default).
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RTH VWAP (off by default)

Volume-weighted average of the typical price

(high + low + close) / 3, restarting each day at

08:30 and ending at 15:00. One white line (50%

transparent on TradingView), no bands. Optional

cross alert.

Volume profile walls (off by default)

Amber lines at the edges of high-volume areas in

the developing profile: where the smoothed row

volume crosses the average row volume times a

multiplier. The multiplier eases from 2.0 to 1.5 as

the period goes on. No labels or alerts.

07 · BALANCED OR TRENDING?

Balanced or trending?
The first hour sets the reference range. The Toolkit tracks the initial balance, compares the open

with yesterday's value, classifies the day as it develops and runs the 80% Rule.

A Initial balance

B Open location

The OPEN row compares the 08:30 open with yesterday's range and value. It is checked in this order, so a

range break wins over a value break.

OPEN READS WHEN THE 08:30 OPEN IS

Above pdHigh above yesterday's RTH high

Below pdLow below yesterday's RTH low

Above pdVAH above yesterday's value area, inside the range

Below pdVAL below yesterday's value area, inside the range

Inside Value between pdVAL and pdVAH

The same open decides the gap test: above pdHigh is GAP UP and below pdLow is GAP DOWN until the day type

has enough to classify.

The high and low of bars from 08:30 to 09:30 CT (IB Calc Period). Lines appear at 09:30 and reset the next

morning.

Labeled IB High and IB Low, in light orange. The midpoint (IB Midpoint) is optional and off by default.

Lines follow the current bar until 15:15 (Stop Time), or extend to the chart edge with Extend IB Levels.

Alerts on IB High and IB Low crosses from 09:30 to 15:00 (on by default).

There are no IB extension lines. How far the day extends past the IB is measured inside the day type.
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C Day type

The day type follows Dalton's classification and is recalculated on every RTH bar, so it can change during

the session. It uses these measurements:

The tests run in this order and the first match wins:

# DAY TYPE CONDITION

1 TRAP At the open, 100% of overnight bars were on one side of settlement. Holds for the

whole session.

2 Trend Day (Down) Broke below the reference range, close in the bottom 25% of the range, the day's

VWAP (not the RTH VWAP line) below the reference midpoint, one-timeframing down

or initiative selling, and extension over 1.5. Or: initiative selling, close in the bottom

20% and extension over 2.

3 Trend Day (Up) The mirror of Trend Day (Down): top 25%, VWAP above the midpoint, extension over

1.5. Or initiative buying, top 20%, extension over 2.

4 Neutral Extreme (Up)

Neutral Day (Center)

Neutral Extreme (Down)

Both sides of the reference range broken. Close in the top 35% of the range is

Neutral Extreme (Up), bottom 35% is Neutral Extreme (Down), anything else is Neutral

Day (Center).

5 Normal Day Neither side broken and the reference range is wider than half the daily ATR.

6 Normal Variation (Up) Only the top broken, with initiative buying, extension over 1.2 or a close above pdVAH.

Otherwise Normal Day (Balance) .

7 Normal Variation (Down) Only the bottom broken, with initiative selling, extension over 1.2 or a close below

pdVAL. Otherwise Normal Day (Balance).

8 Non-Trend Day No break and a narrow reference range, once the IB is set.

Until the first classification the row reads GAP UP , GAP DOWN  or DEVELOPING . A bar that fits no test keeps the

last day type. The value at 15:00 is the day's final read, but the dashboard shows --- after 15:00.

Reference range: the IB once it is set at 09:30; before that, the overnight range.

Extension: today's RTH range divided by the reference range.

Position: where the close sits in today's RTH range, from 0 (low) to 1 (high).

Initiative up: trading above pdHigh, or above the overnight high with a close above pdVAH. Initiative down

is the mirror.

One-timeframing: 5 bars in a row each making a higher low (up) or a lower high (down).
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D The 80% Rule

Dalton's 80% Rule: when the market opens outside yesterday's value area and is then accepted back inside

it, the other side of value becomes the next reference. The Toolkit tracks it in three steps:

The fill is display only. Turning off "Show 80% Rule Fill" hides the shading; the rule, the 80% RULE row and the

alert keep working.

Example on a 5-minute chart: the first close back inside value is the 09:00 bar. If every bar from 09:00 to 10:00

closes inside value, the rule confirms when the 10:00 bar closes.

Setup: the 08:30 open is above pdVAH or below pdVAL. The prior-day value area is shaded purple and

the row reads ACTIVE .

1

Acceptance: the first bar that closes inside value (between pdVAL and pdVAH) starts a 60-minute timer.

A close back outside value resets it. Only bars from 08:30 to 15:00 count.

2

Confirmation: a close inside value 60 minutes after the timer started confirms the rule. The shading

turns pink, the row reads CONFIRMED  for the rest of RTH and the alert fires once at that bar's close. The

rule resets at 17:00.

3
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08 · WHO IS TRAPPED?

Who is trapped?
Overnight inventory shows which side carried positions into the open. When the whole overnight

session held one side of settlement, those traders are trapped until price trades back to it.

A Settlement and overnight inventory

The trap

When 100% of the overnight bars sat on one side of settlement:

B Late spike

A late spike is a break of the day's range in the last 30 minutes of RTH. At 15:00 the Toolkit compares the

15:00 close with the RTH high and low made before 14:30:

Settlement is the close of the last RTH bar before 15:00 CT, captured at 15:00. It is drawn as a gray dashed

line labeled SETTLE, extended to the right. It is the Toolkit's own settlement, not the exchange's official

settle.

Inventory counts the overnight bars from 17:00 to 08:30: a bar whose low is at or above settlement

counts as long, a bar whose high is at or below it counts as short, and a bar that straddles it counts

toward neither side.

The dashboard shows the share of all counted bars: LONG (x%)  or SHORT (x%)  above 60%, BALANCED

otherwise. During RTH the row shows the reading as of 08:15; outside RTH it shows the live count.

It counts bars, not volume or time, so the percentage can differ a little between a 5-minute and a 15-

minute chart.

The dashboard reads TRAP LONG (100%)  or TRAP SHORT (100%) .

The settlement line turns bright green and reads TRAP ACTIVE until a bar trades back to settlement.

The day type shows TRAP  for the whole session.

The Trap alert fires once between 08:30 and 09:00 if price hasn't traded back to settlement.

Close above the earlier high: that high becomes Spike Base (Supp), a green line.

Close below the earlier low: that low becomes Spike Base (Res), a red line.

The line starts at 14:30. It is removed the first time price trades back to it, which fires the Spike Base

Touch alert, or cleared at the next day's 15:00 check (replaced if there is a new spike).
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09 · WHAT IS UNFINISHED?

What is unfinished?
Unfinished business is what the auction left behind: a POC that was never revisited, prices that

traded in only one period, and extremes that were not cleanly finished.

A Naked POCs

B Single prints

C Poor highs and lows

The POC of every completed day, week and month, from a full-session profile (overnight included) built

from 1-minute data. Week = Sunday 17:00 to Friday.

Drawn in pink from the start of the next period and extended right: Daily nPOC (width 1), Weekly nPOC (2)

and Monthly nPOC (3).

Removed the first time any bar touches the price, which fires the nPOC Touch alert. A POC touched on the

new period's first bar is never shown.

The first, partial period on the chart never produces one.

Built from a TPO count of RTH (08:30–15:00) in 30-minute periods. A single print is a price block that

traded in only one period.

Single-print blocks no more than one block apart form a cluster. A cluster shows if it spans at least 1 tick

from its first to its last block, so it needs at least two blocks: the Market Profile convention that a single

print takes at least two TPO prices.

Filter Tails (on) hides a cluster that touches the session high or low and is shorter than 15 ticks, the

normal buying or selling tail.

Drawn as orange boxes from where they formed to just past the current bar. Each block is removed when

price trades back into it, and any left are removed after 10 days.

A poor high is a session high whose top price block traded in 2 or more TPO periods: a flat top with no tail.

A poor low is the same at the session low.

Red dotted line (Poor High) or green dotted line (Poor Low), labeled with the price. The poor-high line sits

at the top edge of the high block, one tick above the high with 1-tick blocks.

Removed when price trades beyond it, or after 10 days. There is no poor high/low alert.
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10 · REFERENCE PRICES

Which reference prices matter?
The Toolkit maps the reference prices every auction trader watches. Each has its own group in the

settings.

LINE WHAT IT IS
ON BY

DEFAULT
ALERT

OVN High / Low The overnight (17:00–08:30) high and low. Drawn

from 08:30, removed at 15:00.

Yes OVN Break (on), outside

the overnight session

pdHigh / pdLow Yesterday's RTH (08:30–15:00) high and low. At 15:00

they switch to the session that just closed.

Yes High/Low Break (on)

pdOpen Yesterday's 08:30 open. No None

pwHigh / pwLow Last week's high and low (weeks start Sunday 17:00). Yes High/Low Break (on)

pmHigh / pmLow Last month's high and low, with the prior-month

value lines.

Yes Prev Month Cross (on)

wkOpen The weekly open: the first bar of the Sunday 17:00

Globex session.

Yes Weekly Open Cross (on)

dOpen Today's 08:30 RTH open. No None

Turn off Use Custom Session for High/Low (group 3) to use the full trading day's high and low for pdHigh

and pdLow instead of RTH.

The pdHigh/pdLow, prior-week, prior-month and weekly-open alerts keep working when their lines are

hidden. Turn the alert switch off to stop them.

On TradingView, prior-week and prior-month highs and lows come from TradingView's weekly and monthly

bars, so they appear even with short history.
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11 · YOUR DAILY LEVELS

Where are my levels?
Paste one line of levels into 2. Daily Levels → Paste Levels Here and the Toolkit draws each one as a

zone, flips its color when price closes through it and can alert on it. Anyone can paste their own;

Tatanka members paste the daily ML levels.

A The paste line

2026-10-05, 7745.25, 7758.25, 7772.00, 7786.50, 7801.25, 7818.00, 7730.25, 7718.25, 7707.25,

7690.50, 7672.75

Date Pivot Resistance (above the pivot) Support (below the pivot)

B Zones, flips and labels

The date, the pivot, then the levels: at least one above and one below the pivot (up to 50 on each side on

NinjaTrader). Prices above the pivot become resistance, numbered outward from RES1 (nearest); prices

below become support, from SUPP1. The order after the pivot doesn't matter.

The labeled block also works if all three lines are there: Pivot Level: , Resistance Levels:  and

Support Levels: . Its levels are numbered in the order written, so list them nearest first. If both are

pasted, the paste line wins.

You can paste a whole Discord levels post: titles, code-block marks and bold marks are skipped. Paste

one symbol at a time.

Write prices without thousands separators (7745.25, not 7,745.25).

Zones: a shaded band around each level. In ATR % mode (default) it extends 2% of the daily ATR(14) above

and below; in Ticks mode, 8 ticks.

Flips: when a bar closes through a resistance level by more than the Flip ATR Buffer (5% of the daily ATR),

it takes the support color and its label reads FLIPPED RES1. A close back through by more than the same

buffer flips it back. Support works the same way; the pivot never flips.

Colors: pivot yellow, resistance red, support green; dotted lines with large labels such as PIVOT: 7745.25

or RES1: 7758.25, 40 bars right of price.

PIVOT bias: the dashboard compares the close with the pivot, as described in section 05.
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Checks NinjaTrader

STALE LEVELS shows when the line's date is older

than the chart's trading date. Levels dated later

than the chart, like the 4:45 PM Globex levels, are

accepted.

A line is rejected, with the reason at the bottom of

the chart, if a price is more than 20% from the

pivot (usually a thousands separator) or the pivot

is more than 20% from the chart's price (usually

another symbol's line).

Levels file NinjaTrader

Instead of pasting, point Levels File at a text file

with the same line, for example

%USERPROFILE%\Documents\Tatanka\levels\

{root}.txt . {root}  becomes the chart's

symbol; MES, MNQ, MCL and MGC read the ES, NQ,

CL and GC file.

The file is re-read at most every 5 seconds while

live data is coming in. If a new file is rejected, the

last good levels stay on the chart.

TradingView alerts and new levels. A TradingView alert keeps the levels it was created with. After pasting new

levels, delete the alert and create it again.

12 · ALERTS

Alerts
Each alert has its own switch in its section's settings. Most are on by default; alerts on your daily

levels are off until you turn on Enable Level Alerts.

ALERT FIRES WHEN SWITCH (GROUP) DEFAULT

Daily levels Price crosses the PIVOT, a RES or a

SUPP level

Enable Level Alerts, plus Pivot / Resistance /

Support Alerts (2)

Off

IB High / Low A cross from 09:30 to 15:00 Alert IB High Cross, Alert IB Low Cross (6) On

OVN High / Low A cross outside the overnight

session

Alert OVN Break (5) On

pdHigh / pdLow A cross Alert High/Low Break (3) On

pwHigh / pwLow A cross Alert High/Low Break (9) On

Weekly open A cross Alert Weekly Open Cross (8) On
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ALERT FIRES WHEN SWITCH (GROUP) DEFAULT

pdPOC / pdVAH / pdVAL A cross Alert pdVAH/pdVAL/pdPOC Cross (4) Off

Developing POC / VAH / VAL A cross from 08:30 to 15:00 Enable Profile Alerts (11) On

Prior month A cross of pmPOC, pmVAH, pmVAL,

pmHigh or pmLow

Alert Prev Month Cross (10) On

RTH VWAP A cross inside the VWAP window Alert VWAP Cross, with Enable RTH

VWAP (7)

Off

nPOC touch Price touches a naked POC Alert nPOC Touch (14) On

Spike base Price returns to the spike base Alert Spike Base Test (16) On

Inventory trap Once, 08:30–09:00, while a trap is

active

Alert Trap Detected (15) On

80% Rule Once, at the close of the confirming

bar

Alert 80% Rule Confirmed (4) On

Alert storm cap (group 18): after 30 alerts within 60 minutes the Toolkit sends one "storm cap reached" warning

and drops further alerts until fewer than 30 fall inside the last 60 minutes. Dropped alerts are not sent later. Both

numbers can be changed.

On TradingView TradingView

Turn on the alerts you want in the settings, then

Create Alert (Alt + A) with the condition Tatanka

AMT → Any alert() function call. One TradingView

alert carries every alert you switched on.

Crosses are checked against the previous bar's

close and fire at most once per bar; the 80% Rule

waits for the bar close. RES crosses on the same

bar arrive as one message, and so do SUPP crosses.

The alert keeps the settings it was created with,

including pasted levels: re-create it after pasting

new levels.

On NinjaTrader NinjaTrader

Alerts are checked tick by tick on live data and

appear in the Alerts Log window with a sound

(Alert1.wav by default). Enable them on one chart

per instrument, or each alert fires twice.

Level Alert Mode (group 18): Cross, Zone Entry or

Both. Zone Entry fires when price enters the level's

zone; for other lines the zone is 4 ticks each side.

19. Discord Alerts posts each alert, with the price

and CT time, to a channel in your own Discord

server through a webhook. Live data only.
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13 · DISPLAY & PERFORMANCE

Display and performance
Global Settings (group 1) control how everything is drawn and how heavy the Toolkit is on your

chart.

SETTING WHAT IT DOES

Force on Top Draws one line group above everything else. Default: Daily Levels (All). Other

choices include the profile POC, VAH or VAL, IB lines, pdPOC, prior-day high or

low, OVN high or low, prior-month VAH or VAL and the spike base.

Hide All Labels & Price Tags One switch that hides every label and price-axis tag. Lines and the dashboard

stay.

Show Labels (each group) Each section has its own label switch, so you can keep the lines and drop the

text.

Show Price-Axis Tags Price tags on the axis for Developing POC, pmPOC, pmVAH, pmVAL, pmHigh,

pmLow, pwHigh, pwLow, pdHigh, pdLow, IB High and IB Low.

Auto Tick Size Sets the base price step used for profile rows, nPOC bins, single-print blocks

and tick-mode zones: CL 0.05, GC 0.50, NG 0.005, SI 0.05, HG 0.005, ZB/ZN 1/64,

6E 0.0005, 6J 0.0000005 (MCL, MGC, SIL, M6E and M6J the same). Other

symbols use their own tick size, 0.25 on ES and NQ; symbols priced above 1,000

with a tick under 0.1 use 0.25. Turn it off to type your own.

Profile Row Scale Auto (default) or a fixed 1x to 100x. Higher values mean fewer, taller rows and a

faster chart.

Warn if Session Times Were Changed Shows a warning on the chart when a session field differs from its default.

✓ If the chart is slow

Drawing limits. TradingView allows 500 lines, 500 boxes and 500 labels per script and removes the oldest first. On

NinjaTrader, 20. NinjaTrader Limits caps rows per profile (100,000) and stored nPOCs, poor highs/lows and single

prints (2,000 combined); the oldest are removed first and the chart shows a notice.

Raise Profile Row Scale (for example to 10x).1

Pick a shorter Profile Period.2

Load fewer days of history, keeping enough for the ATR (and, on NinjaTrader, the prior month).3

TATANKA AMT TOOLKIT · USER GUIDE · V1.0.0 13 · DISPLAY & PERFORMANCE

T AT AN KA  T RA DING tatankatrading.com Page 16 of 25



14 · TRADINGVIEW VS NINJATRADER

TradingView vs NinjaTrader
Both versions share the same settings and defaults. These are the differences you will notice.

AREA TRADINGVIEW NINJATRADER 8

Install and updates Public script; updates arrive automatically Import a zip; re-import each new version

Loading levels Paste box Paste box or a levels file that refreshes itself

Level checks Bad numbers are skipped silently 20% checks, STALE warning and on-chart error

messages

Alert checks Against the previous bar's close, once per

bar

Tick by tick; Cross, Zone Entry or Both

Alert delivery Any TradingView notification: app, email,

webhook

Alerts Log and sound; optional Discord

webhook

Continuous contracts On ES1!, profiles follow the new contract

once it out-trades the old one; prices follow

the chart's B-ADJ setting

Uses the chart instrument as loaded; prices

follow your merge policy (non back adjusted

recommended)

Prior week and month Highs and lows from weekly and monthly

bars, prior-month value from 30-minute

data; available at once

Built from loaded bars; needs the whole prior

week or month

Chart rules Warns above 30 minutes Requires 1–30 minute bars, ETH, Tick Replay

off

Session warning Red label naming the changed fields One-line notice at the bottom of the chart

Drawing limits 500 lines, boxes and labels per script NinjaTrader Limits group

Dashboard header Tatanka AMT · v1.0.0 Tatanka AMT v1.0.0 · tatankatrading.com
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15 · SETTINGS REFERENCE

Settings reference
Every setting, in the order it appears in the settings window. Both platforms use the same names

and defaults. Groups 19, 20 and About, and settings marked NT , exist only on NinjaTrader. Session

fields are CME Central time; leave them at their defaults.

1 Global Settings

SETTING DEFAULT WHAT IT DOES

Profile Row Scale Auto Row height for profiles, nPOC bins and single-print

blocks. Auto: about 0.0035% of price (ES 1x, YM 2x, NQ

5x).

Auto Tick Size On Picks the base price step for the symbol (see section

13).

Manual Tick Size 0.25 Base price step when Auto Tick Size is off.

Force on Top Daily Levels (All) The line group drawn above everything else.

Hide All Labels & Price Tags Off Hides every label and price-axis tag; lines and the

dashboard stay.

Show Price-Axis Tags On Axis tags for 12 key lines while they are drawn.

Warn if Session Times Were Changed On Warning on the chart when a session field differs from

its default.
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2 Daily Levels

SETTING DEFAULT WHAT IT DOES

Levels File NT blank Full path of a text file to read levels from; {root}

becomes the chart's symbol. Blank uses the paste box.

Paste Levels Here blank The paste line or the labeled block.

Show Level Lines On Off hides the lines; labels and zones stay.

Flip Colors on Break (Res <-> Supp) On Changes a level's color after a close through it.

Flip ATR Buffer 0.05 How far past the level the close must be, as a share of the

daily ATR.

Show Zones On Shaded band around each level.

Zone Size Mode ATR % Size zones by ATR % or by ticks. Also the Zone Entry alert

band on NinjaTrader.

Zone Width (ATR %) 0.02 Zone half-width as a share of the daily ATR (0.02 = 2%).

Zone Width (ticks above & below) 8 Zone half-width in Ticks mode.

Show Labels On Level labels.

Enable Level Alerts Off Master switch for daily-level alerts.

Pivot / Resistance / Support Alerts On Which levels alert once the master switch is on.

Look: pivot yellow, resistance red, support green; width 1, dotted; zone transparency 85, solid border; labels large, 40 bars right.

3 Previous Day High/Low/Open

SETTING DEFAULT WHAT IT DOES

Enable Prev Day Levels On Draws pdHigh, pdLow and pdOpen. Does not affect the alert.

Use Custom Session for High/Low On On: high and low of the Custom Session (RTH). Off: of the

whole trading day.

Custom Session Time (CT) 0830-1500 Session for pdHigh, pdLow and pdOpen. The 80% Rule only

counts bars inside it.

Show pdHigh / Show pdLow On Each line on or off.

Show pdOpen Off The open of the last completed session.

Show Labels On Labels for these lines.

Alert High/Low Break On Alerts at pdHigh and pdLow.

Look: pdHigh and pdLow white, pdOpen blue; width 1, solid; labels normal, 2 bars right.
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4 Previous Day Value & 80% Rule

SETTING DEFAULT WHAT IT DOES

Enable Prev Day Value & 80% Rule On Builds prior-day value, runs the 80% Rule and fills the 80%

RULE row.

Value Area % 0.68 Prior-day value area as a fraction (0.68 = 68%).

RTH Session for VA (CT) 0830-1500:23456 Bars in this session (Monday to Friday) build prior-day

value. Its first bar is the RTH open used by OPEN, the gap

test and the 80% Rule.

Show pdPOC / pdVAH / pdVAL On Each line on or off.

Show Labels On Labels for these lines.

Show 80% Rule Fill On Shades prior-day value while the rule is active or confirmed.

Display only.

Fill: Active (Setup) / Confirmed (80%) purple / pink Fill colors before and after confirmation (93% transparent).

Alert pdVAH/pdVAL/pdPOC Cross Off Alerts at the prior-day value lines.

Alert 80% Rule Confirmed On One alert when the rule confirms.

Look: pdPOC white, pdVAH and pdVAL purple at 50%; width 1, solid; labels normal, 2 bars right.

5 Overnight High/Low

SETTING DEFAULT WHAT IT DOES

Enable OVN High/Low On Tracks and draws the overnight high and low. Also needed

for the alert.

OVN Session Time (CT) 1700-0830:123456 The overnight window, Sunday to Friday.

Delete OVN Lines At (CT) 1500-1505 OVN lines are removed at 15:00.

Show Labels On OVN labels.

Alert OVN Break On Alerts at OVN High and Low, outside the overnight session.

Look: white, width 1, solid; white labels, 2 bars right.
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6 Initial Balance

SETTING DEFAULT WHAT IT DOES

Enable IB On Draws IB High and Low after the IB period. Also needed for

the alerts.

IB Calc Period (CT) 0830-0930 The window that forms the IB.

Show IB Midpoint Off Adds the midpoint line.

Extend IB Levels None Extend the lines Right, Left or Both.

Stop Extension at Time / Stop Time (CT) On / 0830-1515 IB lines stop following price at 15:15.

Show Labels / Label Location On / Right IB labels, at the right end or the start of the line.

Alert IB High Cross / IB Low Cross On Alerts at IB High and Low after 09:30.

Alert Window (CT) 0830-1500 IB alerts fire only inside this window.

Look: light orange (#FFCC80), width 1, solid; midpoint dotted; labels normal.

7 RTH VWAP

SETTING DEFAULT

Enable RTH VWAP Off

Start Hour / Minute (CT) 8 / 30

End Hour / Minute (CT) 15 / 0

Alert VWAP Cross Off

Look: white, width 2, solid (50% transparent on TradingView).

8 Daily & Weekly Open

SETTING DEFAULT

Show RTH Open (8:30) Off

Show Weekly Open (Globex Sunday) On

Show Labels On

Alert Weekly Open Cross On

Look: dOpen blue, width 1; wkOpen white, width 2.

9 Previous Week

SETTING DEFAULT

Enable Prev Week Levels On

Show pwHigh / Show pwLow On

Show Labels On

Alert High/Low Break On

Look: white, width 2, solid.

10 Previous Month

SETTING DEFAULT

Show pmVAH/pmVAL On

Show pmPOC On

Show pmHigh/pmLow On

Show Labels On

Alert Prev Month Cross On

Look: white, width 3, solid.
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11 Volume Profile

SETTING DEFAULT WHAT IT DOES

Enable Volume Profile On Developing and completed profiles and the Developing lines.

Profile alerts keep working when it is off.

Profile Period Weekly Session, Weekly, Monthly or Yearly.

Session Time (CT) 0830-1500 The bars used when Profile Period is Session.

Session Duration (Hours) 6.5 Times the wall threshold in Session mode.

Calc Precision 1 Minutes per sub-bar used to build the profile.

Row Size 0.25 Minimum row height.

Value Area % 68 Value area of the profile and of the prior month.

Profile Width (Bars) 50 Length of the longest row.

Right Align On Rows grow left from the anchor.

Profile Offset (Bars) 50 Where the developing profile sits right of the current bar.

Show POC / VAH / VAL On Developing POC, VAH and VAL lines.

Show Labels On Labels for the Developing lines.

Enable Profile Alerts / Alert Window (CT) On / 0830-1500 Alerts at the Developing POC, VAH and VAL inside the

window.

Look: value-area rows blue-gray at 75% transparency, outer rows gray at 90%; POC blue-gray and VAH/VAL gray, width 2.

12 Volume Profile Walls

SETTING DEFAULT WHAT IT DOES

Show Walls / Extend Walls Off / On Draws walls on the developing profile, extended to the right

edge.

Smoothing 2 Rows averaged around each row.

Min Wall Distance (rows) 40 Minimum gap between walls, in profile rows.

Use Auto-Scale Threshold On Threshold moves from Start Mult (2.0) to End Mult (1.5) over

the period.

Fixed Mult 2 Threshold when auto-scale is off.

Look: amber (#E6B300) at 25% transparency, width 1, solid.
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13 TPO & Single Prints

SETTING DEFAULT WHAT IT DOES

TPO Session (CT) 0830-1500 Session used for TPOs, single prints and poor highs/lows.

TPO Period (min) 30 Length of each TPO period.

Ticks per Block 1 Height of a TPO block in base ticks (times the row scale).

Min Single Print Size (ticks) 1 Smallest single-print run, measured from its first to its last

block; 1 means at least two blocks.

Filter Tails / Max Tail Size On / 15 Hides single prints at the session extremes shorter than 15

ticks.

Max History Days 10 Single prints and poor highs/lows older than this are

removed.

Show Poor Highs/Lows / Labels On Poor high and low lines and their labels.

Look: single prints orange at 90% transparency, no border; poor high red, poor low green, dotted, width 2.

14 Naked POCs

SETTING DEFAULT WHAT IT DOES

Enable nPOCs On Tracks naked POCs.

Show Daily / Weekly / Monthly nPOC On Each kind on or off.

Auto Bin Size (tick) On POC bin = base tick times the row scale.

Use Manual Bin Size / Manual Bin Size Off / 0.25 Your bin size (times the row scale), used when Auto Bin Size

is off and Use Manual Bin Size is on.

Show Labels On nPOC labels.

Alert nPOC Touch On Alert when price touches a naked POC.

Look: pink, widths 1 / 2 / 3 (daily / weekly / monthly), solid; labels small.

15 Settlement & Inventory

SETTING DEFAULT WHAT IT DOES

Enable Inventory Trap Logic On Counts overnight bars against settlement and flags traps.

Show Settlement Line On The SETTLE / TRAP ACTIVE line.

Globex Start Hour (CT) 17 Start of the overnight count.

RTH Open Hour / Minute (CT) 8 / 30 End of the count; the trap alert can fire in the 30 minutes

after.

Trap Text TRAP ACTIVE Label shown while a trap is active.

Show Labels / Alert Trap Detected On / On Labels, and one alert per day while trapped.

Look: settle gray, trap bright green; dashed, width 1; label 40 bars right.
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16 Late Spike

SETTING DEFAULT

Show Late Spike On

Spike Window (CT) 1430-1500

Show Labels On

Alert Spike Base Test On

Look: green (support) or red (resistance), width 1; label 15

bars right.

17 Dashboard

SETTING DEFAULT

Show Dashboard On

Position Top Right

Text Size Normal

Table RTH Session (CT) 0830-1500

Context Tracking Session (CT) 0815-1500

Daily ATR Period 14

Table RTH Session sets when the dashboard's RTH rows are live and where ATR USED starts. Context Tracking

Session sets when the inventory reading is frozen and the PIVOT bias updates. Daily ATR Period feeds the

dashboard, the Normal Day test and the pivot band; zones and flips always use a 14-day ATR.

18 Alerts

SETTING DEFAULT WHAT IT DOES

Enable Alert Storm Cap On Drops alerts once the cap is reached.

Max Alerts per Window / Window

(minutes)

30 / 60 The cap: this many alerts in this many minutes.

Level Alert Mode NT Cross Cross, Zone Entry or Both.

Structure Alert Zone Half-Width (ticks)

NT

4 Zone Entry band for lines other than daily levels.

Enable Alert Sound / Sound File NT On / Alert1.wav Sound from NinjaTrader's sounds folder.

19 Discord Alerts (Optional) NT

SETTING DEFAULT WHAT IT DOES

Send Chart Alerts to Discord Off Posts live alerts to a Discord channel. It does not import

levels.

Discord Webhook URL blank In your server: Server Settings → Integrations → Webhooks →

New Webhook, then Copy Webhook URL. An invite or channel

link won't work.

20 NinjaTrader Limits NT

SETTING DEFAULT WHAT IT DOES

Maximum Rows per Profile / TPO 100,000 Oldest rows are removed beyond this, with a notice.

Maximum Retained Structures 2,000 nPOCs, poor highs/lows and single prints combined; oldest

removed first.

About NT  shows the version (quote it when asking for help) and the website.
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16 · GLOSSARY & HELP

Glossary
Auction Market Theory

The market as a two-sided auction: it moves to find buyers

and sellers and spends time where they agree.

Value area (VAH, VAL)

The price range holding most of a period's volume, 68% in

the Toolkit. VAH is its top and VAL its bottom.

POC

Point of control: the price with the most volume in a profile.

Naked POC

A past period's POC that price has not traded back to.

Initial balance (IB)

The range of the first RTH hour, 08:30–09:30 CT.

Range extension

Trading beyond the IB. The Toolkit measures it as the RTH

range divided by the IB range.

One-timeframing

Each bar makes a higher low (up) or a lower high (down)

than the last.

Initiative activity

Buying above value or selling below it, as opposed to

responsive activity that fades moves away from value.

TPO

Time price opportunity: each price traded in each 30-

minute period. Together they form the market profile.

Single prints

Prices traded in only one TPO period, usually left by a fast

move.

Poor high / low

A session extreme traded in several periods with no tail,

often read as unfinished.

Overnight inventory

Whether overnight traders are holding above or below

settlement going into the open.

Settlement

In the Toolkit, the last RTH close before 15:00 CT.

Trap

The whole overnight session held one side of settlement, so

that inventory may need to be unwound.

80% Rule

An open outside prior value followed by acceptance back

inside; Dalton's setup for a move to the other side of value.

Day types

Dalton's classification of how a session develops: Trend,

Normal, Normal Variation, Neutral and Non-Trend.

ATR

Average true range: the average daily range, over 14 days by

default.

VWAP

Volume-weighted average price.

GETTING HELP

Ask in the Tatanka Discord with a screenshot, your platform and the version from the dashboard

header.

Install steps are in the Tatanka Indicators Setup Guide. The source code is on GitHub:

tatankatrading.com/github.

Trading futures involves substantial risk of loss. The Toolkit is an analysis tool, not buy/sell signals or trade recommendations. Free

and open source under the Mozilla Public License 2.0. Copyright (c) 2026 Tatanka Trading LLC.
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