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ALGORITHMIC ORDER ENTRY – Automated Order-Staging Feature 
 
The Algorithmic Order Entry window (“Algo”) provides Sterling Trader® Elite subscribers with certain automated functions 
designed to “quick-start” the order-staging process by minimizing the need for repetitive tasks, such as manual data entry 
for order entry variables and other data elements. The Sterling Trader® Elite Algo OE automated order-staging feature 
includes the following components and procedural techniques: 
 
Import Files – For clarity sake, we will differentiate between two types of import files: “Basic” and “Expanded” modes. 

Basic Mode – 3 fields: ‘Side’, ‘Symbol’, and ‘Quantity’. Comma-delimited, .TXT file: 

Please Note: The ‘Side’ field can be designated by either single-lettered abbreviation (‘B’, ‘S’, ‘T’, ‘C’), or fully 
spelled-out (‘BUY’, ‘SELL’, ‘SHORT’, ‘BUY CVR’). See the examples below. The ‘Side’ field is first abbreviated, in 
the comma-delimited column shown on the left; then it is spelled-out in full, to the right. 

 
 
B,AMD,15000  BUY,AMD,15000  S,AMD,15000  SELL,AMD,15000 
B,BAC,15000  BUY,BAC,15000  S,BAC,15000  SELL,BAC,15000 
B,C,15000   BUY,C,15000   S,C,15000  SELL,C,15000 
B,F,15000   BUY,F,15000   S,F,15000  SELL,F,15000 
B,NOK,15000  BUY,NOK,15000  S,NOK,15000  SELL,NOK,15000 
B,PFE,15000  BUY,PFE,15000  S,PFE,15000  SELL,PFE,15000 
B,AAPL,15000  BUY,AAPL,15000  S,AAPL,15000  SELL,AAPL,15000 
B,FB,15000   BUY,FB,15000   S,FB,15000  SELL,FB,15000 
B,INTC,15000  BUY,INTC,15000  S,INTC,15000  SELL,INTC,15000 
B,MSFT,15000  BUY,MSFT,15000  S,MSFT,15000  SELL,MSFT,15000 
B,MU,15000  BUY,MU,15000   S,MU,15000  SELL,MU,15000 
B,ORCL,15000  BUY,ORCL,15000  S,ORCL,15000  SELL,ORCL,15000 
 
 
T,AMD,15000  SSHRT,AMD,15000  C,AMD,15000  BUY CVR,AMD,15000 
T,BAC,15000  SSHRT,BAC,15000  C,BAC,15000  BUY CVR,BAC,15000 
T,C,15000   SSHRT,C,15000  C,C,15000  BUY CVR,C,15000 
T,F,15000   SSHRT,F,15000  C,F,15000  BUY CVR,F,15000 
T,NOK,15000  SSHRT,NOK,15000  C,NOK,15000  BUY CVR,NOK,15000 
T,PFE,15000  SSHRT,PFE,15000  C,PFE,15000  BUY CVR,PFE,15000 
T,AAPL,15000  SSHRT,AAPL,15000  C,AAPL,15000  BUY CVR,AAPL,15000 
T,FB,15000   SSHRT,FB,15000  C,FB,15000  BUY CVR,FB,15000 
T,INTC,15000  SSHRT,INTC,15000  C,INTC,15000  BUY CVR,INTC,15000 
T,MSFT,15000  SSHRT,MSFT,15000  C,MSFT,15000  BUY CVR,MSFT,15000 
T,MU,15000  SSHRT,MU,15000  C,MU,15000  BUY CVR,MU,15000 
T,ORCL,15000  SSHRT,ORCL,15000  C,ORCL,15000  BUY CVR,ORCL,15000 
 
 
Expanded Mode – 6 fields: ‘Side’, ‘Symbol’, ‘Quantity’, ‘Price’, ‘Destination’, and ‘Strategy’. Comma-delimited, .TXT 
file: 
 
 

B,AMD,15000,3.65,NITE,VWAP    BUY,AMD,15000,3.65,NITE,VWAP 
B,BAC,15000,14.28,NITE,VWAP    BUY,BAC,15000,14.28,NITE,VWAP 
B,C,15000,49.95,NITE,VWAP    BUY,C,15000,49.95,NITE,VWAP 
B,F,15000,16.72,NITE,VWAP    BUY,F,15000,16.72,NITE,VWAP 
B,NOK,15000,3.65,NITE,VWAP    BUY,NOK,15000,3.65,NITE,VWAP 
B,PFE,15000,28.55,NITE,VWAP    BUY,PFE,15000,28.55,NITE,VWAP 
B,AAPL,15000,516,NITE,VWAP    BUY,AAPL,15000,516,NITE,VWAP 
B,FB,15000,39,NITE,VWAP     BUY,FB,15000,39,NITE,VWAP 
B,INTC,15000,22.88,NITE,VWAP    BUY,INTC,15000,22.88,NITE,VWAP 
B,MSFT,15000,31.95,NITE,VWAP    BUY,MSFT,15000,31.95,NITE,VWAP 
B,MU,15000,14.25,NITE,VWAP    BUY,MU,15000,14.25,NITE,VWAP 
B,SIRI,15000,3.65,NITE,VWAP    BUY,SIRI,15000,3.65,NITE,VWAP 
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SUMMARY:  Import File Method – Used in Conjunction with Default Template Screen 
 
 
As illustrated from the examples shown above, both the Import File method and the “Defaults” section of the Import File 
setup screen perform separate but complementary order-staging functions. The Import File technique provides for the 
automated loading of no fewer than 3 (Basic) and no more than 6 (Expanded) data element variables. These variables 
are: ‘Side’(1), ‘Symbol’(2), ‘Quantity’(3), ‘Price’(4), ‘Destination’(5), and ‘Strategy’(6). 
 
The purpose of the “Defaults” section of the Import File setup screen, on the other hand, is to apply a single, default 
template to the import file, consisting of all the other data elements – those not included in the import file itself. There are 
14 of these. They include:  ‘Account’(1), ‘Aggression’(2), ‘Display quantity’(3), ‘Ratio’(4), ‘Pair ID’(5), ‘Locate broker’(6), 
‘Slices’(7), ‘Min % target vol’(8), ‘Max % target vol’(9), ‘Start time’(10), ‘End time’(11), ‘Duration (min)’ (12), ‘Market 
structure’(13), and ‘Target % volume’(14). 
 
In addition to the 14 data elements mentioned above, there are 3 other data element selections on display: the previously 
mentioned ‘Price’(4), ‘Destination’(5), and ‘Strategy’(6) fields that are optional in the import file. When these 3 optional 
data elements are added to the import file, they change its format from what we are calling, for convenience sake, a 
“Basic” mode import file to an “Expanded” mode import file. When selected in the “Defaults” section of the Import File 
setup screen, these 3 particular data element selections can overlap with the same data element selections in the import 
file – when the “Expanded” mode file is used. The reason for their inclusion in the “Defaults” section of the Import File 
setup screen is because sometimes the user may want to perform the Import File function using only the “Basic” mode 
file, the one containing only the ‘Side’(1), ‘Symbol’(2), and ‘Quantity’(3) fields. In that instance, the 3 other required fields 
of ‘Price’(4), ‘Destination’(5), and ‘Strategy’(6) must be loaded directly from the template itself, and not from the import 
file. The user indicates this preference by not checking the box labeled “File has three extra data fields (Price, 
Destination, Strategy).” 

Even when this overlap of the same data elements occurs, with the ‘Price’(4), ‘Destination’(5), and ‘Strategy’(6) fields 
being situated in both the “Expanded” mode import file and in the template itself, the conflict can be avoided by means of 
the previously-mentioned check-box found near the upper section of the Import File setup screen. It is the one labeled 
“File has three extra data fields (Price, Destination, Strategy).” When this box is checked, then the data elements found in 
the “Expanded” mode file will override those found in the default template itself – those same 3 data elements also found 
in the “Defaults” section of the Import File setup screen. 
 

 
 
TEMPLATE FILE – How to Construct, How to Save, and How to Load: 
 
 
You are not limited, however, to utilizing only this one, default template – the one described as always selecting the same 
14 to 17 data elements taken from the “Defaults” section of the Import File setup screen. In addition, you have the 
capability of saving specific sets of these values – sets of those other data elements not included in the import file – as 
particular template-files to be used over and over again. This is done by saving a separate template-file for each set of 
non-import file data elements. These template files can include anywhere from 1 to 14 of the previously-noted data 
elements, such as ‘Account’(1), ‘Aggression’(2), ‘Display quantity’(3), ‘Ratio’(4), ‘Pair ID’(5), ‘Locate broker’(6), ‘Slices’(7), 
‘Min % target vol’(8), ‘Max % target vol’(9), ‘Start time’(10), ‘End time’(11), ‘Duration (min)’ (12), ‘Market structure’(13), and 
‘Target % volume’(14). Thus, you can have multiple templates, loading each one separately by means of selecting a 
previously-saved, differently-named template-file. 

Let us now demonstrate an example of first constructing, then saving, and then loading, one of these template-files. This 
template-file will be loaded together with a previously-created import file. This is done as part of one single Import File 
loading operation, in which we will be importing a template-file at the same time as we are loading an import file. Both files 
of complementary values will therefore be loaded at the same time. The data elements included in the saved template-file 
will get applied to each row of orders that are contained within the comma-delimited import file. Please examine the 
following series of illustrations: 
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