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JMGVWAPSigma
Multi-anchor VWAP with deviation bands

What it is

A professional VWAP with multiple anchors (session, daily, weekly, monthly and manual anchored) and
deviation (sigma) bands. Ideal for measuring value, over-extension and mean reversion within a statistical
framework.

What it shows on the chart

VWAP line Volume-weighted average price from the chosen anchor.

Sigma bands Standard deviations: zones of over-extension and possible
reversion.

Bias by position Price above/below the VWAP as a bias reading.

Key parameters

Anchor type Session / daily / weekly / monthly / anchored.

Deviation mode How the sigma bands are calculated.

Price source / number of bands Calculation price and how many bands to show.

Installation

1. Download the product .zip  file. Do not unzip it.
2. In NinjaTrader 8: Tools → Import → NinjaScript Add-On…
3. Select the .zip . NinjaTrader imports and compiles it automatically.

Antivirus / SmartScreen: the indicator is protected (obfuscated) to safeguard the source code. Some antivirus programs or
Windows SmartScreen may show a generic warning when downloading protected .NET files; this is a known false positive. If
prompted, choose "Keep / Allow".

License activation

1. Open a chart, right-click → Indicators… and add the indicator.

2. In its parameters, find "0. Clave de Licencia / License Key" and paste your key (format JMG-XXXX-
XXXX-XXXX-XXXX ).

3. Click OK. On first load it validates online and links the indicator to your computer.

4. Tip: after entering the key, right-click the indicator → "Set as default" so you don't have to type it again.

The license is valid for your registered computer. After a successful validation, it works offline for up to 30 days. To move to
another computer, contact support.



Recommended use

Platform: NinjaTrader 8  Markets: Nasdaq futures, micro and mini (MNQ / NQ); works on other instruments

Timeframes: optimized for 5 and 15 minutes
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