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TRADES
RISK DISCLAIMER TRENDING

IMPORTANT NOTICE: No representation is being made that the use of this strategy or any system or
trading methodology will generate profits. Past performance is not necessarily indicative of future results.
There is substantial risk of loss associated with trading securities and options on equities. Only risk
capital should be used to trade. Trading stocks, options, futures, forex, and securities are not suitable for
everyone. Disclaimer: Futures, Options, Securities and Currency trading all have large potential rewards,
but they also have large potential risk. You must be aware of the risks and be willing to accept them in
order to invest in these markets. Don’t trade with money you can’t afford to lose. This website is neither a
solicitation nor an offer to Buy/Sell futures, options, stocks, or currencies. No representation is being
made that any account will or is likely to achieve profits or losses similar to those discussed on this web
site. The past performance of any trading system or methodology is not necessarily indicative of future
results.

CFTC RULE 4.41 — HYPOTHETICAL OR SIMULATED PERFORMANCE RESULTS HAVE CERTAIN
LIMITATIONS. UNLIKE AN ACTUAL PERFORMANCE RECORD, SIMULATED RESULTS DO NOT
REPRESENT ACTUAL TRADING. ALSO, SINCE THE TRADES HAVE NOT BEEN EXECUTED, THE
RESULTS MAY HAVE UNDER-OR-OVER COMPENSATED FOR THE IMPACT, IF ANY, OF CERTAIN
MARKET FACTORS, SUCH AS LACK OF LIQUIDITY. SIMULATED TRADING PROGRAMS IN
GENERAL ARE ALSO SUBJECT TO THE FACT THAT THEY ARE DESIGNED WITH THE BENEFIT OF
HINDSIGHT. NO REPRESENTATION IS BEING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO
ACHIEVE PROFIT OR LOSSES SIMILAR TO THOSE SHOWN.
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PTT INDICATOR



PTT INDICATOR

- TradingView

« Think or Swim

NinjaTrader 8

- TradeStation
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SESSION TIMES

LOCAL TIME

Sydney Open — 7:00 AM 400 PM
Sydney Close — 4:00 PM 1:00 AM
Tokyo Open — 9:00 AM 7:00 PM
Tokyo Close — 6:00 PM 4:00 AM
London Open — 6:00 AM 2:00 AM
London Close — 5:00 PM 11:00 AM
New York Open — &:00 AM 500 AM

Mew York Close — 5:00 PM 500 PM
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MIDNIGHT OPEN
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MIDNIGHT OPEN
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SUMMARY

- SESSION HIGHS
- SESSION LOWS

- MIDNIGHT OPEN

- PDL/PDH
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FRONT RUN THE NEWS?
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MORE SECRET SAUCE?



PROGRAM TRADING

- 90% of daily ES volume



PLAYERS

- UBS
- GOLDMAN

- CITADEL



KEY TIMES (Central)

- 9:00-9:30 AM **Goldman
- 10:00-10:15 AM: 10:10 AM **UBS
- 11:00-12:00 **UBS, Goldman



KEY TIMES (Central)

- 1:30-2:00 PM **Goldman

- 1:50-1:55 PM **Citadel
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PTT indicator

Inputs | Style Visibility




TIME OF DAY




900-935AM
GSCO

10-1015AM
UBS

TIME OF DAY

1100AM
UBS,GSCO

1200PM
UBS,GSCO

150-200PM
CDEL




TIME OF DAY




ALGOS & AVERAGES

- 8 SMA
- 34 SMA
- 35 SMA

- 200 SMA



PTT

PTT indicator

Inputs Style Visibility

Source:
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ALGOS & AVERAGES




CAN YOU DO THIS?



IT'S MILLER TIME
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