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The ATM Scalper on the ES is best traded on the 2 min bars.
However, when used in conjunction with the 1 min bars, it
can provide an insight into the changing short term dynamics
of the market.

We can take advantage of this by executing the ATM Scalper

strategy on both the 1 min bars and the 2 min bars in parallel.

The ATM Scalper Performance takes on a whobe new
dimension to smooth out the winning and losing streaks to
provide an mproved performance curve.
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Take alook at the comparative cumulative and individ ual
performances of the 1 min bars versus the 2 min bars. The
results for the past 4 weeks (20 trading sessions) is shown in
the table opposite.

TH L EEEEEFE EEFEE PR EET L
Iu-n-l'-n- '_".‘-Ii..lﬁ.u-li.-
R LT TR T

1ﬁﬂﬂﬂ#ln=iﬂ=nl.ﬂn-=dﬁil
LRI TEPERE TR FEREE T
Hnﬁ-i.:nﬁﬂﬂﬂ!::ﬂﬁ:ﬂl:i-

Whilst the ATM is individually profitable for the 1m and 2m
bars after all expenses, it is clear that trading both the 1m and
the 2m charts in parallel with OME ES emini contract produces
a boost in profits and a smoother performance curve for little
additional risk.

The cumulative strategy performance shown in yellow will
generally be trading OME EMIM| contract as both the 1m and
2m bars are being traded in parallel. However, there will be
some occasions when the cumulative strategy can enter 2
EMIMI contracts in the market.

This note provides an insight into how our strategy can
leverage the market dynamics on varying timeframes to
greatly bolster overall performance for limited risk.

The alternative of trying to decide which timeframe to trade
any given strategy is a dilemma that faces all system traders.
Qur research here highlights that a solid and generic strategy
can provide a way of having your cake and eating it too.



