
One Method  for Micro -Momentum Scalping of the E -Mini Russell 2000  

 

 

 

Comments, critiques and suggestions are welcome:  

patty@tradingprincess.com  

 

 

 

 

DISCLAIMER  

Trading futures is risky. You could lose your initial investment and more. Information in this document and any verbal 

accompaniments during presentation are for educational and informational purposes only, describing one method for trading 

the ER2. I make no claims that this method will work for you or that you will profit financially by using it. You could suffer 

severe financial losses using this method, for which I am not responsible.  

mailto:patty@tradingprincess.com


Selected Features of the E -Mini Russell 2000  

The Russell 2000 is a small -cap index comprised of the smallest 2000 securities in the Russell 3000. 

The largest sector by weight is Financials.  

 

1 Point = $100 per contract  

10 Ticks per Point: 1 Tick = $10  

 

Year -to -Date (as of 10/16/07) *  

High:  869.50 (7/13/07)   Low:  743.50 (8/16/07)   Price Change:  +6.39%   Average Volume : 278,716  

 

Other Data: *     20 -day ATR  = 14.52               50 -day Historical Volatility  = 22.23   

*Statistics from barchart.com  

 

SCALPING:  A risk management approach  intended to  maximize the number of winning trades, 

wherein the bulk of profits are taken  quickly , preferably before a reversal or pronounced pullback .  

 

Pre-Market Prep  

Asian & European Markets/News  

US Overnight Markets/ News 

Reports ð Time, Projections  

Earnings  

Speeches, Testimony  

Daily ER2 Chart  

Dollar, Oil  

Chart Significant #õs for the Day (www.mypivots/dn ) 

Prior Day ER2 Chart  

Chart  Overnight High/Low   

http://www.mypivots/dn


INDICATORS  

 

 

ModHA  

$Cycle MovAvg   (3,13)   

$EOTPro SecretSauce (not showing)  

$FibExtEOT 

Auto Trendline s  (not showing)  

Plot Cycle (white dots)  

Plot Cycle (yellow lines)  

 

 

 

$GCycle_Madder (cycle adjuster= 1)  

Jazz Dots:  Long & Short (9,1,4,1)  

 

$GVol_Osc  (change colors, style, add midline)  

 

 

MACD : pink/yellow @ 8,11,5  

MACD : histogram @ 12,26,9)  

 

 

$Cycle MovAvg  (3,13)  

 

 

$The JazzMaster Key 
(3,13,1,2,100,100,3,F,Green,Red,100,20,80,c,c,c,13,2.5,2,2,3)  

 

 

 

 

 



Trade Examples :  ER2 144 Tick  



ER2 233 Tick  

 

 

 

 



Primary Trading Decision Factors  

 

Entry criteria are more stringent than exit criteria. I can always re -enter a trade ð and I dislike giving  
money back.  

Initial Trigger:  Candle color change on 144 Tick  

Identify short -term trend (pivot structure), momentum, divergence  

 

Short   Entry (A1)  

1. Red candle ð Red CMA 

2. Body completely below CMA  

3. Red Madder  

4. Red Jazz Dots  

5. Volume oscillator lower than at last pivot high (14:05)  

6. Red vRam Bars  

7. MACD: MACD (yellow) below MACD Average  (pink) ð Histogram at or below centerline  

Long Entry (B1)  

1. Green candle ð Green CMA  

2. Body completely above CMA  

3. Green Madder  

4. Green Jazz Dots  

5. Volume o scillator higher than at last pivot low (14:51)  

6. Green vRam Bars  

7. MACD: MACD (yellow) above MACD Average  (pink) ð Histogram at or above centerline  

 

 

Exit Decisions/ Strategies to be discussed in the room on Saturday.  

 

 

 

 



 

CHOP/CONSOLIDATION  

 


