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SEVEN SAMURAI LIBRARY

Introduction:

Trading the daily open can be one of the best ways to trade the market. Discover seven new
trading strategies for the E-mini S&P futures. Use these strategies to further develop your own
strategies to trade the daily open in any market.

Benefits:

Borrow ideas from any of the fully disclosed strategies to improve your trading at the open of
the market. Borrow ideas from the strategies to know how to exit your trades. Multi system
approaches to the market. These are great TradeSense and strategy examples to add to your
arsenal of trading tools. Build confidence in yourself knowing before you trade what your
probabilities are. Bring more discipline and consistency into your trading. Many other ideas to
draw from in these 7 fully automated trading systems. Here are seven diverse trading
strategies to understand how to handle the open of the E-mini S&P.

Included in this Library:

Seven Samurai Strategies
e Seven Samurai l
e Seven Samurai 2
e Seven Samurai 3
e Seven Samurai 4
e Seven Samurai 5
e Seven Samurai 6
e Seven Samurai 7
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Seven Samurai 1;

¥ Seven Samurai 1| [Strategy]
9 Run 9 Orders

Bules | Irputs | Data | Settings |

El otes -, Brint

il ave &s [ Rename | N wigard T Tookox X Close

 AllRules ¢ LongEnties © LongExits  ShortEntries © Short Exits

Mew Rule

Al Signal Name © Action Linked
[ Shoit Entry #002 Short Entry Add Rule
[0 Shart Entry #001 Short Entry T

[]  Long Entry #002
Lang Entry HO01
Exit Short: Stop Loss

Exit Short: Profit Target
Exit Short: &t End of Day
Exit Long: Stop Loss Long Exit
Exit Long: Profit Target  Long Exit
Exit Long: At End of Day  Long Exit

Long Entry

Remove Rule
Quick Stops

Test Entry

Shart Exit
Short Exit
Short Exit

IF Time »= 1200 And Time < 1600 And Open. FirstBarOfDay (1) > CGlose LestBar0iDay (1) + 4 And Open FirstBarOfDay () <
High Of Daily And Close. LastBarOfDay (1) <= Open. FirstBarOfDay [0) + 5 ™ Abs [Open. FirstBarOfDay (0] -

Ciose. LastBarOfDay (17) And Mot Traded Today

THEN BUY MNext Bar at Open.FirstBarOfDay (0) + .5 * Abs (Open. FirstBarOfDay (1) - Close LastBarOfDay (1)) STOP

Seven Samurai 2:

i Seven Samurai 2 [Strategy]
@@ run £ orders | E] notes o, print

Rules | Inputs | Data | Settings |

i save &s Repames | N Wizard 2 Toobox Y Close

& AlRues (" LongEnties ¢ LongExits © ShoEnies ( Short Exits e Fie
Use [At[SignalName ™ Betn | Linked

] Shon Entry b1 Shot Ertry Al
T I E—
EdtShot Stoploss  ShotEst [ &

Edl Shot Puofit Targel  ShotEst [ Femaue e
EdtShot AlEnd ol Day ShotEst [ ¥
Edtlong Stoploss  LongEst [

Edllong Profi Target  LongEst [ E—
EitLong AtEndof Doy LongEsit [

TestEnty

=T

IF (Open. FirstBarOfDay (0) < Close. LastBarOfDay (1) And Open. FirstBarOfDay (0] > Low Of Daily) And (Close > MovingAvg
(Close |, 100).1) Of Daily And Mot Traded Today
THEM BUY Mext Bar at MARKET

LIBRARIES

This gap trading strategy has
multiple entry rules for both long
and shorts. Trades will happen
between 12:00 and 4:00 pm based
on the size of the gap at the
beginning of the trading day. The
trade will enter at half of the
range of the gap and we hold the
position until we reach the profit
target, stop loss or at the end of
day.

This gap trading strategy has
single entry rules for both long
and shorts. We compare the gap
between the open of today with
the close of the previous day and
then compare the open to either
the high or the low. We hold the
position until we reach the profit
target, stop loss or at the end of
day.
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Seven Samurai 3:
3 Seven Samurai 3 [Strategy] El@\ZI This gap trading Strategy has

@run £ Orders | ] Wotes o print i save o5 B Rename | K Wizard 52 Tookox 3 Close Single entry rules for both |Ong
Rules | Inputs | Dats | Settings | and Shorts- We compare the gap
Hew Rl between the open of today with

+ MlRules  LongEnties  LongExits " ShortEntries © Short Exits

Use Al Signal Mame © Action Linked .
e B —— the close of the previous day and
- - Edit Rule .
§ E:iif';:;tégi:o{ﬁi!“” s o o || confirm our trend. We hold the
[m]

Einafioale Lrots e position until either our stop loss
E is reached or the end of day.

IF Open FirstBarOiDay [0) < Low Of Daily And Giose Of Daily » Movingivg (Glose , 100).1 Of Daily And Not Traded Today
THEN BUY Mext Bar at MARKET

Seven Samurai 4:

© Seven Samural 4. [Strategy] @E This gap trading strategy has

Ok Poter | Bt 5 om e | e | S © s S multiple entry rules for both long
and shorts. We use conditions

et o from Seven Samurai 2 and 3. We

Rules | Inputs | Data | Seftings |

+ MlRules  LongEnties  LongExits " ShortEntries © Short Exits

Use Al Signal Mame: Action / Linked

= ong Entry ong Entry Add Aule .. . .
DB T —— hold the position until either our
Long Exit #1001 Lang Exit =] et .
e e rnerie| || StOP lOSS is reached or the end of

Shart Eniry # 2 Shert Eniry

Shart Entry 81 Shart Entry Quick Staps d ay .
Shart Exit #001 Shert Exit

Evit Short StopLoss  Short Exit
Evit Short: AtEnd of Day  Short Exit

R &R R RR R
Ooooooood
oo

Test Entry

IF Open FirstBarOfDay [0) < Close. LastBar0iDay (1) And Open. FirstBarOfDay (0) » Low Of Daily And Glose OF Daily =
MovingAvy (Close |, 10001 Of Daily And Mot Traded Today
THEN BUY Mext Bar at MARKET
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Seven Samurai 5:

O Seven Samurai 5_[strategy] @Gy This gap trading strategy has

& Rrun £ orders | ] wotes o Print i Save o5 [ Rename | N Wizard 2 Toobox M Close single entry rules for both Iong
e e and shorts. We compare the close
NewFue to the open and the open to the

+ MlRules  LongEnties  LongExits " ShortEntries © Short Exits

Use Al Signal Mame © Action Linked

e || high or the low. We will only enter

ExitShot: StopLoss  Short Ext

Edit Rule

e the market before 3:45 trying to
it enter in at the lowest low of the

Toatn previous 24 minutes. We hold the
position until we reach the profit
target, stop loss or at the end of
day.

O
Evit Short: Profit Target  Short Exit O
Evit Short: 4t End of Day  Short Exit [m]
Exit Long: Stop Loss Long Exit ]
ExitLong: Profit Targst Lo Exit ]
Evit Long: AtEndof Day  Long Exit ]

IF Time >= 900 And Time < 1545 And Giose > Open Of Daily And (Open > High 1) Of Daify And Not Traded Todeay
THEM BUY Mext Bar at Lowest (Low , 2411 LIMIT

Seven Samurai 6:

© Seven Samural 6._[Strategy] AEE This gap trading strategy has
Ok Poter | Bt 5 om W 5oz Wi Rt Rioken X0 single entry rules for both long
and shorts. We compare the gap
e :dd:“ between the open of today with
=T iL z:i I —— — the close of the previous day and
Somatay s g seena || then compare the open to either
Shlogoiwdly LB e the high or the low and confirm
- our trend. We hold the position
|| until we reach the either the stop
loss or at the end of day.

Rules | Inputs | Data | Seftings |

+ MlRules  LongEnties  LongExits " ShortEntries © Short Exits

IF Open FirstBarOfDay [0) = Close. LastBar0iDay (1) And COpen. FirstBarOfDay (0) < High Of daily And Close Of Daily >
MovingAvy (Close |, 10001 Of Daily And Mot Traded Today
THEN BUY Mext Bar at MARKET
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Seven Samurai 7:

O Seven Samural 7 [strategy] @Gy This gap trading strategy has

Orin Horders | Bl o e il e s WRenare | wrgrd K Toobo X Qese single entry rules for both long
e e and shorts. We compare the close
NewFue to the open and the open to the
s previous days pivot point. We
Hw;‘ hold the position until we reach
o the profit target, stop loss or at
TeatEry the end of day.

+ MlRules  LongEnties  LongExits " ShortEntries © Short Exits

Alt

Evit Long: Profit Target  Long Exit
Exit Long: Stop Loss Lang Exit
Short Entry #0O01 Short Entry
Evit Short: AtEnd of Day  Short Exit
Exit Short: Profit Target  Short Exit
Evit Short: Stop Loss Short Exit

IF Open FirstBarOiDay [0) » Ciose LastBarOfDay (1) And Opan FirstBarOiDay (1) < AvgHLG OF daify And Nol Traded Today
THEN BUY Mext Bar at MARKET
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