Auto-Trading BBS Band Indicators

Light Crude Oil Future (CL)
US Market Session Trading Long and Short

The overnight initial required margin for CL is about $5000. With a $25,000 basic real
time trading account, you could trade up to 5 contracts. Because this is not a mini future,
the leverage is quite heavy with a value of $10 for a change of only 1 cent per barrel. |
therefore suggest a maximum of 2 contracts. In the test period with the first buy May 10,
2013 till today (08/21/2013) or less than 4 months, there were 21 trades, 13 winning and
8 losing. Average winning trade was $4,709 and the average losing trade was $2,302. The
final net profit long and short was $42,800 (2 contracts) or some 170% profit in about 3
months' time. The maximum drawdown was $7,940.
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Cumulative Profit

Weekly Profit
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Trades
Trades were created on a 30 Minute chart with a BBS optimized setting of 1, 5, 13.

The default setting 0.9, 8, 11 gave a total profit of $36,840.
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Chart Example
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Legal and Copyright Notices

This publication is designed to provide accurate and authoritative information in regard
to the subject matter covered. It is offered with the understanding that neither the author
nor the publisher is engaged in rendering legal, accounting, or other professional service.
If legal advice or other expert assistance is required, the services of a competent
professional person should be sought.

Liability

Trading financial products involves risk. The information contained in this document is
not comprehensive. Despite all efforts, it may not be accurate, up-to-date, or applicable to
the circumstances of any particular case. We cannot accept any liability for any
inaccuracies or omissions in this document, and any decisions you make based on
information contained in this document are your sole responsibility. The publisher and
author do not accept liability for any direct, indirect, special, consequential, or other
losses or damages of whatsoever kind arising out of access to, or the use of this document
and the related trading strategy or any information contained in it.

Copyright and Trademarks

The information available in this document is protected by the copyright laws. Copying,
reproducing, publishing, or distributing the content of this document, in whole or in part,
is strictly forbidden. Owners of this document are entitled to copy information contained
in this document for non-commercial personal use. The prior written authorization of the
publisher is required for any other use.

CFTCRULE 4.41

Hypothetical or simulated performance results have certain inherent limitations unlike
actual performance records: simulated results do not represent actual trading. Also, since
the trades have not actually been executed, the results may have under or
overcompensated 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 presentation is being made that any account will or is
likely to achieve profits or losses similar to those predicted or shown.

NinjaTrader® charts and NinjaScript strategy language courtesy of NINJATRADER
LLC. http://www.ninjatrader.com/
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