FDAX "SBreaker 15min" Wert Long-Regel Short-Regel

ATR(3) 54,6667

IS1 (35% ATR3 / max. 25,0P) 19,5P LHB1 - LHB3-LLR1-LLR2-LLR3-LORB1-LORB2 - LORB3 SLB1 - SLB3 - SHR1 - SHR2 - SHR3 - SORB1 - SORB2 - SORB3
IS2 (20% ATR3 / max. 15,0P) 11,0P LHB2 - LOP1-LOP2 - LOP3 - LOP4 SLB2 - SOP1 - SOP2 - SOP3 - SOP4

IS3 (5,0P < Hoch / 5,0P > Tief / max. 15,0P) LRE1 - LRE2 SRE1 - SRE2

BES1 (30% ATR3) 17,0P LHB1-LHB2-LHB3-LOP1-LOP2-LOP3 - LOP4 SLB1-SLB2-SLB3 - SOP1 - SOP2 - SOP3 - SOP4
BES2 (25% ATR3) 14,0P LLR1-LLR2-LLR3-LRE1 - LRE2 - overnight long SHR1 - SHR2 - SHR3 - SRE1 - SRE2 -overnight short
BES3 (25% ATR3) 14,0P LORB1 - LORB2 - LORB3 SORB1 - SORB2 - SORB3

TS1 (long < = 3,0P / short > = 3,0P) Close-Basis gultig fir alle Regeln, nicht LHB1 - LHB2 - LHB3 giiltig fur alle Regeln, nicht SLB1 - SLB2 - SLB3
TS2 (35% ATR3) 20,0P LHB1-LHB2-LHB3-LOP1-LOP2-LOP3 - LOP4 SLB1-SLB2-SLB3 - SOP1 - SOP2 - SOP3 - SOP4
TS3 (20% ATR3) 11,0P LLR1-LLR2-LLR3-LRE1-LRE2 - overnight long SHR1 - SHR2 - SHR3 - SREL1 - SRE2 - overnight short
TS4 (30% ATR3) 17,0P LORB1 - LORB2 - LORB3 SORB1 - SORB2 - SORB3

EODL1 (1,0P-Regel Pldot / 19:45) Close-Basis giltig fur alle Regeln gultig fur alle Regeln

EOD?2 (1,0P-Regel Hoch / Tief / 19:45) Close-Basis LLR1-LLR2-LLR3-LORB1-LORB2 - LORB3 SHR1 - SHR2 - SHR3 - SORB1 - SORB2 - SORB3
EOD3 (19:45) LHB2 - LOP1-LOP2-LOP3 - LOP4 - LRE1 - LRE2 SLB2 - SOP1 - SOP2 - SOP3 - SOP4 - SRE1 - SRE2
PT1 (SK Vortag / max. 30,0P) LOP3 SOP3

PT2 (max. 30,0P) LOP4 SOP4

Handelstag: 05.10.2005 Entry-Regel Orderdaten + Exit-Regeln Orderdaten + Exit-Regeln

bei Open >/=5170,5 SOP1 Sell-Stop @ 5166,5 (IS2 - BES1 - TS1 - TS2 - EOD3)
bei Open >/=5175,5 SOP2 Sell-Stop @ 5166,5 (IS2 - BES1-TS1-TS2 - EOD3)
bei Open >/=5179,5 SOP3 Sell-Stop @ 5166,5 (IS2 - BES1-TS1-TS2-PT1 - EOD3)
bei Open >/=5170,5 SOP4 Sell-Stop @ 5166,5 (IS2-BES1-TS1-TS2-PT2 - EOD3)
bei Anwendung LOP1, 2, 3 oder 4 SLB2 Sell-Stop @ 5075,0 (IS2 - BES1 - TS2 - EOD3)
Open ./. 20,0P SORB1/2 Sell-Stop @ 5096,0 (IS1-BES3-TS1-TS4 - EOD2)
bei Open >/= xxxx,x ==> Open + xx,xP SORB3 Sell-Stop @ xxxx,x (IS1-BES3-TS1-TS4 - EOD2)
Open </=5167,0 und SLB1 Sell-Stop @ 5085,0 (IS1-BES1 - TS2)

Open >/=5085,5 LHB1 Buy-Stop @ 5167,5 (IS1-BES1 - TS2)

Open + 28,0P LORB1/2 Buy-Stop @ 5144,0 (IS1-BES3-TS1-TS4 - EOD2)

bei Open </=5124,5 ==> Open + 20,0P LORB3 Buy-Stop @ 5136,0 (IS1-BES3-TS1-TS4 - EOD2)

bei Anwendung SOP1, 2, 3 oder 4 LHB2 Buy-Stop @ 5177,5 (IS2 - BES1 - TS2 - EOD3)

bei Open </=5084,0 LOP1 Buy-Stop @ 5086,0 (IS2 - BES1 -TS1-TS2 - EOD3)

bei Open </=5079,0 LOP2 Buy-Stop @ 5086,0 (IS2 - BES1-TS1-TS2 - EOD3)

bei Open </=5085,0 LOP3 Buy-Stop @ 5086,0 (IS2 - BES1 - TS1-TS2 - PT1 - EOD3)

bei Open </= xxxx,x LOP4 Buy-Stop @ xxxx,x (IS2 - BES1-TS1-TS2-PT2 - EOD3)




