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Futures Strategy: 30-Min ORB

M i k e  B .
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Overview
• Classify Daily Market Structure

• Classify Premarket Pulse

• Classify Day Classification

• Setup Identification (Long)

• Trade Execution (Long)

• Setup Identification (Short)

• Trade Execution (Short)

• Consideration Notes
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Classify Daily Market Structure
• Step 1: Start with Structure Mapping

• Mark all HH, HL, LH, LL 

• Identify where BOS and ChoCh
occurred

• Step 2: Check for Continuation (BOS 
Presence)
• Uptrend Criteria:

• Minimum 2 Higher Highs + 2 Higher 
Lows 

• BOS occurs breaking prior HH 

• Pullbacks hold above prior HL

• Downtrend Criteria:

• Minimum 2 Lower Highs + 2 Lower 
Lows 

• BOS occurs breaking prior LL 

• Pullbacks hold below prior LH 

BOS
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Classify Daily Market Structure
• Step 3: Check for Structural Failure 

(ChoCh Presence)
• If HL breaks in an uptrend → potential 

transition 
• If LH breaks in a downtrend → potential 

transition 
• This signals the trend may be weakening

• Step 4: Identify Range Conditions
• A market is in a range when:
• No consistent HH/HL or LH/LL sequence 
• Price repeatedly fails to create BOS 
• Multiple ChoCh events occur without follow 

through 
• Price oscillates between clear high and low 

boundaries

• Step 5: Label the Environment
• Trending → continuation structure 

dominates 
• Transitional → ChoCh just occurred 
• Range → no dominant side in control

BOS

ChoCh
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Classify Premarket Pulse
• Purpose: Define what the Premarket pulse is for today?

• Step 1: Assign Scores
• Bullish = +1 

• Neutral = 0 

• Bearish = -1

• Step 2: Calculate Total Score
• Add all category scores 

• This produces your Auto Total Score 

• Step 3: Determine Auto Bias
• Positive score → Bullish 

• Negative score → Bearish 

• Near zero → Neutral
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Classify Premarket Pulse
• Step 4: Evaluate Alignment

• Strong Bias: 
• Majority of categories agree 

• Example: 4 bullish, 1 neutral 

• Weak / Neutral Bias: 
• Mixed signals 

• Example: 2 bullish, 2 bearish, 1 
neutral 

• Step 5: Apply Manual Override
• Only override when:

• One factor is significantly stronger 
(ex: major catalyst) 

• Market context clearly invalidates 
scoring 

• Otherwise, trust the model

• Step 6: Define Final Bias
• Output must be:

• Bullish Bias 

• Bearish Bias 

• Neutral Bias 

• No in-between, no guessing
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Classify Day Type
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Classify Day Type
Day Type Strategies Avoid Execution Notes Confirmation

Trend Day VWAP Pullback

ORB

Break & Retest

Countertrend Fades

Range Trades

Pullback or break/retest 

instead of forcing the first 

candle

Need structure, low 

overlap, 3+ candles on one 

side of VWAP, no return to 

VWAP, and pullbacks 

<=50% lasting <=3 

candles.

Range Day Mean Reversion

Fade Extremes

Breakout Chasing

Momentum Entries

Sell near the top of range 

and buy near the bottom 

only after rejection

Need 3+ VWAP crossings, 

2+ rejections on both 

sides, and failed breakouts 

with no follow-through.

Breakout/Expansion Day Delayed ORB

HOD-LOD Break

Early Guessing

Fading First Breakout

Do not enter early. Wait for 

the break to prove itself 

with hold and follow-

through

Need early compression, 

breakout hold, larger 

range, larger volume, and 

catalyst alignment.

Gap & Go Day Aggressive ORB

Momentum Continuation

Waiting for Deep Pullbacks

Fading Early

Be decisive. These moves 

often do not offer deep 

pullbacks

Need a real gap, aligned 

overnight context, hold in 

first 10 minutes, no fill 

attempt, and same-

direction VWAP alignment.

Gap & Fade Day Fade after Failure

VWAP Reversal

Blind Breakout Entries Wait for failure, reclaim, 

then continuation before 

acting. If unclear, trade 

smaller or wait for cleaner 

structure

Need a real gap, failed 

hold, return to prior range, 

reversal structure, and 

opposite-direction VWAP 

rejection.
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Setup Identification (Long)
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Setup Identification (Long)
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Setup Identification (Long)



12

Setup Identification (Long)
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Setup Identification (Long)
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Setup Identification (Long) 
• Timeframe:

• 10:30 – Noon ET

• Indicators:
• First 30 Minute candle closes 

in the direction of Analysis

• Pullback to a 
support/resistance level

• Confirmations:
• A second 30 Minute candle 

closes in the same direction as 
the first
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Trade Execution (Long)
• Entry

• Break of the Opening Range Body 
(A+)

• Break of the Opening Range Wick 
(A-B)

• Stop Loss

• 50% of the 1st 30 Minute Candle 
adjusted for nearby levels (A+)

• 100% of the 1st 30 Minute Candle 
adjusted for nearby levels (A-B)

• Targets

• 1st Partial = Level near 2R

• Target = 3R

• Rules:
• Move Stop to B/E after Partial

A+
A-B

A+

A-B
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Setup Identification (Short)
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Setup Identification (Short)
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Setup Identification (Short)
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Setup Identification (Short)
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Setup Identification (Short)
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Setup Identification (Short) 
• Timeframe:

• 10:30 – Noon ET

• Indicators:
• First 30 Minute candle closes 

in the direction of Analysis

• Pullback to a 
support/resistance level

• Confirmations:
• A second 30 Minute candle 

closes in the same direction as 
the first
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Trade Execution (Short)
• Entry

• Break of the Opening Range Body 
(A+)

• Break of the Opening Range Wick 
(A-B)

• Stop Loss

• 50% of the 1st 30 Minute Candle 
adjusted for nearby levels (A+)

• 100% of the 1st 30 Minute Candle 
adjusted for nearby levels (A-B)

• Targets

• 1st Partial = Level near 2R

• Target = 3R

• Rules:
• Move Stop to B/E after Partial

A+
A-B

A+

A-B
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Special Considerations
• Breaking News Take Precent Over Everything

• Do Not Move stop

• Futures Move Slow Let The Trade Develop

• Understand Tick Values and Risk Management 
For Sizing
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mike@bearbulltraders.com



25

BearBullTraders.com employees, contractors, shareholders and affiliates, are NOT an investment advisory

service, a registered investment advisor or a broker-dealer and does not undertake to advise clients on

which securities they should buy or sell for themselves.

You understand that NO content published as part of the Bear Bull Trading Room and its Website

constitutes a recommendation that any particular investment, security, portfolio of securities, transaction

or investment strategy is suitable for any specific person.

You further understand that none of the creators or providers of our Services or their affiliates will

advise you personally concerning the nature, potential, value or suitability of any particular investment,

security, portfolio of securities, transaction, investment strategy or other matter.

DISCLAIMER
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