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Abstract

This project demonstrates the design and evaluation of a rule based trading model for the Micro E-mini
Nasdag-100 (MNQ) futures contract. The model utilizes a multitude of technical confluences, including liquidity
sweeps, fair value gaps (FVGs), inverse fair value gaps (iFVGs), breaks of structure, and order blocks, to identify
high probability trade entries. Each confluence was individually programmed using TradingView’s Pine script,
allowing for systematic confirmation directly on price charts. Through the combination of these signals into a
single framework, the model reduces impulsive decision making and bias. Backtesting demonstrated an improved
clarity in entry timing, more favorable risk-to-reward profiles, and reduced poor decision making. The results
emphasize the effectiveness of coding trading concepts into repeatable conditions and highlight the importance of
algorithmic trading in intraday futures trading strategies, evident through our 11% increase in win rate compared
to manually trading without our tool.
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