0200000000
THE FACTOR F!EPC]RT

Factor Members Private Twitter Feed - September 27, 2023

FactorMembers & @ @factor members - Sep 27

Continuation H&S pattern in SCOST. ATR 100% is $8. A 10-wk pattern sets
ATR at about 40-45%

COST: Costco Wholesale Corporation @ NASDAQ (Daily bars)
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FactorMembers & @ @factor members - Sep 27
Charts of positional interest - 10-Yr Notes
This acceleration allows me to clamp down protective stops in direction of

trade $ZNz23
_}J ZN-202312: T-Notes 10Yr CBT Elec Dec 2023 @ CBOT (Daily bars)
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Mid-week Factor Prop Account Portfolio Update
Long 100% Dec Corn

Short 100% Dec USDX

Short 100% Dec DAX

Short 100% Dec Russell

Short 100% Dec 10-Yr Notes

Short 100% Dec '24 SOFR

Short 35% Dec British Pound

| did NOT short SAAPL - took a pass
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