
 

 
 

ANCHORED VWAP STRATEGY 
 
THESIS 

 This is a pullback play for trending markets using volume weighted averages as an entry point. 
This is a day trading strategy based on the range chart, but traders could opt to use alternate 
bar types if desired. The idea of this setup is to trade with volume, liquidity, and momentum in 
the market.  
 

CHARTS & INDICATORS 
 ENTRY CHART | Range Chart | Anchored Volume Indicator (0.75 Deviation) | 8/21/89/144 EMA 

 
PRE-TRADE PREP 

 DIRECTIONAL BIAS | ENTRY Chart 

 
STRATEGY RULES 

 BULLISH 
□ Trade LONG off Anchored VWAP  

 BEARISH 
□ Trade SHORT off Anchored VWAP  

 ADDED RULES 
□ Do not trade each A-VWAP more than once 
□ Do not trade TESTED A-VWAP 
□ MICRO TREND TRADE | If market tags A-VWAP after the EMA cross but market has not 

broken HIGH / LOW – this is not a valid setup as the A-VWAP is already TESTED! 
 

TRADE MANAGEMENT 
 Entry    @ A-VWAP  
 Target   0.75 A-VWAP Deviation Band 
 Stop    0.75 A-VWAP Opposite Deviation Band 

 
 

BULLISH 
 89 EMA is ABOVE 144 EMA 

BEARISH 
 89 EMA is BELOW 144 EMA 

ANCHOR POINTS  
 LOW prior to the cross 

ANCHOR POINTS  
 HIGH prior to the cross 

MACRO TREND TRADE LONG 
 89 EMA Crosses ABOVE 144 EMA 

MACRO TREND TRADE SHORT 
 89 EMA Crosses BELOW 144 EMA 

MICRO TREND TRADE LONG 
 8 EMA Crosses ABOVE 21 EMA 
 Market breaks prior HIGH of last time 

8 EMA was ABOVE 21 EMA 

MICRO TREND TRADE SHORT 
 8 EMA Crosses BELOW 21 EMA 
 Market breaks prior LOW of last time 8 

EMA was BELOW 21 EMA 



 
BULLISH TRADES 

 

 

 
 
 
 
 



 
BEARISH TRADES 

  

 

 
 
 
 
 



 
 

 
 

 
 
 

NeuroStreet (and all corporate and/or subsidiary brands) has no financial interest in the outcome of any trades mentioned herein. There is a substantial risk of loss when trading securities. You are 
solely responsible for all decisions regarding purchase or sale of securities (futures, forex, stocks, options, crypto), suitability, and your own risk tolerance. Choosing to engage in any of the products 
or services demonstrated presumes you have fully read and understood the risk involved in trading as set forth herein. There may be tax consequences for short-term profits or losses on trades. 
Consult your tax professional or advisor for details on these if applicable. Neither NeuroStreet (and all corporate and/or subsidiary brands) , nor its principles, contractors or employees are licensed 
brokers or advisors. 
 
NeuroStreet (and all corporate and/or subsidiary brands) offers services and products for educational purposes only. Market recommendations are not to be construed as investment or trading 
advice. You acknowledge that you enter into any transactions relying solely on your own judgment. Any market recommendations provided are generic only and may or may not be consistent with 
the market positions or intentions of NeuroStreet (and all corporate and/or subsidiary brands) or its affiliates. Any opinions, news, research, analysis, prices, or other information contained on our 
website or by presentation of our material is provided as general market commentary, and do not constitute advisory services. 
 
All testimonials provided are the personal experiences of individual users and are not representative, nor do they constitute any guarantees or expectation of future performance. Results are not 
typical and have not been verified. All testimonials are to be considered for informational purposes only and should not be construed as investment or trading advice. 
 
CFTC RULE 4.41 – Hypothetical performance results have many inherent limitations, some of which are described below. No representation is being made that any account will or is likely to achieve 
profits or losses similar to those shown. In fact, there are frequently sharp differences between hypothetical performance results and the actual results subsequently achieved by any particular 
trading program. One of the limitations of hypothetical performance results is that they are generally prepared with the benefit of hindsight. In addition, hypothetical trading does not involve 
financial risk, and no hypothetical trading record can completely account for the impact of financial risk in actual trading. For example, the ability to withstand losses or to adhere to a particular 
trading program in spite of trading losses are material points which can also adversely affect actual trading results. There are numerous other factors related to the markets in general or to the 
implementation of any specific trading program which cannot be fully accounted for in the preparation of hypothetical performance results and all of which can adversely affect actual trading results.  
 
NOT INVESTMENT OR TRADING ADVICE | INFORMATIONAL AND EDUCATIONAL PURPOSES ONLY 


