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Largee underlyingg Limitt Orderr Bid(s):: Bearish sign

RTrades (Roko)



• Underlying limit Bid orders as Bearish sign on Level 2 and Bookmap.

Outline



Large long-
term underlying
Bid @ $30.50.

Bookmap and Level 2 concepts integrated: Imbalance with large long-term underlying Bid.

Timeline (History and evolution of the Order Book)

RBLX on 05/09/2024 @ 9:44:56 AM; Current price: $31.10

Current price

Current time: 9:44:56 AM



Example 1 of Bookmap and Level 2 integrated: Imbalance with large underlying Bid.

Timeline (History and evolution of the Order Book)

RBLX on 05/09/2024 @ 9:44:56 AM; Current price: $31.10

Current time: 9:44:56 AM

Large long-
term underlying
Bid @ $30.50.



Bookmap and Level 2 integrated: Imbalance with large underlying Bid.

Timeline (History and evolution of the Order Book)

RBLX on 05/09/2024 @ 9:44:56 AM; Current price: $31.10
Very low liquidity
to the upside: not
much of Ask(s).

Lots of liquidity
to the downside:
many large(r)
Bid(s) at lower
and lower prices.

Current time:
9:44:56 AM

Current

Large long-
term underlying
Bid @ $30.50.



Bookmap and Level 2 integrated: Large underlying Bid attracts prices LOWER.

Timeline (History and evolution of the Order Book)

Current time: 9:45:06 AM

Larger short-
term underlying
Bids @ 30.60 and
below.

Large long-
term underlying
Bid@ $30.50.

RBLX on 05/09/2024 @ 9:45:06 AM; Current price: $30.77

Very low liquidity
to the upside: not
much of Ask(s).

Large long-
term underlying
Bid @ $30.50.



Bookmap and Level 2 integrated: Large underlying Bid attracts prices LOWER.

Timeline (History and evolution of the Order Book)

Large long-term
underlying Bid.

Current time: 9:45:16 AM

RBLX on 05/09/2024 @ 9:45:16 AM; Current price: $30.30

Large long-term
underlying Bid
order at $30.50
was hit and filled.

Additional large
long-term
underlying Bids
@ $30.00.



Live Video: Large underlying Bids attract prices LOWER.
RBLX on 05/09/2024



Live Video: Large underlying Bids attract prices LOWER.
RBLX on 05/09/2024



Long-term
large buy Limit
Bid order that
attracts the
price and is
getting hit at
this tim.

Long-term large
buy Limit Bid order
whose liquidity
(amount) increased
as price
approached (color
changes from
white to orange).
These Bids are
getting hit buy
sellers

Example 2 of Bookmap and Level 2 integrated: Large underlying Bids attract price LOWER.

Immediate
Bids

Current time 10:17:54 AM

Timeline (History and evolution of the Order Book)

No liquidity (asks) to the
upside – price can not go
there.

Underlying
Bids

PLTR on 05/09/2024 @ 10:17:54 AM; Current price: $21.50



Bookmap and Level 2 integrated: Large underlying Bids attracted price LOWER.

Immediate
Bid

Current time: 10:17:54 AM

No liquidity (asks) to the
upside – price can not go
there.

Underlying
Bids

PLTR on 05/09/2024 @ 10:17:54 AM; Current price: $21.50

Limit Bid buy orders
increased over time.



Bookmap and Level 2 integrated: Large underlying Bids attracted price LOWER.

Immediate
Bid

Timeline (History and evolution of the Order Book)

No liquidity (asks) to the upside
– price can not go UP.

Underlying
Bids

Short-term Bid
liquidity supporting
price going lower.

Current time: 10:17:54 AM



Bookmap example 3: Large underlying Bids attracted price LOWER.
ARM on 5/13/2024

Timeline (History and evolution of the Order Book)


