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Some additional indicators in Bookmap:
• Cumulative Volume Data
• Strength level (identify Icebergs)
• Liquidity tracker Free

Advanced settings for
• Volume dots (3D bubbles)
• Candlesticks
• Heatmap
• Volume  and order book Imbalance
• VWAP

Outline



• The Cumulative Volume Delta (CVD) tracks the net difference between 
aggressive buying and selling volumes over a specific timeframe.

Cumulative volume delta

Aggressive sellers
dominate

Aggressive buyers
dominate

CVD represents the balance
(or imbalance) between
aggressive buyers and
sellers.



Cumulative volume delta (CVD)

Aggressive sellers
dominate

Aggressive buyers
dominate

CVD = Market buy volume – market sell volume

CVD is number obtained by subtracting market cell volume from market buy volume at the given timeframe.



Cumulative volume delta (CVD)

Aggressive sellers
dominate

Aggressive buyers
dominate

CVD = Market buy volume – market sell volume

CVD is number obtained by subtracting market cell volume from market buy volume at the given timeframe.

Positive value (green color) shows more buyers present at the moment.



Cumulative volume delta (CVD)

Aggressive sellers
dominate

Aggressive buyers
dominate

CVD = Market buy volume – market sell volume

CVD is number obtained by subtracting market cell volume from market buy volume at the given timeframe.

Negative value (red color) shows more sellers present at the moment.



Cumulative volume delta (CVD)
Divergence in CVD and price move is significant indicator..

CVD can support the observation of exhaustion.

For example, sharp move of price up, but CVD goes down suggests that 
price is losing momentum, and signals possible exhaustion and reversal.

Bookmap example shows that price
hit the higher high, but CVD was
steadily going down, suggesting that
less aggressive buyers participated.

After that, price reversed lower. We
can consider this areas for potential
entries or exits.
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Cumulative volume delta (CVD) settings in Bookmap



Strength level indicator in Bookmap (detecting Iceberg)

The Strength Level Indicator
displays the number of hidden
buy (green) or sell (red)
contracts on the heatmap.

Bookmap generates the
iceberg indications based on
the difference between the
actual pending orders offered
at that price level and the actual
number of orders that
transacted at that price level.



• Iceberg orders are large orders that are hidden when price approaches the level and then disappears.
• Large institutions are hiding their main intent from other buyers and sellers.
• Visible orders are just the tip of the Iceberg. Hiding the real intents allows large buyers or sellers to prevent 

unwanted fast moves against themselves.
• Bookmap can identify Iceberg orders!
• There are additional add-ons for a fee beyond the Strength level indicator to revel Iceberg orders but also all stop 

orders in the market.

Iceberg Orders 



Strength level indicator settings in Bookmap



Advanced settings for Volume dots



Advanced settings for Volume dots



Advanced settings for Candlesticks: 1 minute candlesticks



Advanced settings for Candlesticks: 5 seconds candlesticks



Advanced settings for Heatmap: lower cut-off 18%



Advanced settings for Heatmap: lower cut-off 80%



Volume and Orderbook Imbalance



VWAP



Additional indicators: Current Volume profile (CVP)



Additional indicators: Current Volume profile (CVP)



Additional add-on indicators


