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Indicators in Bookmap:
- Cumulative Volume Delta is used to monitor aggressive market participants (Market orders




Cumulative Volume Delta (CVD) Indicator
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CVD Indicator is used to identify who is prevailing in the market, aggressive buyers or sellers.
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T i the cumulative changes (net difference) in
volume traded between buy and sell market
orders over a specific time (e.g. each tick(.

In other words, CVD represents cumulative
volume at defined moment in time between
aggressive buy and aggressive sell participants.

CVD = Buying volume (trades on the Ask) - Selling volume (trades on the Bid)

A

Displayed in sub-chart widget panel.
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Cumulative Volume Delta (CVD) Indicator: aggressive buyers in charge.

Green line ABOVE number 0 represents more
aggressive buyers (more market Buy orders
being filled on the Ask).

Same information for current CVD is
represented in different way the widget by
green line skewed on the speedometer placed
to the right.
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Displayed in sub-chart widget panel.




Cumulative Volume Delta (CVD) Indicator: aggressive buyers in charge.
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Displayed in sub-chart widget panel.
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If the CVD is positive, it suggests
that buyers are more aggressive,
possibly indicating increase in price.

Expected increase in price-to-CVD behavior:
both price and CVD are moving higher after
13:53 PM.




Cumulative Volume Delta (CVD) Indicator
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Red line BELOW number 0 represents more
aggressive sellers (more market Sell orders
being filled on the Bid).

Same information is represented in different
way the widget by green line skewed to the
right.
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Displayed in sub-chart widget panel.
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Cumulative Volume Delta (CVD) Indicator: aggressive sellers in charge.
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Displayed in sub-chart widget panel.
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If the CVD is negative, it suggests
that sellers are more aggressive,

possibly indicating decrease in price.

Expected decrease in price-to-CVD behavior:
both price and CVD are moving lower after
11:55 AM.




Cumulative Volume Delta (CVD) Indicator: Anomaly 1.
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CVD is displayed in sub-chart widget panel.
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Anomaly 1:
Discrepancy in price-to-CVD behavior:

Priceis moving higher while CWDis
moving lower till about 10 AM.

CVD is signaling that more selling
pressure is coming into market
despite of price going up!




Cumulative Volume Delta (CVD) Indicator: Anomaly 1.
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CVD is displayed in sub-chart widget panel.

In other words, CVD is signaling that
buyers are losing their buying
momentum strength.

CVD can signal potential reversal:

If prices are making higher highs while CVD
is making lower highs, it could indicate that
the buying pressure is weakening, and a
reversal might be soon happening.




Cumulative Volume Delta (CVD) Indicator: Anomaly 2.

Exhaustion  of
buyers example.
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Anomaly 2:
Discrepancy in price-to-CVD behavior:
Priceis moving side-ways (in range) while

CVDis moving lower between 10:00 and
11:55 AM.

CVD is signaling that more selling
pressure is coming into market
despite of price trading in the range
(Distribution phase)!

CVD is displayed in sub-chart widget panel.
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Cumulative Volume Delta (CVD) Indicator: Anomaly 2.

Exhaustion  of
buyers example.

CVD can signal potential Resistance point:

If prices are moving sideways while CVD
is making lower highs, it could indicate
that the buying pressure is weakening, and
a resistance price range is reached.

A

CVD is displayed in sub-chart widget panel.
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umulative Volume Delta

(CVD) Indicator integrated: Breakout.
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umulative Volume Delta

(CVD) Indicator integrated: Breakout.
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umulative Volume Delta

(CVD) Indicator integrated: Breakout.
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umulative Volume Delta (CVD) Indicator integrated: Breakout.
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umulative Volume Delta (CVD) Indicator integrated: Breakout.
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umulative Volume Delta (CVD) Indicator integrated: Breakout.
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umulative Volume Delta (CVD) Indicator integrated: Breakout.

Large
aggressive
Buy Orders coming

in.

Order Book:
Volume:

X ARM@DXFEED -/ARA@DXFEED X

volume  of
Market

-170(7320)

Powered by Devexperts

TRADING TERMINAL.com

FROM BEAR BULL TRADERS

Data:Live Trading: Simulated

5 (&5 E—
R o TSLA -] 4 [i7sa-ten

Lost[171885 (485 (21%) Vol (54495206
Lot [i719s  [r7rer Bid-Ask Spread: 002 §
7195 2 NSDQ 17197
L U d I H A k NASD 17197
arge Underlying As
NSDQ 17198

t 172 00 EDGX 17188
a . ACB 17198
ARCA 17198
NSDQ 17199
PSX 17199

MENX  171.99
ACH

17199
=200

EEE
PoL 16847

S CEEIYCIEINE YY)

El

NSUG
ACB 17200
— | « MK 17200
(=== ACB 17201
NSDQ 17201
NSDQ 17202
NYSE 17202
ACB

ACB

14:22:45
14:22:45
14:22:45
14:22:45 0

14:22:45

. Breakout
14:22:45 0
14:22:45
14:22:45
14:22:45
14:22:45

N S e L T Lrye

171,055
7196 14:22:45
171.9502 15 14:22:45 FADF

14:22:45 FADF
0 14:22:44 FADF

1775 3 17218
17175 1 172.19
17174 1 17219
17174 1 17220
17173 1 17220
1171.9501 2 14:22:44 17173 0 ACB 17221

14:22:44 ACB 17172 1 NSDQ 17221 0

0 142244 e TR0 2 2

T \ Montage AINETAARCA,

14:22:44 @) Marke (=]

el 140045

4 14:22:44 FADF
17106 © 14:22:44 FADF

opyocoocoONOOARLON DL

142244
1142244
14:22:44

Upgrade Feedback

53 dxFeed BOOKMAP

Large volume of
aggressive Market
Buy Orders

IXFEED X MARA@DXFEED X AAPL@DXFEED >  +

1100

1007(150)

12,30

Spike
that
aggressively entering the
market at this price level.

in CVD suggests
Buyers are

Datai Live _ Trading: Simulated

51
67
58

58

143803

143802
143802
143802
143802
143802
143802
143802
143802
14:38:02
143802
14:38:01
143801
14:38:01

143801
143801
143801
143801
143801
143801
143801
143801
143801
143801

00

00

00

00

FADF

FADF
FADF
FADF
FADF
FADF
FADF
FADF
FADF
FADF
ED.

FADF
FADF

= 1 . -
TSLA |t fi7sa-1es

Last 1719157 (445 (2%)

Wi [i7191 (7183

Pl [165.47
Vol 55,126,669
Bid-Ask Spread: 0.02

NSDO 47101 3 NASD 17103 {08
NASD 17191 3 NSDQ 17193 108
EX 17191 1 NSDQ 17194 0
EDGK 17101 1 EDGX 17195 2
WA 17191 1 ACB 17195 0
ACB 17191 0 NSDQ 17195 0
NSDQ {7190 1 NSDQ 17196 1
ACB 17190 0 ACB 17198 0
nNSDQ 17189 1 ARCA 17197 1
ARCA 17189 1 ACB  AT107 0
ACB 17189 0 NSDQ 17197 0
NSDQ 17188 2 MAX 17198 4
MEMX 17188 1 MEMX 17198 4
ACB 17188 0O BYX 17198 2
nNSDQ 17187 1 BATS 17198 1
BATS {7187 1 NSDQ 17198 0
NYSE 17187 1 ACB 17198 0
ACB 17187 0O ACB 17199 1
NSDQ {7186 2 NYSE 47199 1
ACB 17186 0 NSDQ 17199 0
ACB 17185 2 ACB 17200 3
NSDQ {7185 1 NSDQ  172.00 0
NSDQ 17184 2 NSDQ 17201 4
ACB 17184 0 ACB 17201 0
ACB 17183 4 NSDQ 172.02 1
BYX 17183 4 ACB 17202 0
nNSDQ 17183 1 EDGA 17203 1
NSDQ {7182 1 NSDQ  172.03 0
ACB 17182 1 ACB 17203 0
NSDQ 17181 4 NSDQ 172.04 0
EDGA 17181 1 ACB  172.04 0
ACB 17181 0 NSDQ 17205 3
nNSDQ 17180 12 ACB  172.05 0
ACB 17180 O PSX  172.06 4
NSDQ 17179 1 NSDQ 17206 1
ACB 17179 0 NSDQ  172.07 1
NSDQ {7178 11 ACB 47207 0
ACB 17178 5 NSDQ 17208 1
NsDa 17177 2 NSDQ 172.09 1
ACB ATA77 0O ACB  172.08 0
NSDQ 17176 2 NSDQ 17210 2
NSDQ 17175 5 ANEX 17210 2
ACB 47175 0O ACB 47240 0
AMEX 17174 3 ACB 17211 10
NSDQ 17174 1 CHX 17211 6
ACB 47174 O NSDQ 47241 2
NSDQ 17173 4 NSDQ 17212 1
ACB 17173 0O ACB 17213 2
NSDa {7172 8 NSDQ 17243 1
ACB 17172 3 NSDQ 17214 1
nsDa 17171 3 NSDQ 17215 11
ACB ATAT1 O ACB 17245 0
NSDQ 17170 19 NSDQ 17216 1
ACB 17170 12 NSDQ 17217 7
PSX 17170 & ACB 47247 1
NSDQ 17169 1 NQBX 17217 1
ACB 17169 0 NSDQ 17218 3

arn 47
\Montage A \NET%ARC/U

© Marke [==ir=]

14:38:03




Cumulative Volume Delta (CVD) Indicator: Advanced Settings.
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Summary 1.

- Cumulative Volume Delta (CVD) is used to identify net difference between aggressive buyers
and sellers.

« If the CVD is positive or slope of the curve is tranding UP, it suggests that buyers are more aggressive,
possibly indicating increase in price.

« If the CVD is negative or slope of the curve is trending DOWN, it suggests that sellers are more
aggressive, possibly indicating decrease in price.

« CVD can be used in the Tradebook/Strategy to confirm resistance/support and potential trend reversals

CVD can be used in the Tradebook/Strategy to confirm potential breakout points: Spike in CVD.




Summary 2: anomalies and divergence

« CVD bullish divergence occurs when the price makes lower lows while CVD makes higher lows,
indicating increased participation of aggressive buyers,

« CVD bearish divergence occurs when the price makes higher highs while CVDmakes lower
highs, indicating increased participation of aggressive sellers.




