UT PROP SCALPING

Cucrtema oby4yeHua npodeccnoHanbHbIX TPEUOEPOB



Jlekunsa #4

YCTpOnCTBO U MHGpaCTpyKTypa pbiHka akumin CLUA
LEVEL Il, Time & Sales

BupkeBble n apyrme KOMMCCUOHHbIE COOPbI
O4epeaHOCTb NCNOMHEHUS

CkpbITble opaepa, ancoepru

PacyeT cTommocTu caenok



m
MHdpacTpykTypa pbiHKa akumn CLLUA

UndpacrTpykrypa ECN




Level Il (CtakaH) u Time&Sales

3asBKM Ha MOKYNKY 3adaBKM Ha nNpogaxy JleHTa npnHTOB

Level I

Price — LeHa 3adBKU
Size — KONMYECTBO aKLUMn



MHdpacTpykTypa pbiHKa akumn CLLUA

Level Il (ARCA) Level Il (EDGA) LEVEL Il

Level Il (NYSE) Level Il (EDGX) mmmmmm
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m
MHdpacTpykTypa pbiHKa akumn CLLUA

UndpacrTpykrypa ECN




MHdpacTpykTypa pbiHKa akumn CLLUA

LEVEL Il

IR B I T T
5.0 65

“vsoa Jso0 | eoox fom o2 |
I N O e T

I O O I T T
E v (ons oo o [eon fow o
EETE T [eoor [0 [ | e |

BATS BYX NASDAQ PX
Level 11 (BATS)

mmmm
Coo |

(o0 | a0 | o0 | 2 | - -

11



MHdpacTpykTypa pbiHKa akumn CLLUA

LEVEL Il

| MM | Bid |sie | MM | Ak | size
65

3 oI
- \ , I N O N R
\ 1

& L oo -m-
o

/

N N \ I/

N\ \ \
BATS BYX [SS ‘\\\\ ,, P NASDAQ PX

\\\ \\\”/

=

Level Il (BATS)

[ price | size | Pprice | Size |
o0 | a5

EDGX |==il

EEX N ECN

=N B o
IR O = T

11



m
MHdpacTpykTypa pbiHKa akumn CLLUA

UndpacrTpykrypa ECN




KoMUCCUOHHbIE COOpPbI

Fees =Br+ ECN + Cl + NSCC + SEC + NSDQ + NYSE

Br - Brokerage fee

ECN - ECN fee

ClI - Clearing fee

NSCC - NATIONAL SECURITIES CLEARING CORPORATION fee
SEC - SECURITY EXCHANGE COMMISSION fee

3Ha4eHna B pacyeTe Ha NoT:
ECN: cm. Tabnuuy

Clear: 0.025

NSCC: 0.032

SEC: 0.01-0.15

NSDQ: 0.078

NYSE: 0.015



KomMunccuoHHble cbop

Time
10:47:38
10:47:38
10:47:38
10:47:38
10:47:38
10:50:44
10:50:44

SBUX

Ex price

VRX

Ex price

243

2429
2432
2432
2432

24345

24.57
2464
2468
24.71
2473

Ex quant. NYSE Commission
0.0024
0.045
0.015
0.075
0.0126
0.045
0.105
0.300

Bl Fees
Ex quant s NYSE Commission
0.015
0.015
0.015
0.0069
0.0081
0.015
0.015
0.015
0.015
0.015
0.015
0.150

Total fees
0.164
1.130
0.450
1.842
0.396
0.760
1.694
6.436

Total fees
0.372
0.372
0.372
0.188
0.216
0.372
0.182
0.182
0.182
0.182
0.112
2.732




KoMnccroHHble coopbl

3asBKM Ha MOKYNKY 3adaBKM Ha nNpogaxy JleHTa npnHTOB

Level I

Price — LeHa 3adBKU
Size — KONMYECTBO aKLUMn



KOMUCCUOHHbIE C60pbl

quwdlty Profit
Level II| TS** Routing*

NYSE -27, 5 13 5

—---—-
wsoaa  |woa| o [ w05 | 05 | 155
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* - LeHToB 3a 100 akuun
** _ MHpeKc B fieHTe Time&Sales

*** _rout


https://www.nyse.com/markets/nyse/trading-info/fees
https://www.nyse.com/publicdocs/nyse/markets/nyse-arca/NYSE_Arca_Marketplace_Fees.pdf
http://www.nasdaqtrader.com/Trader.aspx?id=PriceListTrading2
http://www.nasdaqtrader.com/Trader.aspx?id=bx_pricing
http://www.nasdaqtrader.com/Trader.aspx?id=PSX_Pricing
http://batstrading.com/support/fee_schedule/edgx/
http://batstrading.com/support/fee_schedule/edga/
http://batstrading.com/support/fee_schedule/bzx/
http://batstrading.com/support/fee_schedule/byx/

KOMUCCUOHHbIE COOpPbI

Tpengep

Bpokep

Mosuuun

Oppepa
I I N I N
I N N I N

ECN

LEVEL Il

U

UNITED TRADERS

Time & Sales



KoMunccuoHHbIe cOopbl [D

LEVEL Il

. .
o3LmMM WM | Bid | Size | MM | ASk | size | fime & Sales

e E]
I S O N [T I N I R I
5 555 S I T

Oppepa

sy Limie T R T N M
— [ 1 1 1

12.01
rove
Tpenpep | 200 Shares ---m
EDGA
Bpokep EDGA

12.00 n 12.01 n


http://batstrading.com/support/fee_schedule/edga/

KOMUCCUOHHbIE COOpPbI

Mosuuun

I I I I
—

Oppepa

~ Pe no [ o [ w | oo |
— [ 1 1 1

Tpengep
Buy Limit
Bpokep 1701 EDGA
200 Shares [ oo |
EInEn

LEVEL Il

U

UNITED TRADERS

Time & Sales



http://batstrading.com/support/fee_schedule/edga/

KOMMUCCUOHHbIE C60pbl

Tpengep

Bpokep

Mosuuun

Oppepa

~ Pe no [ o [ w | oo |
— [ 1 1 1

EDGA

| o |
EanEan
Buy Limit
12.01
100 Shares

U

UNITED TRADERS

LEVEL Il

Time & Sales

Liquidity*
ECN Level Il TS** Roi
i | semor |
EDGA DA -5 +2 29



http://batstrading.com/support/fee_schedule/edga/

KOMUCCUOHHbIE COOpPbI

100

Tpeﬁﬂep Shares
12.01

Bpokep

Mosuuun

Oppepa
[ [ | vo [ uw [ @ | om |
I N N I N

EDGA

| o |
EanEan
Buy Limit
12.01
100 Shares

UNITED TRADERS

LEVEL Il "
[ Bid | Siee | MM | ASK | Size | fime & Sales

| MM _|

Liquidity*
TS** Routing*
i | semor |

Rem. Liq (100 Shares): 10.02=0.02


http://batstrading.com/support/fee_schedule/edga/

U

KoMunccuoHHbIe cOopbl

LEVEL Il "
n
oS (MM [ Bid | Size | MM | ASK | Size | fime & Sales

wee oo |zt Jowvee | uor | o [
I T X EC TR [ I I I 0 0 )

I N N R N 1200 o | o | o [

Opneps IR R N I I
------

Liquidity*
ECN Level Il TS** Routing*
[ | remove|

| [ ew | w2or | umt [ 100 [ eooa |
- { ! 7 [ |
Tpenpe
PEbA ENENENEN N EN

Rem. Lig (100 Shares): 1*0.02=0.02

Buy Limit
12.01
Bpokep EDGA 100 Shares ey xq
[ oo | I
1200 [ 1] 1202 [ 2] 1200 [ 1] 1202 [ 3]
Buy Limit
12.01

100 Shares


http://batstrading.com/support/fee_schedule/edga/

KoMunccuoHHbIe cOopbl [D

LEVEL Il

. .
o3LmMM WM | Bid | Size | MM | ASk | size | fime & Sales

e[ o | o e | oo | =
I N N EC TR [ I I e I N 0
5 55 S S W N My

Oppepa

Liquidity*
TS**

Tpenpep ---m

Rem. Lig (100 Shares): 1*0.02=0.02

Bpokep EDGA ECN-X1
[ oo | [ oo |
EInEan EInEan
Buy Limit
12.01

100 Shares


http://batstrading.com/support/fee_schedule/edga/

U

KoMunccuoHHbIe cOopbl

LEVEL Il Time & Sales

fosuunu (MM [ Bid | Size | MM | ASK | Size |
vse[ 2o | 21 [ wee [ o | w5 | # | e | e |
 [ow oo Jow  [w  fom I I = N o 0 o

I N N R N 1200 o | o | o [

Opneps IR R N I I
------

Liquidity*
ECN Level Il TS** Routing*
[ | remove|

~ Pa no [ uw [ w | oo |
— [ 1 1 1

Tpengep
I N T o
Rem. Lig (100 Shares): 1*0.02=0.02
Buy Limit
12.01
Bpokep EDGA 100 Shares ey xq
| oo | | w0 |
EInEan EInEan
Buy Limit
12.01

100 Shares


http://batstrading.com/support/fee_schedule/edga/

U

KoMunccuoHHbIe cOopbl

LEVEL Il Time & Sales

fosuunu (MM [ Bid | Size | MM | ASK | Size |
vse[ 2o | 21 [ wee [ o | w5 | # | e | e |
 [ow oo Jow  [w  fom I I = N o 0 o

I N N R N 1200 o | o | o [

Opneps IR R N I I
------

Liquidity*
ECN Level Il TS** Routing*
[ | remove|

~ Pa no [ uw [ w | oo |
— [ 1 1 1

Lseless 100 Shares EEECSICSES: (N

12.01
Rem. Lig (100 Shares): 1*0.02=0.02
Bpokep EDGA ECN-X1
e e
s [+ [ o] o [ o]
Buy Limit
12.01

100 Shares


http://batstrading.com/support/fee_schedule/edga/

U

KoMunccuoHHbIe cOopbl

LEVEL Il Time & Sales

Mosnuunn
4 | MM | Bid | Size | MM | ASK | Size |

e w0 | o |wee | o | o R
o oo Jow  [w  fom | ---_m

Oppepa

imi 100

- T
Ts*+

Tpengep EEI
Rem. Lig (100 Shares): 1*0.02=0.02
100 Shares ECN-X2
12.01 [ = ]
EanEnn
Bpokep EDGA ECN-X1

o [ [ 2] 200 [+ 20 ]3|


http://batstrading.com/support/fee_schedule/edga/

KOMUCCUOHHbIE COOpPbI

Mosuuun

I TN T P ET A
— [ T 1 1

NYSE | 12.00

12.00

12.00
12.00
Oppepa 12.00
- r & ;| 1200
I N N N N 12.00
100 Shares
Tpengep |12.01
ECN-X2

“
EanEnn

Bpokep EDGA ECN-X1

o [ [ [ EanE3an

LEVEL Il

[ MM |

UNITED TRADERS

Time & Sales
12.01
12.01
12.01
12.01
12.02
12.02
12.02
12.02

Rem. Lig (100 Shares): 1*0.02= 0.02

Rout (100 Shares): 1*(-0.29)= -0.29

Cymma: 0.02-0.29= -0.27


http://batstrading.com/support/fee_schedule/edga/

=

KoMunccuoHHbIe cOopbl

LEVEL Il

Time & Sales

Mosuuun
4 [ Bid_|

| VM|
I N I I R

1

1
1
1

9
8
6
Opaepa 5

L_.___l Buy Limit | N I I I

1
3
2

N
3 3

12.01 Liquidity*
TpeI7I,El,ep 200 Shares ECN Levelll | Ts** m *

EDGA

Buy Limit
Bpokep 1701 EDGA
200 Shares [ o0
EInEn


http://batstrading.com/support/fee_schedule/edga/

KoMunccuoHHbIe cOopbl

LEVEL Il

Time & Sales

Mosuuun

I TN T P ET A
— [ T 1 1

Oppepa

KX
200 Shares 12.01 e Tren
) eve outing*
Tpenaep i [ vemor |

Rem. Liq (100 Shares): 1*0.02= 0.02

200 Shares Rout (100 Shares): 1*(-0.29)= -0.29

12.01
Cymma: 0.02-0.29= -0.27
Bpokep EDGA

12.00 n 12.02 n


http://batstrading.com/support/fee_schedule/edga/

KoMnccnoHHble cOopbl U pubenThl

quwdlty Profit
Level II| TS** Routing*

NYSE -27, 5 13 5

—---—-
wsoaa  |woa| o [ w05 | 05 | 155
s [vamx| s | o [NESEl | 5
oo | woox| x| 0 | w0 | 7

mox [eoor | o [0 » | | o
s o | o [N w | s | 5
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* - LeHToB 3a 100 akuun
** _ MHpeKc B fieHTe Time&Sales

*** _rout



https://www.nyse.com/markets/nyse/trading-info/fees
https://www.nyse.com/publicdocs/nyse/markets/nyse-arca/NYSE_Arca_Marketplace_Fees.pdf
http://www.nasdaqtrader.com/Trader.aspx?id=PriceListTrading2
http://www.nasdaqtrader.com/Trader.aspx?id=bx_pricing
http://www.nasdaqtrader.com/Trader.aspx?id=PSX_Pricing
http://batstrading.com/support/fee_schedule/edgx/
http://batstrading.com/support/fee_schedule/edga/
http://batstrading.com/support/fee_schedule/bzx/
http://batstrading.com/support/fee_schedule/byx/

O4yepeaHOCTb UCMONMHEHUS

LEVEL Il

IR B I T T
5.0 65

“vsoa Jso0 | eoox fom o2 |
I N O e T
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E v (ons oo o [eon fow o
EETE T [eoor [0 [ | e |

BATS BYX NASDAQ PX
Level 11 (BATS)
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CKpbITble opaepa, ancbepru

Y ntoboro Tpenagepa ectb BO3MOXHOCTb, MOCTaBUB 3asiBKY B “CTakaH”, CKPbITb
YacTb 06bema CBOEN 3aABKM UITN NOSNHOCTbIO CKPbITb CBOK 3asBKY.

3
[Mocne ncnonHeHus 3

&
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weradio

490 notoB



CKpbITble opaepa, ancbepru

500 noTtoB




CKpbITble opaepa, ancbepru

490 noTtoB




CKpbITble opaepa, ancbepru

490 notoB



CKpbITble opaepa, ancbepru

—

490 noTtoB



CKpbITble opaepa, ancbepru

—

4 notoB



CKpbITble opaepa, ancbepru
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CKpbITble opaepa, ancbepru

JIOTOB



CKpbITble opaepa, ancbepru

240 noToB



CKpbITble opaepa, ancbepru

—

240 notoB



CKpbITble opaepa, ancbepru

Y ntoboro Tpenagepa ectb BO3MOXHOCTb, MOCTaBUB 3asiBKY B “CTakaH”, CKPbITb
YacTb 06bema CBOEN 3aABKM UITN NOSNHOCTbIO CKPbITb CBOK 3asBKY.

3
[Mocne ncnonHeHus 3

&
o ~
OTKPbITON YacTu o

[

weradio

490 notoB



MM Bid Size MM ASK Size # Price Size MM
NYSE 15.55 54 NYSE 15.56 65

NSDQ [15.55

PACX 15.55

EDGX |15.55

BATS 15.55

EDGA |15.55

BYX 15.55

NQBX [15.55

NYSE 15.54

NSDQ |15.54

[ lpumep Nel
PACX 15.54 —_—
BATS 15.54

EDGA |15.54

BYX 15.54

NQBX |15.54

NYSE 15.53

NSDQ [15.53

EDGX |15.53

PACX 15.53

BATS 15.53 50 BATS 15.58 55

EDGA |15.53 45 EDGA |15.58 34

BYX 15.53 26 BYX 15.58 18

NQBX |15.53 19 NQBX |15.58 1

O6bem

Komuccumn

Ob6bem

ECN




XXX LEVEL I Time & Sales
MebI nokynaem 600 akumin rno ueHe 15.56 Yyepes

NASDAQ BX.

Mo3nuun

CTtopoHa Komuccumn

CTtopoHa




XXX LEVEL Il Time & Sales

OtnpaBunu opaep: BUY 15.56 Limit 600 NQBX Rem. Lig.

B neHTe npoxoanTt NpuHT 0 nokynke 300 akuuni B NQBX.
JInkBnaHocTn B NQBX HEAOCTATOYHO M HAac NepeBoasT B
apyryto ECN (Routing).

B neHTte Takke npoxoguT NPUHT O nokyrnke 300 akuun B
NASDAQ.

Mo3nuun

CTtopoHa Komuccumn

Long -0.75

CTtopoHa

Bxoa B no3uuuio
OTnpaBka opaepa

BUY 15.56 Limit 600
NQBX Rem. Liq.




XXX LEVEL I

Time & Sales

Size no ueHe 15.56 B NSDQ cTan 49.

MebI nonyyaem nosunumio (600 akumn No LeHe 15.56).
PesynbtaT nosuunm -6.75.

Komuccus:

Rem. Liquidity ~ 300x0.0005=
Rout 300x(-0.003)=

Mo3nuun

CTtopoHa Komuccumn

Long -0.75

CTtopoHa

Bxoa B no3uuuio

OtnpaBka opgepa

BUY 15.56 Limit 600
NQBX Rem. Liq.




XXX LEVEL I

Time & Sales

Mol oTnpaBnsem opaep Ha npogaxy 600 akunn no
LeHe 15.57 Yyepes ARCA.

Mo3nuun

CTtopoHa

Komuccumn

Long

-0.75

CTtopoHa

Bxoa B no3uuuio

OtnpaBka opgepa

Sell 15.57 Limit 600
ARCA




XXX LEVEL I

Time & Sales

Otnpasunu opaep: SELL 15.57 Limit 600 ARCA Add Liqg.
Y Hac nosgBngaeTcsa opaep Ha npodaxy 600 akuum no
LeHe 15.57 yepe3 ARCA.

Size No ueHe 15.57 B PACX ctan 77.

Mo3nuun

CTtopoHa

Komuccumn

Long

-0.75

CTtopoHa

SELL

Bxoa B no3uuuio

OtnpaBka opgepa

Sell 15.57 Limit 600
ARCA Add Lig.




XXX LEVEL I

Time & Sales

NjlwldP|lOa|lO|N|©]|O©| H*

-

KTo-TO pelaet kynuTb 21 100 akuum no ueHe 15.56.
B neHTe npoxodaT npuMHTLI Ha cyMmy 21 100 akuum no
LleHe 15.56 (BY 500, 1000 DA, 4900 Q, 3000 DX, 6500 N,

1600 BT, 4100 PA).

KoTuposka ctaHoBuTCA BID 15.55 1 ASK 15.57 (cripeq

0.02).

CTtopoHa

Mo3nuun

Komuccumn

Long

-0.75

CTtopoHa

SELL




XXX LEVEL Il

Time & Sales

©
8
7
6
5
4
3
2

=

[anee kTo-To NokynaeT 11 200 akumin rno ueHe 15.57.
B neHTe npoxogaTt NnpuHTbI Ha 11 200 akumm no ueHe
15.57 (BY 1900, B 1900, 2400 DA, PA 5000).
JInkBmnaHocTb no ueHe 15.57 B NASDAQ BX, BYX, EDGA
3aKoOH4Mnach.

Size no ueHe 15.57 B PACX cTan 26.

Mo3nuun

CTtopoHa Komuccumn

Long -0.75

CTtopoHa

SELL




XXX LEVEL I Time & Sales
Ha Hawwe cyacTbe KTO-To nokynaet 2 700 akuum no

ueHe 15.57, npudem Yepes ECN ARCA.

B neHTe npoxogaT NpuHTLI Ha 2 700 akUMn Mo LieHe
15.57 (PA 2700).

JlvkBnaHoOCTL Mo ueHe 15.57 B PACX 3akOH4YMNach.
Y Hac kynunn 600 akuum no ueHe 15.57 B PACX.

Mo3nuun

CTtopoHa PnL Komuccumn
A+13.38

0.63 A+1.38

Flat 6.63

9
8
7
6
5
4
3
2

CTtopoHa

=




XXX LEVEL Il

Time & Sales

Mbl 3aKpbInn CAErKY C pe3ynsTaTtom 6.63.

Komuccus:
Rem. Liquidity
Rout

Add Liquidity
Total

CTtopoHa

300x0.0005=
300x(-0.003)=
600x0.0023=
0.15-0.9+1.38=

Mo3nuun

PnL Komuccumn

Flat

6 o3 A3 0.63 A8

9
8
7
6
5
4
3
2

=

CTtopoHa




MM Bid Size MM ASK Size # Price Size MM
NYSE 15.55 54 NYSE 15.56 65

NSDQ [15.55

PACX 15.55

EDGX |15.55

BATS 15.55

EDGA |15.55

BYX 15.55

NQBX [15.55

NYSE 15.54

NSDQ |15.54

[ lpumep Ne2
PACX 15.54 —_—
BATS 15.54

EDGA |15.54

BYX 15.54

NQBX |15.54

NYSE 15.53

NSDQ [15.53

EDGX |15.53

PACX 15.53

BATS 15.53 50 BATS 15.58 55

EDGA |15.53 45 EDGA |15.58 34

BYX 15.53 26 BYX 15.58 18

NQBX |15.53 19 NQBX |15.58 1

O6bem

Komuccumn

Ob6bem

ECN




XXX LEVEL I Time & Sales
Mol XoTUM KynuTb 4000 akumn No LieHe 15.55 yepes

EDGX.

Mo3nuun

CTtopoHa Komuccumn

CTtopoHa




XXX LEVEL I Time & Sales

OTtnpasunu opaep: BUY 15.55 Limit 4 000 EDGX Add Lig.
Y Hac nosBndeTcsa opaep Ha Nokynky 4 000 akumin rno
LeHe 15.55 yepes EDGX.

Size No ueHe 15.55 B EDGX cTtan 72.

Mo3nuun

CTtopoHa Komuccumn

CTtopoHa

Buy

Bxoa B no3uuuio
OTnpaBka opaepa

BUY 15.55 Limit 4000
EDGX Add Lig.




XXX LEVEL I Time & Sales
KTo-TO NnpoaaéT 4 600 akuum no ueHe 15.55.

B neHTe npoxogsaTt npuHTbLI Ha 4 600 akUMK No LeHe
15.55 (B 100, BY 400,DA 700, BT 1200, DX 2200).
JInkBmnaHocCTb Nno ueHe 15.55 B NQBX, BYX, EDGA
3aKoH4Mnacs.

Mo3nuun

CTtopoHa Komuccumn

CTtopoHa

Buy




XXX LEVEL I

Time & Sales

[anee kT0-TO NpoaaeT ewe 5 000 akunKn No LeHe

15.55.

B neHTe npoxogsaTt npuHTbLI 0 Nnpoaaxe 5 000 akuum rno
LeHe 15.55 (DX 5000). JInkBuaHOCTb Mo LeHe 15.55 B
EDGX 3akoH4YMnacbk. Ham npogatot 4000 akumn no

LeHe 15.55 B EDGX.

CTtopoHa

Mo3nuun

Komuccumn

Long

CTtopoHa




XXX LEVEL I Time & Sales
Mebi nonyyaem nosunumio (4 000 akumMn No LieHe 15.55) n

pnbenThbI!

PesynbtaT noauuuu: 8.
Komuccus:

Add Liquidity 4 000x0.0020=

Mo3nuun

CTtopoHa Komuccumn

Long

CTtopoHa




XXX LEVEL I Time & Sales

Komuccumn




XXX LEVEL I Time & Sales
Mol pelumnu BelIMTU N3 NO3ULMK. B NfoC OAnH LEHT.

[ns aToro Hy>kHoO npoaatb 4000 akumin rno ueHe 15.56,
Hanpumep, Yepes EDGA.

Mo3nuun

CTtopoHa Komuccumn

Long

CTtopoHa




XXX LEVEL I

Time & Sales

Otnpasunu opaep: SELL 15.56 Limit 4 000 EDGA Add
Lig.

Y Hac nosiBnaeTcs opAep Ha npogaxy 4 000 akuum rno
LieHe 15.56 yepes EDGA.

Size no ueHe 15.56 B EDGA cTtan 50.

Mo3nuun

CTtopoHa Komuccumn

Long

CTtopoHa

Sell

Bbixoa ns nosvuumn

OtnpaBka opgepa

Sell 15.55 Limit 4000
EDGA Add Lig.




XXX LEVEL Il

Time & Sales

NjlwldP|lOa|lO|N|©]|O©| H*

Y

K cyacTtbto KTO-TO Kynun 5 800 akuum no ueHe 15.56.
B neHTe npoxogaT NpuHTLI Ha 5 800 akumin MO LiEeHe
15.56 (B 300, BY 500, DA 5000).
JInkBmnaHoCTb No ueHe 15.56 B NQBX, BYX, EDGA

3aKOH4YMNach.
Y Hac kynunn 4000 akumn no LeHe 15.56 B EDGA.

CTtopoHa

Mo3nuun

PnL

O6bem

Komuccumn

Flat

46

A+13.38

A.+4000
8000

6

v-2

CTtopoHa




XXX LEVEL Il

Time & Sales

NjlwldP|lOa|lO|N|©]|O©| H*

Y

Mb! 3aKpbIny caenky ¢ pesynsratom 46.00.
Komuccus:

Add Liquidity 4 000x0.002=

Add Liquidity 4 000x(-0.0005)=

Total 8.00-2.00=

Mo3nuun

CTtopoHa PnL O6bem

Komuccumn

A+13.38 A.+4000
Flat 46 8000

6

v-2

CTtopoHa




XXX LEVEL I Time & Sales

Komuccumn




XXX LEVEL I Time & Sales

Wnn mbl pewumnu npogatb 4000 akumm no ueHe 15.55,
YTOObI BLINTU “B HOMbL”.

Mo3nuun

CTtopoHa Komuccumn

Long

CTtopoHa




XXX LEVEL I Time & Sales

Otnpasunu opaep: SELL 15.55 Limit 4 000 ASUROUX
Rem. Liq.

B neHTe npoxogdaTt npuHTbLI 0 Nnpoaaxe 4 000 akuum rno
LLeHe 15.55 (BT 1400, PA 2600).

JInkBMAHOCTL NO LeHe 15.55 B BATS 3aKOH4YMMNach.

N|lw|lhd|lOao|]o | N]|oo|H®*

Mo3nuun

=

CTtopoHa O6bem Komuccumn

Flat ’ 8000 41100 [V

CTtopoHa

Bbixoa ns nosvuumn
OTnpaBka opaepa

Sell 15.55 Limit 4000
ASUROUX Rem. Liq.




XXX LEVEL I Time & Sales
Mb! 3aKpbInu caenky ¢ pesynsraTtom -6.00.

Komuccus:

Add Liquidity 4 000x0.002=
Rem. Liquidity 4 000x(-0.0035)=
Total 8.00-2.00=

N|lw|lhd|lOao|]o | N]|oo|H®*

Mo3nuun

=

CTtopoHa O6bem Komuccumn

A.+4000 VL

Flat ’ 8000

CTtopoHa

Bbixoa ns nosvuumn
OTnpaBka opaepa

Sell 15.55 Limit 4000
ASUROUX Rem. Liq.




