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Price run from liquidity to liquidity.

Focus on largest liquidity on level 2
and do not trade between upper
and lower liquidity channel. There
are another trading systems for that.

Trade alongside big players
abnormally large orders.

In this strategy we focus to trade
price reaction.

- Thisis it . Nothing else.

- Do not overcomplicate.

- Itis simple as simple can be.

- The “less” is “more” for this strategy.

One strategy at a time. Don’t
combine this strategy with any other
strategy until getting consistent
results and master this strategy
alone.

Objectives

—

Take Profit ;

" 10/-20 ticks

Tgke Profitt
high volatility

Enter trades with Limit orders/ resting
waiting orders. No entries by Market

Indicators:
- Pack 4 MBO Dom - main indicator.

- Pack 2 - Bookmap NT: Heatmap NT,
Market Delta NT.

All other indicators must be removed
and cleaned from the chart.

Avoid low volatility

Instruments: MNQ or MES - trade
micros with one contract.



Market By Order - MBO Dom indicator
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A transparent picture of the full depth of the order book on level 3 data
* Market by order data is passive/limits order details in the order book.

* This data indicates the 1
* (1) total volume -V,

* (2) each order volume 2 3
* (3) total contracts count - C, Y. cotal
* (4) each order position to que for execution yolumel
* (5) each order ID number C- Contract
Countis =33
Orders separated from each other
4 Jv v Price
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6005.00
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This order position to que =15

Now we know I
each order

Volume size
each order Unique Identification Number and able track movements

of each order on the chart: Flipping/ Magnets/ Icebergs,
Absorption/Pulling/Stacking
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Indicator HeatMap NT

1) Passive/limit/resting orders length time
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2) Passive/limit/resting orders volume by size and color
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Indicator Market Delta NT

BestOrderFlow.com

Price

Bubbles- Aggressive Market Orders Delta

- Aggressive orders initiate price movement

i - Result of interaction between passive and aggressive orders
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Stop Loss and Take Profit

ES/ MES
— 4 ticks

NQ/MNQ
- 6-8 ticks

40-20 ticks

>_Ta ke
Profit

__Stop

Take profit on ES =4 ticks, on MNQ = 6-8 ticks
Set automatic Stop loss on ATM = 40 ticks as initial Stop

Adjust stop loss immediately, by placing SL behind closest
high-volume order for protection and minimize risks to 20
ticks

Number of contracts: use the same numbers of contracts
for every entry during that trading session.

Indicator Trades from BOF Pack 1 helps with trades
visualization and instant analysis.

40-20 ticks

ES/ MES
— 4 ticks

NQ/MNQ
— 6-8 ticks

}top

Take
" Profit




4 Qualifying factors
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Vi C11
V10 C 10
V18 C 10
V10 C9
VIl «
VB CT

V93

) Volume size e :
2)  Historical time of the large order t: :
3)  Distance of the large order to the que : ﬂ :
4)  Moving Speed and Imbalance: —

- strike from far away- from a distance

- Impulse with extended candle bar

- Avoid price approaching with a slow range
and short candles



1) Abnormal Total Volume
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1) Volume size : 10x above average — Abnormal Volume

V10 C10
V18 C10
V10 C9
V11 C10
VBCY

V93




2) Historical Time Spent on Heatmap NT
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Time: historical time on the price level
10 bars =3 min

ES on 30 sec time frame

3

20 bars =6 min

40 bars =12 min



3) Distance of the biggest order

BestOrderFlow.com tO Que OI‘I MBO

The closer the biggest order to the que —the more
reliable this order is. Avoid order flipping in the last

\

V10 C10
V18 C10
VioCca
Vi1 C10
VBCT
Vaz C23
VBCVT
V7Co
ViCe
Va1 Ci4
ViiCca
VacCca
VBCV
V18 C15
VacCa
V12 C10
Vioca
Vo5 C21
Vioca
VT Ch
VBCV
V26 C18
VBCVT

V344 C 26
WAl

biggest order

Vacvy
V7iCh
VidCa
V12 C2




4) Speed and Imbalance

. Strike with long impulse
" . I
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Abnormal volume 68
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sesionderrlowcom OLOW Speed + range + short bars

Price spend time near price line, approach with short slow candles
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Avoid slow + multiple touch
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Price spend time near price line, approach with short slow candles
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Avoid slow range + multiple touch

* Price spend time near price line

BestOrderFlow.com

* Short slow candles




Avoid slow range + multiple touch
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Fast speed = strong price reaction
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ES, average volume 5-10
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ADVANCED

One Directional Price
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ES, average volume 5-10
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Collect Statistics %f
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Total# | Volume Times | Time Slow False False brakes | To que To que
size short candles brakes ticks 3-5 10 +
Reactive 10 minutes 10 ticks
50-70 tlmes

10 Abnormal 10 20 minutes + 9 1 4 6 ticks 15 5
200- 300 times

1) Time period: check MNQ 30 seconds chart within 3-5 las days
2) Session: focus only on one session — Asia session: starts after NY close brake and before London session
3) Volume history: Historical Level 2 on Heatmap NT. Collect stats volume Level 2 orders for price reaction/bounce:

- abnormal volume: 10 x- 20 x times above average that price reacted strongly — about 10 ticks or more
- reactive volume: -smaller than abnormal that price reacted from at least 6- 10 ticks

4) Historical time length
5) Distance of large order to Que - close or far from the que - less then 10 orders — is close, more than 10 orders - far
6) False Brakes:

- record percent of immediate false brakes.
- record false brakes depth in ticks



Rule 1: strong price reaction
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Heatmap NT indicator — display time and historical volume
—itcan be abnormal and large volume
— it can be taken away 1-2 tick prior

MBO Indicator — shows real volume atthe moment.
MBO Indicator — C= contract count. The more the count better condition

- The more contract counts compose that volume - the better, because more
other participants exist on the same price level

1) Trigger: Volume + Time
- Find abnormal volume on MBO with
- Long time on Heatmap
- As close to que as possible — less than 6 —or 4 ticks
- Large V + Large C : abnormal Volume surrounded with a lot of smaller
contract count - is a plus factor

2) Place limit order one tick in front of the abnormal volume or one tick
below
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Rule 2: Strong price reaction

Good trading conditions:

Abnormal volume, large contract count /\
Price attacks from distance —4- 6- 10 or more ticks ! 'A'/\N

Most likely get good price reaction and bounce 4-8 or more ticks

We do not chase price on any direction by any reason.

We are building our stats for this strategy alone not contaminated
with any other strategies or methods.

No price chase: \\/

Price may reverse at any time \/\/\/\

Price may keep going below

Price may spend time in a range /\/\/\




Rule 3: Pull back or Reversal
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1) Pull back for continuation /\

- Price may reverse at any time — no price chasing

- Price most likely reverse from the beginning of extension or near
range to keep the same trend direction

If price after reaction able to brake previous structure
wait directional confirmation before placing next order: Your aggressive limit order - - -

2) Confirmation below the broken range structure Your conservative limitorder - - - - - = = - - - - - - - —.

3) Confirmation above the broken range structure

- N
Y




Rule 4: Questionable conditions
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1) Questionable condition:

If the levelis not abnormal volume but somewhat large.

Protect yourself from Stop Loss with possible brake that price level:

- Place your order 4- 8 ticks behind that price volume factoring in
brake trough before possible bounce

- Place your order behind that weak volume and in front of

next level 2 resistance volume that may hold the brake trough. \/\/\/\

- Completely remove your order to be on a save side and avoid
negative trade. Use only Ideal conditions that lead to a 100% win
rate is the best choice. Less trades with higher possibility will grow
your confidence fast.

1-st

Your limitorder o W o o o o e e o - - -
2-nd
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Weak condition — price approach slow or with short candles

Place your order 4- 8 ticks behind the level.

Place your order behind that volume and in front of next large volume
resistance volume that may hold the brake as volume accumulation.

Completely remove your order to be on a save side and avoid negative
trade. Use only Ideal conditions that lead to a 100%-win rate is the best
choice. Less trades with higher possibility will grow your confidence
fast.

Rule 5: slow and short candles

Your limit order below

1-st

2-nd

Your limit order



Trade management
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During the trade watch closely the price behavior movement /
toward your limit order for execution:
1) Price attack — quick move with long leg from a distance

Outcome:

- this is sign for possible price bounce and

- high chance for quick profit take.

- keep the trade

2) Lazy price moves: Price moves slowly closer and closer with a
range or short candle bars

Qutcome:
- most likely price will get trough with some small reaction.
- cancel the trade

3) Second touch:

If price get very close , almost touched high volume level and got
weak reaction. After small pull back price approaching the same
level again and touch 2-nd time or most likely go trough

Outcome: 1-st touch ouch

- price will get trough with small reaction
- cancel the trade after 1-st touch



ADVANCED

ES average volume 5-10
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ADVANCED

Spoofing and Layering
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Placing and removing liquidity

1)

Placing large or abnormal passing orders

( , , ) as a magnets to attract
attention and move price toward that
liquidity

Orders get removed 1-2 ticks prior price get
close to those orders.

The goal of spoofing is to manipulate price
and move it toward the liquidity on level 2

Under the 2010 Dodd- Frank Act spoofing is
defined as “the illegal practice of bidding
or offering with intent to cancel before
execution”

ES average volume 5-10

[0 [, CoeDmm

Removed — 2% J



ADVANCED

Sweeping — strong vertical fall

v i N N B H W A [F 8= & = MBOoOff Trades HeatMap
{iteDOMN torderflow.com->. PastDox | Bestorderf
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Bounce from
strong support

Spoofing

Exaction near I
weak resistance Spoofing
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Second exaction

Strong move

Spoofing




Advanced trade after strong reaction
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If price attacked large volume level with strong reaction.

Wait for bounce exhaustion:
- low volume, short candle bars, pig tails — all signs of a reversal.

Possible price reversal near beginning of extended candle or range.

Consider entering after price reaction on reversal toward
momentum continuation.

Monitor real time Volume on MBO and consider toward price
momentum if volume on MBO is low.

Must understand co-factors, reversal patterns like pig tail, delta 2
pulling and stacking.

Enter from the edge of reversal, as far as possible from previously
high-volume level.

Entering right before previously strong level is dangerous. Must
concern about large Stop loss. Aggressive entries going to kill your
confidence and statistics.

Strong reaction

Do not sell
from here
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