Average volume (USD)

Average cumulated volume (USD)

6000 T T TS T 3 T —T
g g Y § Avg shape bid ——
so00 s L 1 Avg shape ask -
¢ | Linear interpolation s
4000 b vl T R Sl N S .
3000 f- : ‘ ‘f' rrrrrrrrrr Y S 7| PR rrrrrrrrrrrrrrrrrrrr .
. T
oo AL
. ; : : : : :
80 85 90 95 100 105 110 115 120
Relative price
126"‘06 T T - T
Avg shape bid
le+06 F N T Avg shape ask . -
o, Quadratic interpolation s
800000 f N S o & T .
600000 f rrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrr rrrrrrrrrrrrrrr .
oo | S A N A
200000 | rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrr .
O | | I | |
96 98 100 102 104

Relative price



