
Assignment:- 061 Signed Order Flow – Chart Tools and 

Studies 

Tools on the chart:- 

1) Volume bars 

2) Time Series forecast 

3) VWAP rolling  (+/- 2 STD DVNS) 

4) Cumulative Volume Delta 

5) Ask /Bid Difference 

 

Buy entry:- Volume Bars cross bottom std deviation from below 

- Slope of time series positive 

- + positive inventory of Cumulative Vol Delta 

- Ask /Bid difference bars +ve 

Buy Exit :- When Price volume bars cross  VWAP  

 

Sell entry:- Volume Bars cross top std deviation from above 

- Slope of time series negative 

- -positive inventory of Cumulative Vol Delta 

- Ask /Bid difference bars –ve 

Sell Exit:- When Price volume bars cross  VWAP  


