
Following a move 

 (local with-trend trading):  

2. Do NOT enter a long position near 
a local high BELOW a price which 
had a positive algorithmic ask 
volume. Similarly, do NOT enter a 
long position near a local high 
BELOW a price where localized long 
delta divergence occurred (green 
dot on the price/delta graph). 

1. Do NOT enter a short position near 
a local low ABOVE a price which had a 
positive algorithmic  bid volume. 
Similarly, do NOT enter a short 
position near a local low ABOVE a 
price where localized short delta 
divergence occurred (red dot on the 
price/delta graph). 
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Fading a move  

(local counter-trend trading): 

2. Do NOT enter a short position near a local high 
ABOVE a price which had a positive algorithmic  
ask volume. Similarly, do NOT enter a short 
position near a local high ABOVE a price where 
localized long delta divergence occurred (green 
dot on the price/delta graph). 

1. Do NOT enter a long position near a local low 
BELOW a price which had a positive algorithmic 
bid volume. Similarly, do NOT enter a long 
position near a local low BELOW a price where 
localized short delta divergence occurred (red 
dot on the price/delta graph). 

Rules to follow when using algorithmic volume and/or localized delta divergences to support your trading decisions.  
It is obvious that discretion may be applied to any of these, but in general it is advisable that they be followed. 


