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Secrets To Consistent Day Trading

Using Market Atlas to Read
Depth of Market and Price Action
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Level 2 Data or Depth of Market 

Numbers are lot 
(100 share)

MMID:
Market maker ID

Level 1

Level 2
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Market Atlas - A modern visualization of Depth of Market
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Big “Ask” is a big seller, 
but it is not necessarily a 
bearish sign. 

Big “Bid” is a big buyer 
but not necessary a 
bullish sign.

Market Liquidity Theory
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Main Problems with 
Traditional Level 2 Montage:

- Moving too fast for beginners

- Technical and ambiguous to read it

- Missing time history (no time-axis) to look back

 too fast to read & react- 
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- Only shows the current bid/ask depth

- Track big orders mentally 
(more technical)

Why visualization makes a huge difference in trading?

- Provide historical context

- Color intensity = significant liquidity levels

(easy to learn & more focused)
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Using Market Atlas for 
Day Trading Systems 

Example 1 
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Example 1: October 1, 2025.TSLA daily chart.
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Previous day close $445.53

?

Can we meaningfully 
predict the price direction 
at the Open?

Indicators we have:

Candlesticks
Moving averages
9, 20 EMA
50, 200 MA 
VWAP 

Market Atlas 
(Depth of Market)
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Big Ask Liquidity at $446

9:35 am ET 
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Big Ask Liquidity at $446
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October 1, 2025.TSLA daily chart and rest of the day

Day trade we did.
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Using Market Atlas for 
Day Trading Systems 

Example 2 
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Example 2: NVDA, February 09, 2026 

Strong day Feb 6, 
2026. Now what 
happens in Feb 9?
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Can we meaningfully 
predict the price direction 
at the Open?

Indicators we have:

Candlesticks
Moving averages
9, 20 EMA
50, 200 MA 
VWAP 

Market Atlas 
(Depth of Market)
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$187

$188

$189
Big Ask 
Liquidity at 
$187, $188, 
$189

Observations:

1. Previous day close 
was very strong 
( Feb 6, 2026)

2. Before the Open big 
liquidity available to 
the upside.

3. If Open price stays 
above VWAP can be 
long for Opening 
Range Breakout 
(ORB)

At the Open
9:35 am ET 
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TradeBook: 
1-min or 5-min Opening Range 
Breakout

Indicators we use:

Candlesticks: 1min & 5-min
Moving averages
9, 20 EMA, 50, 200 MA 
VWAP 

Market Atlas 
(Depth of Market)
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Opening Range Breakout Strategy 
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Open
9:35 am ET 



22

Open
9:35 am ET 

1-min ORB Up

VWAP

Risk

Reward
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Risk

Reward

Reward

Entry long

Entry long
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Entry long

Add more

Depth of Market Can Help in Trade Management (entry, exit, stop loss)
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Depth of Market Can Help Staying Longer in Trade 
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Reward

Entry long

Risk

add

add
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Liquidity at $195

Daily levels and Depth of Market should be checked during the 
trade.
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Liquidity at $195
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?

?
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With the help of Market Atlas or depth of market 
we can make meaningful, consistent  trades.

● 4% move on TSLA
● 8% move on TSLL (x2 leveraged 

ETF for NVDA daily move)
● +20% move on TSLA options
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Using Market Atlas for 
Day Trading Systems 

Example 3 
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Can you tell
where price is 
heading?

a. Reverse Up

b. Consolidate sideways

c. Dip lower

NVDA, February 11, 2026, 9:42 AM EST
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What if you can actually see the market liquidity?
NVDA, February 11, 2026 ~ 9:42 AM EST
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What if you can actually see the market liquidity?
NVDA, February 11, 2026 ~ 9:42 AM EST
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Price was 
drawn toward
the obvious 
liquidity.

a. Reverse Up

b. Consolidate sideways

c. Dip lower

NVDA, February 11, 2026, 9:46 AM EST
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– How liquidity visualization improves execution

– How to gain real trading edge using market liquidity theory

Key Lessons:
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My Personal Live Trading Examples using Market Atlas

1. Red-to-Green: Obvious Liquidity at Previous Day’s Close

2. Opening Range Breakout - Huge Ask Order at $444

3. All-Time High Breakout - Confirmation using Liquidity at $259

https://youtu.be/TahCL7FXXLs?si=pPcmROmxC3v_3Tb6&t=91
https://youtu.be/oHKVld4PwqE?si=OYh5pwg7PDa6tc-n&t=455
https://youtu.be/b7DFFhyQ5_E?si=IAgu66-18STIbX7r&t=649
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Why traders can gain an edge using Market Atlas:

1. Ability to see real liquidity levels

2. Identify absorption vs. spoofing (fake-outs)

3. See whether liquidity is being added or pulled

4. Strong conviction based on order flow & market liquidity theory
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Core Takeaway:

➢ Level 2 data helps day traders make confident decisions.

But visualization matters.

➢ When reading level 2 data:

traders should focus on the most significant liquidity levels.
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Depth of Market in the Futures Market

CME – Chicago Mercantile Exchange
 Equity index futures like ES, NQ
 FX futures. Some interest rate products

CBOT – Chicago Board of Trade
 Treasury futures
 Agricultural products like corn, wheat, soybeans

NYMEX – New York Mercantile Exchange
 Energy products like crude oil, natural gas

COMEX – Commodity Exchange
 Metals like gold, silver, copper
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Entry long
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Thank you
•

• Stay in Touch

• Andrew Aziz

X, Instagram, LinkedIn (@BearBullTraders)

• andrew@bearbulltraders.com
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Extras



51

One more 
guess…

TSLA, February 11, 2026, 9:29 AM EST (Pre-Market)
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TSLA, February 11, 2026, 9:29 AM EST (Pre-Market)

Where will price 
head toward 
after the open?

a. Break out higher

b. Chop sideways

c. Break down lower
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Since pre-market, Market Atlas was showing obvious liquidity level at $435.
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We can see that this liquidity level actually stayed over time.
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Answer: Price broke out higher from $428 to $435.90 
after open.

TSLA, February 11, 2026, 9:34 AM EST
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Let’s watch the price action and order flow in real-time.

→ [VIDEO] TSLA Live Price Action Playback with Market Atlas

https://vimeo.com/1166061751?share=copy&fl=sv&fe=ci
https://vimeo.com/1166061751?share=copy&fl=sv&fe=ci
https://vimeo.com/1166061751?share=copy&fl=sv&fe=ci
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Who Am I?

@BearBullTraders Email me: andrew@bearbulltraders.com
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This PDF can be downloaded at 

www.BearBullTraders.com/MoneyShow

http://www.bearbulltraders.com/MoneyShow

