Price level ($)

100.4

100.2

100.0

99.8

99.6

Order Book Imbalance Heatmap

1.00

0.75

0.50
- 0.25

- 0.00

- —0.25

-0.50

-0.75

—1.00

0 10 20 30 40 50 60
Time (minutes after open)

Imbalance (bid - ask) / (bid + ask)



