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FIG. 5A
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FIG. 5B
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FIG. 5C

530

ID Side Time Quantity Price Quantity Time Side

#4 Buy 09:08 PC (q4, r’4)

200

PC (p4, r4)

20.20

#3 Buy 09:06 PC (q3, r’3)

100

PC (p3, r3)

20.15

7/14



FIG. 5D
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FIG. 6A
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FIG. 6B
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FIG. 6C
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FIG. 8
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