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(54) Title: LEAN LEVEL SUPPORT FOR TRADING STRATEGIES 
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(57) Abstract: Certain embodiments of the present inven­
tion provide techniques for lean level support for a trad­
ing strategy. According to certain embodiments, the sup­
port for a price level under consideration as a lean level is 
determined based at least in part on quantity available at 
the price level. According to certain embodiments, the 
support for a price level under consideration as a lean lev­
el is determined based at least in part on quantity avail­
able at one or more other price levels. According to cer­
tain embodiments, the support for a price level under con­
sideration as a lean level is determined based at least in 
part on the number of orders at one or more price levels. 
A lean level may then be determined based on the deter­
mined support. According to certain embodiments, a lean 
multiplier and/or a lean base are determined dynamically 
based on the determined support. 
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