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Lee-Ready Algorithm
Level

Level1

Level Map

Leverage

Limit Order

Liquidation

Liquidity

Liquidity Heatmap
Liquidity Provider
Liquidity Wall

Location

London Session

Long

Long Liquidation
Look-ahead Bias

Lot

Low Volume Node (LVN)
MAE / MFE
Maintenance Margin
Margin

Margin Call

Marketable Limit Order
Market by Order (MBO, Level 3)
Market by Price (MBP, Level 2)
Market Depth

Market Maker

Market Microstructure
Market Order

Market Profile / TPO (Time Price Opportunities)
Mark-to-Market
Matching Algorithm
Matching Engine

Max Delta / Min Delta
Maximum Drawdown
Median

Mental Overfitting
MetaTrader (MT4/MT5)
MGC

Micro Gold (MGC)
Midpoint / Mid Price
Minimum Volume
Mode

Month Code

Multiple Testing
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Naked POC / Virgin POC
Native Iceberg / Synthetic Iceberg
Negative Balance Protection
Neutral Day

New York Session

NFP (Non-Farm Payrolls)
Noise

Non-Trend Day

Normal Day

Normal Distribution

Normal Variation Day

Notional Value

Objective / Profit Target

Offer

OHLC (Open, High, Low, Close)
00s

Open-Auction (OA)
Open-Drive (OD)

Opening Auction

Opening Types

Open Interest
Open-Rejection-Reverse (ORR)
Open-Test-Drive (OTD)

Order

Order Book

Order Flow

Order Flow Analysis

Order Flow Imbalance (OFI)
Other Timeframe Participant (OTF)
Out-of-sample (00S)
Overbought

Overfitting

Overnight Financing

Overnight High / Low (ONH / ONL)
Overtrading

Paper Trading

Passive

PBO

Percentile

Pin Bar

Platform

P&L (Profit and Loss)

POC

Point of Control (POC)

Poor High / Poor Low
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Position

Position Size

Position Sizing
Precision

Pre-open
Pre-registration

Price Fluctuation Limits
Price Ladder
Price-Time Priority
Print

Prior Day High / Low (PDH / PDL)
Probability of Backtest Overfitting (PBO)
Prop Firm

Pro-rata

Proxy

P-shaped Profile
Pulling / Stacking
Queue Position

Quote Rule

Rally

Random Walk

Range Extension

Real Volume

Refill

Rejection

Relative Strength Index (RSI)
Relative Volume (RVOL)
Repaint

Reset

Resiliency

Resting Order

Retail Trader

Revenge Trading

R (initial risk)

Rolling VWAP

Rollover

Roll / Rollover

Rotation

Round Trip

Row Size

R / R-multiple

RTH (Regular Trading Hours)
Selection Bias

Session

Settlement Price
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Setup

Shadow

Sharpe Ratio

Short

Short Covering
Simulator

Single Prints

Skewed

Slippage

SMA / EMA

Smart Money

Split Profile

Spoofing

Spot Gold

Spread

Spread Trade

Stacked Imbalance
Standard Deviation
Stop Distance
Stop-Limit Order
Stop-Loss

Stop-Market Order

Stop Order

Stop Run

Stretch

Support / Resistance
Survivorship Bias
Sustained Initiative Pressure
Swap / Overnight Financing
Sweep

Swing High / Swing Low
Tail

Take-Profit

Tape Speed

Tape / Time & Sales
Tick

Tick Rule

Tick Size

Tick Value

Tick Volume

Time Bars / Volume Bars / Range Bars
Timeframe

Time & Sales
Timestamp

Top of Book / Inside Market
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Velocity Logic
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TPO

Trade Bubbles

Trailing Drawdown

Train / Validation

Trapped Traders

Trend Day

Troy Ounce

t-statistic

Unfinished Auction

Uptick / Downtick / Zero Tick
VAH / VAL

Value

Value Area High (VAH)

Value Area Low (VAL)

Value Area (VA)

Value Migration

Variance

Velocity Logic

Veto

Virgin POC

Visible Range Volume Profile (VRVP)
Volume

Volume at Price

Volume Filter

Volume Migration

Volume Profile

Volume Spread Analysis (VSA)
Volume Trading
Volume-Weighted Average Price
VWAP Bands

Walk-forward Analysis

Wick / Shadow

Win Rate

XAUUSD



