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Concentrated liquidity CPMMs

real reserves support trading
up to price boundaries
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Impermanent loss
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impermanent loss: describes the risk for liquidity providers of seeing the
value of their reserved tokens decrease in comparison to holding the assets
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fees: received by liquidity providers for every trade in liquidity pool
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Simulation of daily asset price

Black-Scholes market model
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Simulation of daily asset price
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Probability and time in the money (ITM)
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Optimal position width
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Conditional value at risk (CVaR)
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general liquidity performance statistics
pool statistics of liquidity positions
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Volume vs. volatility
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